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Trading Range in today

soumnulag
S50U13 975-965 989-999 dnade nanasansal
NOIRUTIS 1,270-1,260 1,295-1,305 wanziewindimasl: 27648
GFQ13 18,800-18,600 19,200-19,400 NUATE WARUNIIE
SVQ13 615-605 625-635 waneidaninainmef: 18239
BRN13 3,350-3,330 3,385-3,405
ANGLLAY 30.9-30.8 31.15-31.25
ﬁ’]ﬁuLﬁ?\ﬂm@M%‘ﬁﬁ (DXYO) 82.5-82.2 83.0-83.3

d9Uanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Prior Last Change
S50N13 959.6 991.0 959.6 944.2 990.1 46.2 951 1,001
S50Q13 958.0 977.4 958.0 943.9 975.5 46.1 6 43
S50U13 954.0 984.5 952.6 936.5 983.6 47.3 32,419 26,587
S50713 953.5 985.0 952.1 936.4 984.0 47.6 1,203 2,355
S50H14 952.9 982.5 952.8 935.0 982.5 47.0 36 113
S50M14 953.0 975.0 953.0 930.4 975.0 55.4 4 2

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDN13 31.3 31.3 31.0 31.3 31.1 -0.19 1,182 3,745
USDQ13 31.3 31.3 31.0 31.4 31.3 -0.05 183 207
USDU13 31.3 31.3 31.2 31.4 31.2 -0.15 125 1,603
USDz13 314 31.4 31.4 31.5 314 -0.14 69 176

sqUuaadiaznugns Futures mulszianiinas Heue
Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 7,996 5,653 2,343 9,017 11,461  -2,444 17,606 17,505 101
Energy Futures 17 57 -40 0 0 0 120 80 40
Metal Futures 1,095 147 948 2,299 2,697 398 2,308 2,858 -550
Single Stock Futures 111 104 7 5,164 3,185 1,979 13,694 15,680 -1,986
Currency Futures 14 14 0 422 107 315 1,123 1,438 -315

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFQ13 19,070 18,660 19,020 18,670 350 1,273 2,853
GFV13 19,140 18,750 19,090 18,750 350 115 1,945
GFz13 19,200 18,850 19,160 18,810 350 103 228
Future Bt10

GF10Q13 19,080 18,660 19,010 18,680 340 3,240 4,300
GF10V13 19,140 18,740 19,090 18,750 340 635 3,291
GF10zZ13 19,210 18,820 19,160 18,820 350 336 706
SvQ13 - - - 610 - 0 34
SVvVv13 - - - 618 - 0 4
SVz13 - - - 644 - 0 2
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Brent Crude Qil Futures

BRN13 3,397 3,363 3,363 3,388 -24 7 304
BRQ13 3,383 3,348 3,348 3,369 -21 50 105
BRU13 3,387 3,323 3,340 3,395 -55 10 20

SET50
Expiration Days to Rf FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount
date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50U13 27-Sep-13 77 2.54% 10.4 989.22 984.2 983.8 -0.4 0.0 5.4
S50Z13 27-Dec-13 168 2.55% 0.8 989.22 1000.1 984 -16.1 -1.6 -5.2
S50H14 28-Mar-14 259 2.56% 7.8 989.22 999.6 982 -17.6 -1.8 -7.2
S50M14 27-Jun-14 350 2.57% 10.5 989.22 1003.4 985.8 -17.6 -1.8 -3.4
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFQ13 29-Aug-13 48 1,283.3 2.54% 31.067 19,014 19,000 -14 -0.1%
GFV13 30-Oct-13 110 1,283.3 2.54% 31.067 19,096 19,150 54 0.3%
GFz13 27-Dec-13 168 1,283.3 2.55% 31.067 19,175 19,220 45 0.2%

Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVQ13 29-Aug-13 20.135 2.54% 31.067 628 560 -68 -10.8%
Swvi13 30-Oct-13 20.135 2.54% 31.067 630 0 -630 -100.0%
SVZ13 27-Dec-13 20.135 2.55% 31.067 633 0 -633 -100.0%

Expiration Daysto  Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRN13 16-Jul-13 4 107.38 2.54% 31.067 3,337 3,350 13 0.4%
BRQ13 15-Aug-13 34 107.38 2.54% 31.067 3,344 3,353 9 0.3%
BRU13 13-Sep-13 63 107.38 2.54% 31.067 3,351 3,330 -21 -0.6%

Expiration [DEVER(] Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDN13 30-Jul-13 18 31.067 2.57% 0.14% 31.10 31.13 0.03 0.1%
uUsDQ13 29-Aug-13 48 31.067 2.57% 0.14% 31.17 31.30 0.13 0.4%
UsDU13 27-Sep-13 77 31.067 2.57% 0.14% 31.23 31.24 0.01 0.0%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason

Fair gold spot price

Gold spot (USD/oz)

