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Trading Range in today

Support aeunilos

S50U13 973-965 981-989 Tyde nanasansng
NAIALTIS 1,350-1,340 1,375-1,385 anzidauinainmz: 27648
GFQ13 19,950-19,750 20,400-20,600 nuade wadunaas
SVQ13 700-690 710-720 waneidaninainmes: 18239
BRU13 3,410-3,390 3,440-3,460

ANRULM 31.22-31.17 31.30-31.35

ARLITEYANTFY (DXYO) 80.8-80.5 81.5-81.8

d9Uanara SET50 Index Futures

Settlement Price 2
Interest
Prior Last Change
S50Q13 984.5 985.0 977.5 987.3 983.5 -3.8 31 73
S50U13 982.8 985.3 974.0 985.6 981.0 -4.8 13,923 29,753
S50V13 - - - 986.6 - -3.8 0 4
S50713 984.2 987.0 976.3 986.3 983.0 -3.2 1,013 6,360
S50H14 980.0 981.5 973.9 983.5 979.7 -3.8 33 170
S50M14 971.0 980.0 971.0 983.1 980.0 -5.1 15 63
Settlement Price Volume Ll
Interest
Prior Last Change
USDQ13 31.3 31.4 31.3 31.4 314 -0.07 73 1,430
UsSDU13 31.3 31.4 31.3 31.4 314 -0.09 142 2,885
USDV13 - - - 315 - -0.07 0 100
USDz13 - - - 31.6 - -0.06 0 744

squuaadlaanugnd Futures muilszianiinasnu (Haan

Foreign Institution
Long Short Net Long Short
SET50 Index Futures 2,435 1,889 546 4,867 5,094 227 7,713 8,032 -319
Energy Futures 30 44 -14 30 0 30 87 103 -16
Metal Futures 701 282 419 3,490 2,717 773 1,658 2,850 -1,192
Single Stock Futures 244 175 69 3,214 7,600  -4,386 13,847 9,530 4,317
Currency Futures 11 11 0 56 58 2 148 146 2

dqunaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

Close Prior Change

Future Bt50

GFQ13 19,940 19,650 19,920 19,730 190 888 2,531

GFV13 20,000 19,730 19,980 19,800 190 242 2,250

GFz13 20,060 19,800 20,050 19,870 180 149 861

Future Bt10

GF10Q13 19,940 19,650 19,920 19,740 180 3,228 7,311

GF10Vv13 20,000 19,730 19,990 19,810 180 1,060 3,487

GF10Z13 20,060 19,800 20,050 19,870 180 272 1,381
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d utures

SvVQ13 - - - 652 - 0 34
SVwv13 - - - 660 - 0 4
SVZ13 699 699 699 686 - 10 10
Brent Crude Oil Futures

BRQ13 3,481 3,418 3,477 3,420 57 50 116
BRU13 3,445 3,388 3,439 3,384 55 94 161
BRV13 3,413 3,391 3,413 3,351 62 3 12

Expiration  Days to FV of periodic
A Rf L
date maturity dividend
S50U13 27-Sep-13 2.54% 10.4
S50713 27-Dec-13 2.55% 0.8
S50H14 28-Mar-14 224 2.56% 7.8
S50M14 27-Jun-14 315 2.57% 10.5

Current

spot
986.83
986.83
986.83
986.83

Current

FX
31.26
31.26
31.26

Current

Fair future Current
price future price
979.4 980.8
995.2 983.1
994.7 979.7
998.5 978

Fair future Current
price future price
20,589 19,790
20,678 19,800
20,763 19,950

Premium / Discount
from fair price (pts)

1.4
-12.1
-15.0
-20.5

Premium / Discount
from fair price (Bt)

