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Trading Range in today

soumnulag
S50U13 977-970 993-1000 dnade nanasansal
NOIRUTIS 1,278-1,268 1,299-1,309 wanziewindimasl: 27648
GFQ13 18,850-18,650 19,250-19,450 NUATE WARUNIIE
SVQ13 625-615 630-640 waneidaninainmef: 18239
BRN13 3,360-3,340 3,395-3,415
ANGLLAY 31.0-30.9 31.2-31.3
ﬁ’]ﬁuLﬁ?\ﬂm@M%‘ﬁﬁ (DXYO) 82.5-82.2 83.1-83.4

d9Uanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Prior Last Change
S50N13 997.9 997.9 981.8 990.4 994.6 44 469 1,059
S50Q13 990.3 990.3 980.5 990.0 989.9 -0.1 8 42
S50U13 989.0 989.7 974.1 983.8 987.6 3.3 17,811 26,467
S50713 988.3 989.0 974.5 984.0 988.3 3.3 799 2,405
S50H14 987.0 987.7 973.2 982.0 983.0 2.2 15 110
S50M14 975.5 991.3 975.5 985.8 981.9 -3.9 6 3

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDN13 31.1 31.2 31.1 31.1 31.2 0.02 164 3,709
USDQ13 31.1 31.2 31.1 31.3 31.2 -0.08 31 187
USDU13 - - - 31.2 - 0.05 0 1,603
USDz13 31.3 31.4 31.3 31.4 314 0.08 8 180

aquuaadiaanugns Futures mulszianiinas Heue
Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 3,177 2,892 285 5,398 5,864 -466 10,533 10,352 181
Energy Futures 43 49 -6 0 0 0 101 95 6
Metal Futures 366 217 149 1,801 2,104 -303 1,746 1,592 154
Single Stock Futures 30 62 -32 2,446 7,846  -5400 16,117 10,685 5,432
Currency Futures 0 0 0 81 3 78 122 200 -78

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFQ13 19,110 18,930 18,960 19,020 -70 771 2,845
GFV13 19,170 19,000 19,030 19,100 -60 82 1,948
GFz13 19,250 19,080 19,100 19,160 -60 39 243
Future Bt10

GF10Q13 19,120 18,930 18,970 19,020 -70 2,347 4,402
GF10V13 19,200 19,000 19,040 19,090 -50 498 3,339
GF10zZ13 19,260 19,080 19,110 19,170 -70 176 712
SvQ13 - - - 610 - 0 34
SVvVv13 - - - 618 - 0 4
SVz13 - - - 644 - 0 2
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Brent Crude Qil Futures

BRN13 3,379 3,346 3,356 3,364
BRQ13 3,359 3,330 3,350 3,348
BRU13 3,325 3,313 3,325 3,340

103 251
39 114
2 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 74 2.54% 10.4 991.6 986.4 987.1 0.7 0.1 -45
S50Z13 27-Dec-13 165 2.55% 0.8 991.6 1002.3 987.3 -15.0 -15 -4.3
S50H14 28-Mar-14 256 2.56% 7.8 991.6 1001.8 984.2 -17.6 -1.8 -7.4
S50M14 27-Jun-14 347 2.57% 10.5 991.6 1005.6 981.9 -23.7 -24 -9.7
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 45 1,289.3 2.54% 31.176 19,166 19,000 -166 -0.9%
GFV13 30-Oct-13 107 1,289.3 2.54% 31.176 19,249 19,080 -169 -0.9%
GFz13 27-Dec-13 165 1,289.3 2.55% 31.176 19,328 19,180 -148 -0.8%
Expiration [DEVER() Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVQ13 29-Aug-13 45 22.96 2.54% 31.176 718 0 -718 -100.0%
SWV13 30-Oct-13 107 22.96 2.54% 31.176 721 0 -721 -100.0%
SVZi13 27-Dec-13 165 22.96 2.55% 31.176 724 0 -724 -100.0%
Expiration [DEVER() Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRN13 16-Jul-13 1 107.93 2.54% 31.176 3,365 3,390 25 0.7%
BRQ13 15-Aug-13 31 107.93 2.54% 31.176 3,372 3,369 -3 -0.1%
BRU13 13-Sep-13 60 107.93 2.54% 31.176 3,379 0 -3,379 -100.0%
Expiration [DEVER(] Current EX Fair future Current Premium / Discount  premium /
date maturity urre price future price  from fair price (Bt) discount (%)
USDN13 30-Jul-13 15 31.176 2.57% 0.14% 31.21 31.15 -0.06 -0.2%
uUsSDQ13 29-Aug-13 45 31.176 2.57% 0.14% 31.27 31.22 -0.05 -0.2%
UsDuU13 27-Sep-13 74 31.176 2.57% 0.14% 31.33 31.29 -0.04 -0.1%
* 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)
1,228 1,238 1,248 1,258 1,268 1,278 1,288 1,298 1,308 1,318 1,328
30.93 18,046 17,458 17,017 16,723 16,576/ 16,576 16,723 17,017 17,458 18,046 18,781
3098 17,929 17,345 16,907 16,615 16,469 16,469 16,615 16,907 17,345 17,929 18,659
31.03 17,842 17,260 16,824 16,533 16,388, 16,388 16,533 16,824 17,260 17,842 18,568
31.08 17,783 17,204 16,769 16,479 16,335/ 16,335 16,479 16,769 17,204 17,783 18,507
31.13 17,754 17,175 16,742 16,452 16,308 16,308 16,452 16,742 17,175 17,754 18,477
THB/USD 31.18 17,754 17,175 16,742 16,452 16,308 16,308 16,452 16,742 17,175 17,754 18,477
31.23 17,783 17,204 16,769 16,479 16,335/ 16,335 16,479 16,769 17,204 17,783 18,507
31.28 17,842 17,260 16,824 16,533 16,388 16,388 16,533 16,824 17,260 17,842 18,568
3133 17,929 17,345 16,907 16,615 16,469 16,469 16,615 16,907 17,345 17,929 18,659
31.38 18,046 17,458 17,017 16,723 16,576,/ 16,576 16,723 17,017 17,458 18,046 18,781
3143 18,192 17,599 17,154 16,858 16,710, 16,710 16,858 17,154 17,599 18,192 18,933
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Fair Silver spot price

