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- MsUiLlnanTAenNYY 6.7 a7 34 3.7 3.5

- MFANUNALDNBY 14.4 7.4 2.0 9.4 9.9

- migulnauazasunaiy 7.9 10.2 7.9 5.1 5.2

- sdsRanAuAIMAZUSNS 3.1 1.2 5.8 9.3 8.0

- msdudhdusuazuinig 6.2 9.2 5.8 10.3 8.4
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gaumulng

S50U13 996-986 1,006-1,016 dnade nanasansal
NRIATUNY 1,310-1,300 1,350-1,360 wanziewindimasl: 27648
GFQ13 19,100-18,900 19,600-19,800 nuade wadunaas
SVQ13 625-615 635-645 waneidaninainmef: 18239
BRQ13 3,350-3,330 3,380-3,400

FNEULN 30.8-30.7 30.95-31.05

; 82.0-81.7 82.4-82.7

ARUITETYANTFY (DXYO)

d9Uanara SET50 Index Futures

. Open
Settlement Price Volume IntZrest
Prior Last Change
S50N13 1,000.1 1,011.5 1,000.1 1,012.6 1,007.2 -6 148 1,150
S50Q13 1,000.7 1,001.0 1,000.7 1,006.6 1,001.0 -0.3 2 42
S50U13 1,004.5 1,006.0 995.3 1,005.7 1,001.4 -5 18,293 27,245
S50713 1,005.0 1,006.3 996.0 1,006.4 1,001.2 -5.5 1,268 3,931
S50H14 1,003.9 1,003.9 995.0 1,003.6 999.4 -4.2 34 136
S50M14 994.6 1,001.3 994.6 1,003.1 998.0 -5.1 19 26
#5Uanara Currency Futures
Settlement Price 2
Interest
Prior Last Change
USDN13 31.1 31.1 31.1 31.0 31.1 0.04 211 2,435
UsSDQ13 - - - 31.1 - 0.01 0 200
uUsDuU13 - - - 31.2 - 0.04 0 1,406
uUsDz13 - - - 31.3 - 0.05 0 199

ssaadiauusng Futures aulszianiina s
Foreign Institution

Local

Long Short Net Long Short Long Short
SETS50 Index Futures 3,075 4,133 -1,058 6,490 6,686 -196 10,199 8,945 1,254
Energy Futures 11 10 1 0 0 0 48 49 -1
Metal Futures 712 232 480 1,843 1,452 391 1,232 2,103 -871
Single Stock Futures 109 89 20 7,679 6,028 1,651 14,890 16,561 -1,671
Currency Futures 0 0 0 96 0 96 115 211 -96
dqunaa Futures Gold & Silver & Oil Futures
. Open
Settlement Price Volume IntZrest
Close Prior Change
Future Bt50
GFQ13 19,170 18,910 19,060 18,960 100 685 3,070
GFV13 19,240 19,000 19,130 19,030 100 79 1,935
GFz13 19,290 19,170 19,180 19,080 110 38 178
Future Bt10
GF10Q13 19,170 18,910 19,050 18,960 90 2,354 4,839
GF10v13 19,240 18,980 19,130 19,030 100 535 3,480
GF10zZ13 19,300 19,100 19,200 19,100 100 96 687
SVQ13 - - - 610 - 0 34
SVvVv13 - - - 618 - 0 4
SVz13 - - - 644 - 0 2
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Brent Crude Qil Futures

BRQ13 3,392 3,367 3,383 3,364 15 41 164
BRU13 3,380 3,362 3,362 3,356 6 16 44
BRV13 3,357 3,349 3,349 3,336 15 2 2
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 66 2.54% 10.4 1004.94 999.2 1000.7 15 0.1 -4.2
S50Z13 27-Dec-13 157 2.55% 0.8 1004.94 1015.2 1000.9 -14.3 -1.4 -4.0
S50H14 28-Mar-14 248 2.56% 7.8 1004.94 1014.8 999.4 -15.4 -15 -55
S50M14 27-Jun-14 339 2.57% 10.5 1004.94 1018.7 998 -20.7 -2.0 6.9
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 37 1,333.7 2.54% 30.929 19,658 19,120 -538 -2.7%
GFV13 30-Oct-13 99 1,333.7 2.54% 30.929 19,743 19,180 -563 -2.9%
GFz13 27-Dec-13 157 1,333.7 2.55% 30.929 19,824 19,240 -584 -2.9%
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 37 20.475 2.54% 30.929 635 610 -25 -3.9%
SWV13 30-Oct-13 99 20.475 2.54% 30.929 638 618 -20 -3.1%
SVZi13 27-Dec-13 157 20.475 2.55% 30.929 640 644 4 0.6%
Expiration Daysto  Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRQ13 15-Aug-13 23 108.28 2.54% 30.929 3,354 3,368 14 0.4%
BRU13 13-Sep-13 52 108.28 2.54% 30.929 3,361 3,351 -10 -0.3%
BRV13 16-Oct-13 85 108.28 2.54% 30.929 3,369 3,349 -20 -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 7 30.929 2.57% 0.14% 30.94 31.08 0.14 0.4%
USDQ13 29-Aug-13 37 30.929 2.57% 0.14% 31.01 31.15 0.14 0.5%
UsDU13 27-Sep-13 66 30.929 2.57% 0.14% 31.07 31.20 0.13 0.4%
* 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)
1,286 1,296 1,306 1,316 1,326 1,336 1,346 1,356 1,366 1,376 1,386
30.68 18,753 18,170 17,732 17,441 17,295/ 17,295 17,441 17,732 18,170 18,753 19,482
30.73 18,631 18,051 17,617 17,327 17,182 1¢,482 17,327 17,617 18,051 18,631 19,355
30.78 18,539 17,963 17,530 17,242 17,098 17,098 17,242 17,530 17,963 18,539 19,260
30.83 18478 17,903 17,472 17,185 17,041} 17,041 17,185 17,472 17,903 18,478 19,197
30.88 18,448 17,874 17,443 17,157 17,013} 17,013 17,157 17,443 17,874 18,448 19,165
THB/USD 3093 18,448 17,874 17,443 17,157 17,013 17,013 17,157 17,443 17,874 18,448 19,165
3098 18,478 17,903 17,472 17,185 17,041 17,041 17,185 17,472 17,903 18,478 19,197
31.03 18,539 17,963 17,530 17,242 17,098 17,098 17,242 17,530 17,963 18,539 19,260
31.08 18,631 18,051 17,617 17,327 17,182 17,182 17,327 17,617 18,051 18,631 19,355
31.13 18,753 18,170 17,732 17,441 17,295 17,295 17,441 17,732 18,170 18,753 19,482
31.18 18,906 18,318 17,877 17,583 17,436, 17,436 17,583 17,877 18,318 18,906 19,641
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Fair Silver spot price

Silver spot (USD/oz)
18.0 18.5 19.0 19.5 20.0 20.5 21.0 21.5 22.0 22.5 23.0

30.68 398

30.73 399

30.78 399

30.83 400

30.88 401
THB/USD 30.93

30.98

31.03

31.08

31.13

31.18

Fair Brent spot price

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

30.68 3,015 2,770 2,586 2,463 2,402
30.73 3,020 2,774 2,590 2,467 2,405
30.78 3,025 2,779 2,594 2,471 2,409
30.83 2,413
30.88 2,417
THB/USD 30.93
30.98
31.03
31.08
31.13
31.18

2,463 2,586 2,770 3,015 3,322
2,467 2,590 2,774 3,020 3,327
2,471 2,594 2,779 3,025 3,333
2,475
2,479
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