1,230 1,240 1,250 1,260 1,270 1,280 1,290 1,300 1,310 1,320 1,330

30.82 18,016 17,430 16,990 16,697 16,551 16,551 16,697 16,990 17,430 18,016 18,748
30.87 17,899 17,317 16,880 16,589 16,444 16,444 16,589 16,880 17,317 17,899 18,627
3092 17,811 17,232 16,797 16,508 16,363 16,363 16,508 16,797 17,232 17,811 18,535
3097 17,753 17,175 16,742 16,454 16,309 16,309 16,454 16,742 17,175 17,753 18,474
31.02 17,724 17,147 16,715 16,427 16,282] 16,282 16,427 16,715 17,147 17,724 18,444
THB/USD 31.07v 17,724 17,147 16,715 16,427 16,282 16,282 16,427 16,715 17,147 17,724 18,444
31.12 17,753 17,175 16,742 16,454 16,309/ 16,309 16,454 16,742 17,175 17,753 18,474
3117 17,811 17,232 16,797 16,508 16,363/ 16,363 16,508 16,797 17,232 17,811 18,535
3122 17,899 17,317 16,880 16,589 16,444 16,444 16,589 16,880 17,317 17,899 18,627
31.27 18,016 17,430 16,990 16,697 16,551F 16,551 16,697 16,990 17,430 18,016 18,748
3132 18,162 17,571 17,128 16,833 16,685/ 16,685 16,833 17,128 17,571 18,162 18,900
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Fair Silver spot price

Silver spot (USD/oz)
17.6 18.1 18.6 19.1 19.6 20.1 20.6 21.1 21.6 22.1 22.6

30.82 389

30.87 390

30.92 391

30.97 391

31.02 392
THB/USD 31.07

31.12

31.17

31.22

31.27

31.32

Fair Brent spot price

Brent spot (USD/bbl)

97 99 101 103 105 107 109 111 113 115 117
30.82 3,001 2,754 2,570 2,446 2,385 2,446 2,570 2,754 3,001 3,309
30.87 3,006 2,759 2,574 2,450 2,388 2,450 2,574 2,759 3,006 3,314
30.92 3,011 2,763 2,578 2,454 2,392 2,454 2,578 2,763 3,011 3,320

30.97 2,396 2,458
31.02 2,400 2,462
THB/USD 31.07
31.12
31.17
31.22
31.27
31.32
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Fuil wAn1sol

8 NINHIAN L1898 - Merchandise Trade May E14.1 B/ Apr E17.7 B

8 NINJHIAH 1818983 - Industrial Production May -1.0% / Apr 1.8%

8 NINJIAN mﬂ%"ﬂ% - Consumer Credit May $19.6 B/ Apr $11.1 B

8 NINJHIAH 314 — CPI Jun consensus 2.5% / May 2.1%

8 NINJHIAH A1 - PPl Jun consensus -2.6% / May -2.9%

9 NINJHIAN A1 — Merchandise Trade Jun consensus $27.1 B / May $20.43 B

9 NINYIAN 24ng e - Mig Input May / Apr 0.1%

9 nINP1AN 24ng - Mfg Output May / Apr -0.2%

9 NINJIAH fé”aﬂqw - Merchandise Trade May / Apr Stg-8.2 B

9 NINNIAN ﬂjﬂqu - CGPI (PPI) Jun consensus 0.0% / May 0.1%

10 nInJIAN tﬁlﬂqu - Bank of Japan Announcement consensus 0 bp / Prior 0 bp

10 NINYIAN \a3ui - CPI Jun / Prior 0.1%

10 nenHIAN Bliiimzﬂ - Industrial Production May / Apr 2.2%

10 nInJIAN ﬁ‘mﬂ‘j% - Wholesale Inventories May consensus 0.3% /Apr 0.2%

10 NINPIAN @135 - FOMC Minutes

10 NINJIAN @435 - Ben Bernanke Speaks

10 nINJIAN ﬂj ;u - Machine Orders May consensus 1.7% / Apr -8.8%

11 nTnHIAd AU %ﬁ - New Claims wk7/6 consensus 337 K/ Prior 343 K

11 nenHIAd an 5 5% - Export Prices Jun consensus -0.1% / May -0.5%

11 nInHrAy Zimﬂ% - Import Prices consensus 0.1% / May -0.6%

11 nngIAd ZW?"E% - Treasury Budget Jun / May $138.7 B

12 nenHrAd ﬂ:ﬂiﬂ - Industrial Production May consensus 0.4% / Apr 0.4%

12 nInHrAy mi?”g% — PPI Jun consensus 0.5% / May 0.5%

12 nINHIAd @W%’ﬁs% — Consumer Sentiment Jul consensus 84.1 / May 84.1

14 nInJIAd Au - GDP Q2 consensus 7.5% / Prior 7.7%

14 nTnHIAd 314 - Industrial Production Jun consensus 9.1% / May 9.2%

14 nInHrAy AU - Retail Sales Jun consensus 12.9% / May 12.9%
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