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S50U13 978-971 988-995
NBIANUTIS 1,327-1,317 1,345-1,355
GFQ13 19,600-19,500 19,900-20,000
SVQ13 670-660 680-690
BRU13 3,385-3,365 3,410-3,430
ANRLLAN 31.20-31.16 31.26-31.30
ARUITETYANTFY (DXYO) 81.4-81.1 81.9-82.2

d9Uanara SET50 Index Futures

Arzz Settlement Price
Open High Prior Last Change
S50Q13 983.0 987.8 980.0 987.2 987.3 0.1
S50U13 983.0 986.5 977.7 985.0 985.0 0.6
S50V13 983.0 983.0 983.0 986.4 983.0 0.2
S50713 982.1 987.0 978.5 985.9 985.7 0.4
S50H14 980.0 984.4 977.3 983.8 983.5 -0.3
S50M14 982.9 983.1 977.0 983.2 983.1 -0.1
d5Uaara Curren Futures

Settlement Price

Prior Last Change
USDQ13 314 31.4 31.4 31.3 314 0.08
UsSDU13 314 31.4 31.4 31.3 314 0.12
USDV13 - - - 31.4 - 0.08
USDz13 31.6 31.6 31.6 31.5 31.6 0.07

Foreign

sqUuaadiaznugns Futures mulszianiinas
Institution

Long Short Net Long Short
SET50 Index Futures 2,920 1,724 1,196 4,067 4,095
Energy Futures 45 22 23 0 1
Metal Futures 229 849 -620 2,992 3,667
Single Stock Futures 271 19 252 1,348 6,083
Currency Futures 0 0 0 29 436

dquna1a Futures Gold & Silver & Oil Futures
Settlement Price

Close Prior

Change

Future Bt50

Volume

gaumulng
dnade nanasansal
wanzidawinane: 27648

nuade wadungs
wanzidawindmsed: 18239

Open
Interest

Volume

26 74
12,498 29,966
1 4
897 6,495
27 169
10 61
Open

Interest
416 1,499
204 2,777
0 100
5 744

Local

Net Long Short
-28 6,472 7,640 -1,168
-1 52 74 -22
-675 2,889 1,594 1,295
-4,735 10,157 5,674 4,483
-407 596 189 407

Open
Interest

GFQ13 19,860 19,660 19,730 19,830 -100 785 2,617
GFV13 19,920 19,750 19,800 19,900 -100 128 2,139
GFZ13 19,940 19,800 19,870 19,960 -90 48 845
Future Bt10

GF10Q13 19,860 19,660 19,730 19,830 -90 3,671 7,591
GF10V13 19,920 19,730 19,810 19,900 -90 1,117 3,592
GF10Z13 19,990 19,800 19,870 19,970 -100 359 1,397
SVQ13 671 670 671 652 - 2 34
Swv13 - - - 660 - 0 4
Svz13 - - - 686 - 0 0
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Brent Crude Qil Futures

BRQ13 3,435 3,412 3,420 3,429 -9 52 126
BRU13 3,396 3,380 3,384 3,400 -16 42 141
BRV13 3,372 3,351 3,351 3,389 -38 3 12

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 43 2.54% 10.4 992.98 985.6 985.6 0.0 0.0 -7.4
S50Z13 27-Dec-13 134 2.55% 0.8 992.98 1001.5 986.3 -15.2 -15 -6.7
S50H14 28-Mar-14 225 2.56% 7.8 992.98 1001.0 983.5 -17.5 -1.7 -95
S50M14 27-Jun-14 316 2.57% 10.5 992.98 1004.8 983.1 -21.7 -2.2 -9.9

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 14 1,341.7 2.54% 31.25 19,949 19,790 -159 -0.8%
GFV13 30-Oct-13 76 1,341.7 2.54% 31.25 20,035 19,800 -235 -1.2%
GFzZ13 27-Dec-13 134 1,341.7 2.55% 31.25 20,117 19,970 -147 -0.7%
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 14 21.885 2.54% 31.25 685 690 5 0.8%
SVV13 30-Oct-13 76 21.885 2.54% 31.25 688 0 -688 -100.0%
SVz13 27-Dec-13 134 21.885 2.55% 31.25 690 0 -690 -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 (%)
BRQ13 15-Aug-13 0 109.17 2.54% 31.25 3,412 3,420 8 0.2%
BRU13 13-Sep-13 29 109.17 2.54% 31.25 3,418 3,395 -23 -0.7%
BRV13 16-Oct-13 62 109.17 2.54% 31.25 3,426 3,388 -38 -1.1%