Silver spot (USD/oz)
20.5 21.0 215 22.0 22.5 23.0 235 24.0 24.5 25.0 25.5

30.93 478

30.98 479

31.03 480

31.08 480

31.13 481
THB/USD 31.18

31.23

31.28

31.33

31.38

31.43

Fair Brent spot price

Brent spot (USD/bbl)

98 100 102 104 106 108 110 112 114 116 118
30.93 3,029 2,781 2,596 2,472 2,410 2,472 2,596 2,781 3,029 3,338
30.98 3,033 2,786 2,600 2,476 2,414 2,476 2,600 2,786 3,033 3,343
31.03 3,038 2,790 2,604 2,480 2,418 2,480 2,604 2,790 3,038 3,349
31.08 , , , , 2,422 2,484
31.13 , , , , 2,426 2,488
THB/USD 31.18
31.23
31.28
31.33

31.38
31.43
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Fuil wAn1sol
12 nIngIAd f;ﬁﬁ‘ﬂ - Industrial Production May -0.3% / Apr 0.4%
12 NINYIAY @135 — PPl Jun 0.8% / May 0.5%
12 nInHrAy Zimig% — Consumer Sentiment Jul 83.9 / Jun 84.1
14 nINJIAN Au - GDP Q2 consensus 7.5% / Prior 7.7%
14 nenHrAd 314 - Industrial Production Jun consensus 9.1% / May 9.2%
14 nInHrAy AU - Retail Sales Jun consensus 12.9% / May 12.9%
15 nInHrAy ﬂu?ﬂ% - Retail Sales Jun consensus 0.8% / May 0.6%
15 nTnHIAN @M%’ﬁs‘ﬂ - Empire State Mfg Jul consensus 5.0 / Jun 7.84
15 nsnHIAd 'ﬂ‘ﬁ%’ﬁs‘ﬂ - Business Inventories May consensus 0.0% / Apr 0.3%
16 NINYIAN £4ngE - CPl Jun / May 0.2%
16 NINYIAN £4ng) - PPl Output Jun / May 0.0%
16 NINJIAN 29N - PPl Input Jun / May -0.3%
16 NINYIAN g/l31 - HICP Jun / May 0.1%
16 NTNHIAN f;ﬂﬁ‘ﬂ - Merchandise Trade May / Apr E16.1 B
16 NTNHIAN @M?E% — CPI Jun consensus 0.4% / May 0.1%
16 NINJIAN @175 - Net Long-term TIC flows May / Apr $-37.3 B
16 NINJIAN Zmﬁi‘j% - Industrial Production Jun consensus 0.2% / May 0.0%
16 NINJIAN @M?E% - Housing Market Index Jul 52 / Jun 52
16 NINHIAN ajﬂu - BoJ MPB Minutes
17 nIngAY £4ng et - BoE MPC Minutes
17 nIngIAd ﬁdﬂqw - ILO unemployment Jun / May 7.8%
17 nsnHrAd 'ﬂ‘ﬁ%’ﬁs‘ﬂ - Housing Starts Jun consensus 0.951 M / May 0.914 M
17 nsnHAy ﬁwﬁ% - Building Permits Jun consensus 0.99 M / May 0.974 M
17-18 NINIAN 8433 - Ben Bernanke Speaks
18 nINJIAN Japan : All Industry Index May / Apr 0.4%
18 NINPIAY 24Ng - Retail Sales Jun / May 2.1%
18 nInHIAy Zmﬁigﬂ - New Claims wk7/13 consensus 344K/ Prior 360 K
19 NINGIAN \wagnil - PPI Jun / May -0.3%
22 NINHIAN @M%’ﬁs‘ﬂ - Chicago Fed National Activity Index Jun / May -0.3
22 NINHIAN ﬁwﬁ% - Existing Home Sales Jun/May 5.18 M
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