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Trading Range in today

seumulae
S50U13 980-970 990-1000 dnade nanasansal
NRIATUNY 1,275-1,265 1,290-1,300 wanziewindimasl: 27648
GFQ13 18,850-18,650 19,250-19,450 NUATE WARUNIIE
SVQ13 620-610 625-635 waneidaninainmef: 18239
BRQ13 3,365-3,345 3,385-3,405
ANSUL 31.0-30.9 31.15-31.25
ﬁ’]ﬁuLﬁ?\ﬂm@M%‘ﬁﬁ (DXYO) 82.7-82.4 83.2-83.5

d9Uanara SET50 Index Futures

Open

Settlement Price Volume

Interest
Prior Last Change
S50N13 995.0 1,000.2 986.8 994.8 990.0 -4.6 227 1,135
S50Q13 984.0 984.0 984.0 989.9 984.0 - 1 43
S50U13 991.0 994.0 980.0 987.1 983.2 -3.3 18,861 27,898
S50713 989.5 993.3 980.0 987.3 983.0 -3.9 1,570 2,758
S50H14 987.5 988.0 979.0 984.2 982.1 2.1 25 116
S50M14 985.0 985.0 981.0 981.9 981.0 5.0 2 3

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDN13 31.2 31.2 31.1 31.2 31.2 0.01 124 3,761
USDQ13 31.2 31.2 31.2 31.2 31.2 -0.04 2 189
USDU13 31.3 31.3 31.3 31.3 31.3 0.03 5 1,603
USDz13 314 31.4 31.4 31.4 314 -0.01 30 180

sqUuaadiaznugns Futures mulszianiinas Heue
Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 2,786 3,732 -946 5,837 7,194  -1357 12,063 9,760 2,303
Energy Futures 25 36 -11 5 5 0 76 65 11
Metal Futures 643 291 352 2,269 2,459 -190 1,808 1,970 -162
Single Stock Futures 112 1 111 3,473 9,021  -5548 16,203 10,766 5,437
Currency Futures 0 0 0 9 35 26 152 126 26

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFQ13 19,200 18,900 19,030 18,950 70 797 2,869
GFV13 19,270 18,990 19,100 19,040 60 138 1,960
GFz13 19,330 19,110 19,150 19,100 50 68 254
Future Bt10

GF10Q13 19,190 18,890 19,030 18,950 70 2,896 4,611
GF10V13 19,260 18,970 19,100 19,040 50 579 3,389
GF10zZ13 19,330 19,060 19,170 19,100 70 242 707
SvQ13 - - - 610 - 0 34
SVvVv13 - - - 618 - 0 4
SVz13 - - - 644 - 0 2
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d utures

Brent Crude Qil Futures

BRN13 3,394 3,370 3,388 3,356
BRQ13 3,385 3,354 3,372 3,350
BRU13 3,370 3,370 3,370 3,325

32
15
35

38 242
67 136
1 21

Current

Fair future

spot
989.99
989.99
989.99
989.99

Current

FX

price
984.7
1000.6
1000.1
1003.9

Fair future

SET50
Expiration Days to Rf FV of periodic
date maturity dividend
S50U13 27-Sep-13 73 2.54% 10.4
S50Z13 27-Dec-13 164 2.55% 0.8
S50H14 28-Mar-14 255 2.56% 7.8
S50M14 27-Jun-14 346 2.57% 10.5
Gold
Expiration Days to Current
date maturity spot (USD)
GFQ13 29-Aug-13 44 1,281.3 2.54%
GFV13 30-Oct-13 106 1,281.3 2.54%
GFZ13 27-Dec-13 164 1,281.3 2.55%

31.101
31.101
31.101

Current

price
19,000
19,082
19,160

Fair future

Expiration Daysto  Current
date maturity spot (USD)
SVQ13 29-Aug-13 44 19.68 2.54%
SWV13 30-Oct-13 106 19.68 2.54%
SVz13 27-Dec-13 164 19.68 2.55%

Current

price
614
617
619

Fair future

Expiration Daysto  Current
date maturity spot (USD)
BRN13 16-Jul-13 0 108.13 2.54%
BRQ13 15-Aug-13 30 108.13 2.54%
BRU13 13-Sep-13 59 108.13 2.54%

FX
31.101
31.101
31.101

price
3,363
3,370
3,377

Fair future
price

Expiration Days t.o Current FX
date maturity
USDN13 30-Jul-13 14 31.101 2.57%
uUsDQ13 29-Aug-13 44 31.101 2.57%
UsSDU13 27-Sep-13 73 31.101 2.57%

0.14%
0.14%
0.14%

31.13
31.19
31.25

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

Fair gold spot price

1,234 1,244 1,254

30.85 18,088 17,502 17,062
3090 17,971 17,388 16,951
3095 17,883 17,303 16,868
31.00 17,825 17,247 16,813
3105 17,795 17,218 16,785
THB/USD 3110 17,795 17,218 16,785
3115 17,825 17,247 16,813
3120 17,883 17,303 16,868
3125 17,971 17,388 16,951
3130 18,088 17,502 17,062
31.35 18,235 17,644 17,200
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1,264
16,769
16,660
16,578
16,524
16,497
16,497
16,524
16,578
16,660
16,769
16,905