Expiration [DEVER() Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDQ13 29-Aug-13 14 31.25 2.57% 0.14% 31.28 31.42 0.14 0.5%
uUsDU13 27-Sep-13 43 31.25 2.57% 0.14% 31.34 31.44 0.10 0.3%
uUsSDV13 30-Oct-13 76 31.25 2.57% 0.14% 31.41 31.47 0.06 0.2%

* 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)

1,284 1,294 1,304 1,314 1,324 1,334 1,344 1,354 1,364 1,374 1,384

31.00 18,920 18,331 17,889 17,594 17,446, 17,446 17,594 17,889 18,331 18,920 19,657
31.05 18,798 18,212 17,773 17,480 17,334} 17,334 17,480 17,773 18,212 18,798 19,530
31.10 18,706 18,124 17,687 17,395 17,249, 17,249 17,395 17,687 18,124 18,706 19,435
31.15 18,645 18,064 17,629 17,338 17,193 17,193 17,338 17,629 18,064 18,645 19,371
3120 18,615 18,035 17,600 17,310 17,165/ 17,465 17,310 17,600 18,035 18,615 19,340
THB/USD 31.25 18,615 18,035 17,600 17,310 17,165 17,165 17,310 17,600 18,035 18,615 19,340
3130 18,645 18,064 17,629 17,338 17,193} 17,193 17,338 17,629 18,064 18,645 19,371
3135 18,706 18,124 17,687 17,395 17,249 17,249 17,395 17,687 18,124 18,706 19,435
31.40 18,798 18,212 17,773 17,480 17,334, 17,334 17,480 17,773 18,212 18,798 19,530
3145 18,920 18,331 17,889 17,594 17,446 17,446 17,594 17,889 18,331 18,920 19,657
3150 19,073 18,478 18,033 17,736 17,587, 17,587 17,736 18,033 18,478 19,073 19,815
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Fair Silver spot price

Silver spot (USD/oz)
19.4 19.9 20.4 20.9 21.4 21.9 22.4 22.9 23.4 23.9 24.4

31.00 446

31.05 447

31.10 447

31.15 448

31.20 449
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 3,074 2,826 2,640 2,516
31.05 3,079 2,831 2,645 2,520
31.10 3,084 2,835 2,649 2,524 2,524 2,649 2,835 3,084 3,395
31.15 2,528

31.20 2,533
THB/USD 31.25

31.30
31.35
31.40
31.45
31.50

2,516 2,640 2,826 3,074 3,384
2,520 2,645 2,831 3,079 3,390
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Sud WRNISDE

14 ANAN H¥a1Aid - GDP Flash 2Q13 0.5% / 1Q13 -0.2%

14 RaW1AN 1871 - GDP Flash 2Q13 0.7% / 1Q13 0.5%

14 RaW1AN H5auAia - CPI Jul 0.3% / Jun 0.2%

14 RIVAN 'Eﬁﬂqt’r - ILO Unemployment Jul 7.8% / Jun 7.8%

14 @aAx £49n9)1 - BoE MPC Minutes

14 avnay #/131 - GDP Flash 0.3% / -0.2%

14 §AY auig - PP Jul 0.0% / Jun 0.8%

15 @aAN £4nq e - Retail Sales Jul consensus 0.7% / Jun 0.2%

15 @9vnAN @1§3 - CPI Jul consensus 0.2%/ Jun 0.5%

15 @9vnAN zwi”g - Jobless Claims wk8/10 consensus 330 K/ Prior 333 K

15 &9vnAN @1¥3 - Empire State Mfg Aug consensus 10.0 / Jul 9.46

15 @9vnAN a3g - Net Long-term TIC flows Jun / May $-27.2 B

15 @9vnAN @W§§ - Industrial Production Jul consensus 0.3% / Jun 0.3%

15 A9vnAN @475 - Housing Market Index Aug consensus 56 / Jul 57

15 &9vnAN @473 - Philadelphia Fed Survey Aug consensus 15.0 / Jul 19.8

15 ANAN a3g - E-Commerce Retail Sales 2Q13/1Q132.7%

16 @4vNAN #/131] - HICP Jul consensus -0.5% / Jun 0.1%

16 @AY 4131 - Merchandise Trade Jun / May E14.6 B

16 RINAN @W§§ - Housing Starts Jul consensus 0.90 M / Jun 0.836 M

16 INAN @W§§ - Building Permits Jul consensus 0.935 M / Jun 0.911 M

16 A9UAN @4¥g - Nonfarm productivity 2Q13 consensus 0.6% / 1013 0.5%

16 ANAN @479 - Unit labor costs 2Q13 consensus 1.0% / 1Q13 -4.3%

16 IVAN @M§§ - Consumer Sentiment Aug consensus 85.5 / Jul 85.1

18 &91AY rﬁﬂu - Merchandise Trade Jul / Jun Y-180.8 B
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