-799
-878
-813

Premium / Discount

premium/  Premium / Discount
discount (%) from spot price (pts)
-6.0
-3.7
-7.1
-8.8

premium /

discount (%)
-3.9%
-4.2%
-3.9%

premium /

Expiration Daysto  Current
date maturity spot (USD)
GFQ13 29-Aug-13 13 1,384.4 2.54%
GFV13 30-Oct-13 75 1,384.4 2.54%
GFZ13 27-Dec-13 133 1,384.4 2.55%
Silver
Expiration Current
date maturity spot (USD)
SVQ13 29-Aug-13 13 22.875 2.54%
SWV13 30-Oct-13 75 22.875 2.54%
Svz13 27-Dec-13 133 22.875 2.55%

Expiration Daysto  Current
date maturity spot (USD)
BRQ13 15-Aug-13 -1 109.44 2.54%
BRU13 13-Sep-13 28 109.44 2.54%
BRV13 16-Oct-13 61 109.44 2.54%

Expiration  Days to

. Current FX
date maturity
uUsDQ13 29-Aug-13 13 31.26 2.57%
UsbDuU13 27-Sep-13 42 31.26 2.57%
uUsDv13 30-Oct-13 75 31.26 2.57%

FX
31.26
31.26
31.26

Current

0.14%
0.14%
0.14%

Fair future Current
price future price
716 632
719 726
722 0

Fair future Current
price future price
3,421 0
3,428 3,423
3,436 3,409

Fair future Current
price future price
31.29 31.35
31.35 31.35
31.42 31.40

from fair price (Bt)

-84

=722

Premium / Discount
from fair price (Bt)

-3,421
-5
-27

Premium / Discount
from fair price (Bt)

0.06
0.00
-0.02

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

Fair gold spot price

1,312 1,322 1,332

31.01 19,333 18,743 18,301
31.06 19,208 18,622 18,183
31.11 19,115 18,532 18,095
3116 19,052 18,471 18,036
3121 19,021 18,441 18,006
THB/USD 3126 19,021 18,441 18,006
3131 19,052 18,471 18,036
3136 19,115 18,532 18,095
3141 19,208 18,622 18,183
3146 19,333 18,743 18,301
3151 19,489 18,894 18,449
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1,342
18,006
17,890
17,803
17,745
17,716
17,716
17,745
17,803
17,890
18,006
18,151

Gold spot (USD/oz)

1,352 1,362
17,859} 17,859
17,7441 17,744
17,657 17,657
17,600} 17,600
17,571} 17,571
17,571 17,571
17,600} 17,600
17,657 17,657
17,7441 17,744
17,859} 17,859
18,003 18,003

1,372
18,006
17,890
17,803
17,745
17,716
17,716
17,745
17,803
17,890
18,006
18,151

discount (%)
-11.7%
1.0%
-100.0%

premium /
discount (%)
-100.0%
-0.1%
-0.8%

premium /

discount (%)
0.2%
0.0%
-0.1%

1,382
18,301
18,183
18,095
18,036
18,006
18,006
18,036
18,095
18,183
18,301
18,449

1,392
18,743
18,622
18,532
18,471
18,441
18,441
18,471
18,532
18,622
18,743
18,894

1,402
19,333
19,208
19,115
19,052
19,021
19,021
19,052
19,115
19,208
19,333
19,489

1,412
20,070
19,940
19,843
19,779
19,746
19,746
19,779
19,843
19,940
20,070
20,232
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Fair Silver spot price

Silver spot (USD/oz)
20.4 20.9 21.4 21.9 22.4 22.9 23.4 23.9 24.4 24.9 25.4

31.01 632 570 523 492 477 492 523 570 632 709
31.06 478
31.11 478
31.16 479
31.21 480
THB/USD 31.26
3131
31.36
3141
31.46

31.51

Fair Brent spot price

Brent spot (USD/bbl)
99 101 103 105 107 109 111 113 115 117 119

31.01 3,084 2,836 2,649 2,525 2,463
31.06 3,089 2,840 2,654 2,530 2,467
31.11 3,094 2,845 2,658 2,534 2,471 2,534 2,658 2,845 3,094 3,405
31.16 2,475 2,538

31.21 2,479 2,542
THB/USD 31.26

31.31
31.36
3141
31.46
3151

2,525 2,649 2,836 3,084 3,394
2,530 2,654 2,840 3,089 3,399
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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 £49n8)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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