Gold spot (USD/oz)

1,274
16,622
16,514
16,433
16,380
16,353
16,353
16,380
16,433
16,514
16,622
16,757
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Current Premium / Discount  premium/  Premium / Discount
future price from fair price (pts) discount (%) from spot price (pts)
983.8 -0.9 -0.1 -6.2
983.4 -17.2 -1.7 -6.6
982.1 -18.0 -1.8 -7.9
986.9 -17.0 -1.7 -3.1
Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
19,070 70 0.4%
19,130 48 0.3%
19,280 120 0.6%
Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
650 36 5.9%
0 -617 -100.0%
664 45 7.2%
Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
3,396 33 1.0%
3,375 5 0.1%
3,341 -36 -1.1%
Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
31.16 0.03 0.1%
31.18 -0.01 0.0%
31.32 0.07 0.2%

1,284 1,294 1,304 1,314 1,324 1,334
16,622 16,769 17,062 17,502 18,088 18,822
16,514 16,660 16,951 17,388 17,971 18,700
16,433 16,578 16,868 17,303 17,883 18,608
16,380 16,524 16,813 17,247 17,825 18,547
16,3583 16,497 16,785 17,218 17,795 18,517
16,353 16,497 16,785 17,218 17,795 18517
16,380 16,524 16,813 17,247 17,825 18,547
16,433 16,578 16,868 17,303 17,883 18,608
16,514 16,660 16,951 17,388 17,971 18,700
16,622 16,769 17,062 17,502 18,088 18,822
16,757| 16,905 17,200 17,644 18,235 18,974
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Fair Silver spot price

Silver spot (USD/oz)
17.2 17.7 18.2 18.7 19.2 19.7 20.2 20.7 21.2 21.7 22.2

30.85 376

30.90 376

30.95 377

31.00 378

31.05 378
THB/USD 31.10

31.15

31.20

31.25

31.30

31.35

Fair Brent spot price

Brent spot (USD/bbl)
98 100 102 104 106 108 110 112 114 116 118

30.85 3,027 2,781 2,595 2,472
30.90 3,032 2,785 2,600 2,476
30.95 3,037 2,790 2,604 2,480
31.00
31.05
THB/USD 31.10
31.15
31.20
31.25
31.30
31.35

2,472 2,595 2,781 3,027 3,336
2,476 2,600 2,785 3,032 3,341
2,480 2,604 2,790 3,037 3,347
2,484
2,488
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Tui WRNISDE
14 nInJIAN Au - GDP Q2 consensus 7.5% / Prior 7.7%
14 nTnHIAd 314 - Industrial Production Jun consensus 9.1% / May 9.2%
14 nTnHIAd A - Retail Sales Jun consensus 12.9% / May 12.9%
15 nTnHIAd @Miﬁﬂ - Retail Sales Jun consensus 0.8% / May 0.6%
15 nInJIAd '&1)153“1 - 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 NINJIAN 89nQ - CPl Jun / May 0.2%
16 NINYIAN £4ng e - PPl Output Jun / May 0.0%
16 NINHYIAN 84N - PPl Input Jun / May -0.3%
16 NINYIAN g/l31 - HICP Jun / May 0.1%
16 NINHIAN f;ﬂﬁ‘ﬂ - Merchandise Trade May / Apr E16.1 B
16 NINHIAN ﬁu?ﬂ% — CPI Jun consensus 0.4% / May 0.1%
16 NINYIAN @453 - Net Long-term TIC flows May / Apr $-37.3 B
16 NInHIAN '&‘Mﬁ% - Industrial Production Jun consensus 0.2% / May 0.0%
16 NInHIAN ﬁu?ﬂ% - Housing Market Index Jul 52 / Jun 52
16 NINYIAN n‘jﬂ;u - BoJ MPB Minutes
17 nINPIAY 84nf)1 - BoE MPC Minutes
17 nsnHAy ﬁdﬂqw - ILO unemployment Jun / May 7.8%
17 nsnHIAd 'ﬂ‘ﬁ%’ﬁs‘ﬂ - Housing Starts Jun consensus 0.951 M / May 0.914 M
17 nIngJIAd @i‘wiﬁs% - Building Permits Jun consensus 0.99 M / May 0.974 M
17-18 NINIAN @435 - Ben Bernanke Speaks
18 nInHIAy Japan : All Industry Index May / Apr 0.4%
18 NINPIAN 24Ng - Retail Sales Jun / May 2.1%
18 NINHIAN @M%’ﬁs‘ﬂ - New Claims wk7/13 consensus 344K/ Prior 360 K
19 NINgIAN 13Nl - PPI Jun / May -0.3%
22 NINHIAN @M%’ﬁs‘ﬂ - Chicago Fed National Activity Index Jun / May -0.3
22 NINHIAN @i‘wiﬁs% - Existing Home Sales Jun/May 5.18 M
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