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Trading Range in today

Support

S50U13 957-947 968-978
NBIATTIS 1,325-1,315 1,340-1,350
GFQ13 19,400-19,250 19,750-19,900
SVQ13 615-610 657-662
BRU13 3,370-3,350 3,410-3,430
ANRLLAN 31.20-31.15 31.28-31.33
ARUIITETYANTTY (DXYO) 81.1-80.8 81.6-81.9

d9Uanara SET50 Index Futures
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Open
Interest

Volume

Settlement Price
Prior Last Change
S50Q13 979.6 979.7 963.0 982.0 965.9 -16.5
S50U13 981.0 981.2 960.0 979.6 962.0 -17.5
S50V13 972.0 972.0 972.0 981.2 972.0 -12.9
S50713 983.0 983.0 962.1 983.0 964.4 -18.9
S50H14 980.6 980.9 960.0 979.4 962.8 -16.6
S50M14 975.6 976.4 960.0 975.5 961.9 -13.7
d9Uaaa Curren Futures

Settlement Price

78 73
20,984 28,964
2 3
2,604 5,684
79 184

15 62

Volume Eer

Interest
Prior Last Change
usDQ13 31.3 31.4 31.3 31.3 313 0.04 324 1,832
USDU13 31.3 31.3 31.3 31.3 313 0.02 46 2,863
usbvi1s - - - 31.4 - 0.01 0 100
uUsDZ13 31.4 31.5 31.4 31.5 315 0.01 70 739
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suuaadiaanugnd Futures muilszianiinaanu (Heys

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 3,726 4,807 -1,081 7,877 6,902 975 12,159 12,053 106
Energy Futures 36 46 -10 0 0 0 131 121 10
Metal Futures 1,250 183 1,067 4,233 3,328 905 2,084 4,056 -1,972
Single Stock Futures 56 15 41 3,232 21,442  -18,210 26,444 8,275 18,169
Currency Futures 47 47 0 33 133 -100 360 260 100

d9unaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Prior Change

Future Bt50

GFQ13 19,550 19,200 19,520 19,190 330 1,256 2,433
GFV13 19,630 19,270 19,580 19,260 320 207 2,090
GFz13 19,690 19,350 19,650 19,340 310 110 723
Future Bt10

GF10Q13 19,550 19,170 19,510 19,190 330 4,515 7,807
GF10Vv13 19,620 19,250 19,580 19,260 320 978 3,636
GF10Z213 19,680 19,320 19,650 19,330 310 501 1,284
SvVQ13 - - - 610 - 0 34
SWVv13 - - - 618 - 0 4
SVz13 - - - 644 - 0 2
Brent Crude Qil Futures

BRQ13 3,360 3,307 3,360 3,345 15 108 129
BRU13 3,325 3,276 3,325 3,312 13 57 165
BRV13 3,320 3,297 3,320 3,326 -6 2 11

Expiration Days to

FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount

date maturity R dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50U13 27-Sep-13 45 2.54% 10.4 969.7 962.4 962.1 -0.3 0.0 -7.6
S50713 27-Dec-13 136 2.55% 0.8 969.7 978.1 964.1 -14.0 -1.4 -5.6
S50H14 28-Mar-14 227 2.56% 7.8 969.7 977.5 962.8 -14.7 -1.5 -6.9
S50M14 27-Jun-14 318 2.57% 10.5 969.7 981.2 961.8 -19.4 -2.0 -7.9
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFQ13 29-Aug-13 16 1,332.0 2.54% 31.253 19,810 19,520 -290 -1.5%
GFV13 30-Oct-13 78 1,332.0 2.54% 31.253 19,895 19,580 -315 -1.6%
GFZz13 27-Dec-13 136 1,332.0 2.55% 31.253 19,977 19,650 -327 -1.6%
Silver
Expiration Days to Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVQ13 29-Aug-13 16 21.23 2.54% 31.253 664 0 -664 -100.0%
SVV13 30-Oct-13 78 21.23 2.54% 31.253 667 0 -667 -100.0%
Svz13 27-Dec-13 136 21.23 2.55% 31.253 670 0 -670 -100.0%

Expiration Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRQ13 15-Aug-13 2 109.01 2.54% 31.253 3,407 3,360 -47 -1.4%
BRU13 13-Sep-13 31 109.01 2.54% 31.253 3,414 3,325 -89 -2.6%
BRV13 16-Oct-13 64 109.01 2.54% 31.253 3,422 3,320 -102 -3.0%

Expiration Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDQ13 29-Aug-13 31.253 2.57% 0.14% 31.29 31.34 0.05 0.2%
uUsDbuU13 27-Sep-13 31.253 2.57% 0.14% 31.35 31.34 -0.01 0.0%

