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Trading Range in today

soumnulag
S50U13 975-965 985-995 dnade nanasansal
NRIATUNY 1,307-1,297 1,320-1,330 wanziewindimasl: 27648
GFO13 19,250-19,050 19,600-19,800 nuade wadunaas
SVQ13 615-610 630-635 waneidaninainmef: 18239
BRQ13 3,320-3,300 3,345-3,365
AL 31.18-31.08 31.25-31.35
ﬁ’]ﬁuLﬁ?\ﬂm@M%‘ﬁﬁ (DXYO) 80.8-80.5 81.5-81.8

d9Uanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Prior Last Change
S50Q13 974.1 984.6 974.1 967.8 982.0 14.2 56 78
S50U13 970.9 983.3 970.5 965.7 980.1 13.9 16,007 29,044
S50v13 971.2 977.0 971.2 967.0 977.0 14.2 4 4
S50713 971.9 984.8 971.5 966.5 983.6 16.5 1,618 5,654
S50H14 966.5 981.3 966.5 961.1 980.0 18.3 61 159
S50M14 964.1 977.8 964.1 964.0 975.5 115 19 55

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDQ13 315 31.5 31.3 31.5 31.3 -0.19 232 1,694
UsSDU13 314 31.4 31.3 31.5 31.3 -0.17 909 2,862
USDV13 - - - 31.6 - -0.19 0 100
USDz13 31.6 31.6 31.6 31.7 31.6 -0.21 66 715

sqUuaadiaznugns Futures mulszianiinas Heue
Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 2,450 2,440 10 6,123 7,492  -1369 9,192 7,833 1,359
Energy Futures 3 66 -63 0 0 0 143 80 63
Metal Futures 648 155 493 3,032 2,715 317 1,837 2,647 -810
Single Stock Futures 425 50 375 1,451 6,843  -5,392 13,302 8,285 5,017
Currency Futures 24 24 0 663 65 598 520 1,118 598

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFQ13 19,310 19,110 19,200 19,110 80 882 2,440
GFV13 19,380 19,210 19,260 19,190 70 101 2,009
GFz13 19,440 19,300 19,340 19,250 90 271 686
Future Bt10

GF10Q13 19,320 19,110 19,180 19,110 80 3,181 7,628
GF10V13 19,370 19,180 19,250 19,180 80 709 3,556
GF10zZ13 19,440 19,250 19,330 19,250 80 373 1,075
SvQ13 - - - 610 - 0 34
SVvVv13 - - - 618 - 0 4
SVz13 - - - 644 - 0 2
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Brent Crude Qil Futures

BRQ13 3,394 3,337 3,345 3,387 -42 94 155
BRU13 3,368 3,302 3,312 3,362 -50 49 153
BRV13 3,340 3,311 3,331 3,368 -42 3 10

Expiration  Days to FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount

Rf

date maturity dividend spot price future price  from fair price (pts) discount (%) from spot price (pts)
S50U13 27-Sep-13 49 2.54% 10.4 983.96 977.0 979.6 2.6 0.3 -4.4
S50Z13 27-Dec-13 140 2.55% 0.8 983.96 992.8 983 -9.8 -1.0 -1.0
S50H14 28-Mar-14 231 2.56% 7.8 983.96 992.2 979.4 -12.8 -1.3 -4.6
S50M14 27-Jun-14 322 2.57% 10.5 983.96 996.0 975.5 -20.5 -2.1 -85

Expiration Daysto  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 20 1,297.0 2.54% 31.192 19,257 19,410 153 0.8%
GFV13 30-Oct-13 82 1,297.0 2.54% 31.192 19,340 19,470 130 0.7%
GFzZ13 27-Dec-13 140 1,297.0 2.55% 31.192 19,419 19,600 181 0.9%
Silver
Expiration Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVQ13 29-Aug-13 20 20.215 2.54% 31.192 631 648 17 2.6%
SVV13 30-Oct-13 82 20.215 2.54% 31.192 634 0 -634 -100.0%
SVz13 27-Dec-13 140 20.215 2.55% 31.192 637 646 9 1.5%

Expiration [DEVER(] Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRQ13 15-Aug-13 6 106.86 2.54% 31.192 3,335 3,319 -16 -0.5%
BRU13 13-Sep-13 35 106.86 2.54% 31.192 3,341 3,299 -42 -1.3%
BRV13 16-Oct-13 68 106.86 2.54% 31.192 3,349 3,322 -27 -0.8%