UsDV13 30-Oct-13 31.253 2.57% 0.14% 31.42 31.41 -0.01 0.0%

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

Gold spot (USD/oz)

1,285 1,295 1,305 1,315 1,325 1,335 1,345 1,355 1,365 1,375 1,385

31.00 18,932 18,343 17,901 17,606 17,458 17,606 17,901 18,343 18,932 19,669
31.05 18,810 18,224 17,785 17,492 17,346 17,492 17,785 18,224 18,810 19,542
31.10 18,718 18,136 17,698 17,407 17,261 17,407 17,698 18,136 18,718 19,447
31.15 18,657 18,076 17,641 17,350 17,205 17,350 17,641 18,076 18,657 19,383
31.20 17,322 17,177 17,322 17,612 18,047 18,627 19,352
THB/USD 31.25
31.30
31.35 18,718 18,136 17,698 17,407
31.40 18,810 18,224 17,785 17,492
3145 18,932 18,343 17,901 17,606
3150 19,085 18,491 18,045 17,748

17,350 17,641 18,076 18,657 19,383
17,407 17,698 18,136 18,718 19,447
17,492 17,785 18,224 18,810 19,542
17,606 17,901 18,343 18,932 19,669
17,748 18,045 18,491 19,085 19,828

Fair Silver spot price

Silver spot (USD/oz)
18.7 19.2 19.7 20.2 20.7 21.2 21.7 22.2 22.7 23.2 23.7

31.00 426

31.05 426

31.10 427

31.15 428

31.20 428
THB/USD 31.25

31.30

31.35

31.40

31.45

31.50

Fair Brent spot price

Brent spot (USD/bbl)

99 101 103 105 107 109 111 113 115 117 119
31.00 3,070 2,822 2,636 2,512 2,450 2,512 2,636 2,822 3,070 3,380
31.05 3,075 2,826 2,640 2,516 2,453 2,516 2,640 2,826 3,075 3,385
31.10 3,080 2,831 2,644 2,520 2,457 2,520 2,644 2,831 3,080 3,391

31.15 2,461 2,524
31.20 , , , , 2,465 2,528
THB/USD 31.25
31.30
31.35
31.40
31.45
31.50
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Fuil wAn1sol

9 RN A4 - Industrial Production Jul 9.7% / Jun 8.9% YoY

9 A9AN AU — Retail Sales Jul 13.2% / Jun 13.5%

9 AWAN H¥a1Aid - Industrial Production Jun -1.4% / May -0.4%

9 AaunAN 'ﬂvx‘mqw — Merchandise Trade Jun Stg-8.1 B / May Stg-8.5 B

9 AaunAN @w%’jﬂ — Wholesale Inventories Jun -0.2% / May -0.5%

11 dannad n‘jﬂ;u-Japan : CGPI (PPI) 0.5% / Q1r 1.0%

11 @amAx n‘jﬂu - GDP Q2p consensus 0.6% / Q1r 0.9%

12 RIVAN Au3ge - Treasury Budget July $-97.6 B/ Jun $116.5 B

12 &R ajﬂu - BoJ MPB Minutes

12 §aAN njﬂu - Machine Orders Jun -2.7% / May 10.5%

13 @Ay wwasNil - CPI Julf consensus 0.5% / Julp 0.5%

13 AN 89nQ# - CPI Jul consensus -0.1% / Jun -0.2%

13 INAN 'Eﬁﬂqt’r - PPI Mfg Output Jul consensus 0.2% / Jun 0.1%

13 A9vnAY £49ng - PPl Mfg Input Jul consensus 1.5% / Jun 0.2%

13 RIVAN ¢/131] - Industrial Production Jun consensus 0.8% / May -0.3%

13 @AY anigH - Retail Sales Jul consensus 0.3% / Jun 0.4%

13 AvnAY auigY - Export Prices Jul consensus 0.2% / Jun 0.1%

13 @Ay @Miﬁﬂ - Import Prices Jul consensus 0.9% / Jun -0.2%

13 IVAN 'ﬂ‘wiﬁsﬂ - Business Inventories Jun consensus 0.2% / May 0.1%

14 Z9vnAY L1899l - GDP Flash 2Q13/1Q13 0.1%

14 AannAx H3airta - GDP Flash 2013 / 1Q13 -0.2%

14 @Ay Waveia - CP1 Jul / Jun 0.2%

14 Z9nAN g4ng - ILO Unemployment Jul consensus 7.8% / Jun 7.8%

14 §AN ¢/131) - GDP Flash 2Q13/1Q13 -0.2%

14 @aAx @551 - PPI Jul consensus 0.3% / Jun 0.8%
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