Expiration [DEVER() Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDQ13 29-Aug-13 20 31.192 2.57% 0.14% 31.23 31.30 0.07 0.2%
uUsDU13 27-Sep-13 49 31.192 2.57% 0.14% 31.29 31.32 0.03 0.1%
uUsSDV13 30-Oct-13 82 31.192 2.57% 0.14% 31.36 31.40 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)

1,261 1,271 1,281 1,291 1,301 1,311 1,321 1,331 1,341 1,351 1,361

30.94 18,5542 17,954 17,512 17,218 17,071 17,072 17,218 17,512 17,954 18,542 19,277
3099 18,422 17,838 17,399 17,107 16,961/ 16,961 17,107 17,399 17,838 18,422 19,153
31.04 18,332 17,751 17,314 17,023 16,878 16,878 17,023 17,314 17,751 18,332 19,059
31.09 18,272 17,692 17,258 16,968 16,823 16,823 16,968 17,258 17,692 18,272 18,997
31.14 18,242 17,663 17,229 16,940 16,795/ 16,795 16,940 17,229 17,663 18,242 18,966
THB/USD 31.19 18,242 17,663 17,229 16,940 16,795 16,795 16,940 17,229 17,663 18,242 18,966
31.24 18,272 17,692 17,258 16,968 16,823 16,823 16,968 17,258 17,692 18,272 18,997
3129 18,332 17,751 17,314 17,023 16,878 16,878 17,023 17,314 17,751 18,332 19,059
31.34 18,422 17,838 17,399 17,107 16,961 16,961 17,107 17,399 17,838 18,422 19,153
3139 18,542 17,954 17,512 17,218 17,071F 17,071 17,218 17,512 17,954 18,542 19,277
31.44 18,692 18,099 17,654 17,357 17,209, 17,209 17,357 17,654 18,099 18,692 19,433
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Fair Silver spot price

Silver spot (USD/oz)
17.7 18.2 18.7 19.2 19.7 20.2 20.7 21.2 21.7 22.2 22.7

30.94 393

30.99 394

31.04 395

31.09 395

31.14 396
THB/USD 31.19

31.24

31.29

31.34

31.39

31.44

Fair Brent spot price

Brent spot (USD/bbl)

97 99 101 103 105 107 109 111 113 115 117
30.94 2,997 2,750 2,564 2,440 2,378 2,440 2,564 2,750 2,997 3,306
30.99 3,002 2,754 2,568 2,444 2,382 2,444 2,568 2,754 3,002 3,312
31.04 3,007 2,758 2,572 2,448 2,386 2,448 2,572 2,758 3,007 3,317

31.09 2,390 2,452
31.14 2,394 2,456
THB/USD 31.19
31.24
31.29
31.34
31.39
31.44
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Fuil wAn1sol

8 AWAu 118933 - Merchandise Trade Jun E15.7 B/ May E14.1 B

8 A9AN @Mﬁ% — New Claims wk8/3 333 K/ Prior 326 K

8 RPN n’jﬂu - Tertiary Index Jun -0.3% / May 1.2%

8 A AU - CPI Jul 2.7% / Jun 2.7%

8 AamnAw AU — PPl Jul -2.3% / Jun 2.7%

9 RamnAN A - Industrial Production Jul consensus 9.0% / Jun 8.9%

9 RamnAN AU - Retail Sales Jul consensus 13.5% / Jun 13.5%

9 AaunAN {54161 - Industrial Production Jun consensus 0.0% / May -0.4%

9 AaunAN 'ﬂvx‘mqw — Merchandise Trade Jun consensus Stg-8.5 B / May Stg-8.5 B

9 AWAN an3g4 — Wholesale Inventories Jun consensus 0.4% / May -0.5%

11 &avnay tﬁl‘ﬂ;u - GDP Q2p consensus 0.9% / Q1r 1.0%

12 A9vAN @135 - Treasury Budget July / Jun $116.5 B

12 &R ajﬂu - BoJ MPB Minutes

12 §aAN njﬂu - Machine Orders Jun / May 10.5%

13 davnAN wwasNil - CPI Julf / Julp 0.5%

13 @AY £9nq# - CPI Jul / Jun -0.2%

13 AvnAY £4ng - PPI Mg Output Jul / Jun 0.1%

13 @Ay 89ng - PPl Mfg Input Jul / Jun 0.2%

13 IVAN #/131] - Industrial Production Jun / May -0.3%

13 @AY a1i5+ - Retail Sales Jul / Jun 0.4%

13 @aAN @T51 - Export Prices Jul / Jun 0.1%

13 @Ay @455 - Import Prices Jul / Jun -0.2%

13 A9vnAY @1¥3 - Business Inventories Jun / May 0.1%
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