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Trading Range in today

Support

gaumulng

S50U13 909-899 926-936 dnade nanasansal
NOIRUTIS 1,360-1,350 1,383-1,396 wanziewindimasl: 27648
GFO13 20,400-20,300 20,750-20,850 nuadea wadunaal
SVQ13 715-705 723-733 waneidaninainmef: 18239
BRU13 3,460-3,440 3,490-3,510

ARULAY 31.60-31.55 31.75-31.80

ARUITETYANTFY (DXYO) 80.8-80.5 81.2-81.5

d9Uanara SET50 Index Futures

. Open
Settlement Price Volume IntZrest
Prior Last Change
S50Q13 926.6 929.0 911.7 943.8 921.5 -22.3 107 81
S50U13 930.7 930.9 903.4 940.0 916.3 -23.1 31,910 36,497
S50V13 924.7 924.7 914.9 943.1 914.9 -22.5 5 6
S50713 932.1 933.0 907.4 942.4 920.0 -21.9 2,487 6,284
S50H14 930.0 930.0 903.8 940.2 916.6 -22.4 89 197
S50M14 923.1 923.1 905.0 937.0 915.0 -22.0 24 88
d5Uaara Curren Futures

Settlement Price 2
Interest
Prior Last Change
USDQ13 315 31.7 31.5 31.4 31.6 0.17 745 1,337
UsSDU13 31.6 31.7 31.6 31.5 31.7 0.22 481 3,164
USDV13 31.8 31.8 31.8 31.5 31.8 0.26 1 100
USDz13 31.8 31.9 31.8 31.6 31.9 0.25 186 846

sqUuaadiaznugns Futures mulszianiinas A
Foreign Institution

Long Short Net Long Short
SET50 Index Futures 5,667 10,054 -4,387 12,747 10,652 2,095 16,208 13,916 2,292
Energy Futures 46 22 24 0 0 0 103 127 -24
Metal Futures 947 1,062 -115 4,536 4,834 298 3,372 2,959 413
Single Stock Futures 82 142 -60 10,299 3,446 6,853 12,971 19,764 -6,793
Currency Futures 64 60 4 438 73 365 911 1,280 -369

dquna1a Futures Gold & Silver & Oil Futures

Settlement Price

Volume

Open

Interest

Prior Change

Future Bt50

GFQ13 20,560 20,390 20,560 20,540 10 1,396 2,170
GFV13 20,630 20,460 20,620 20,610 10 530 2,386
GFZ13 20,710 20,540 20,690 20,670 20 557 936
Future Bt10

GF10Q13 20,560 20,390 20,560 20,540 10 3,875 6,120
GF10V13 20,640 20,450 20,630 20,610 20 1,781 4,203
GF10Z13 20,700 20,530 20,690 20,690 - 716 1,687
SVQ13 - - - 717 - 0 32
Swv13 - - - 725 - 0 4
Svz13 - - - 751 - 0 10
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Brent Crude Qil Futures

BRU13 3,490 3,450 3,468 3,471 -3 126 168
BRV13 3,472 3,445 3,446 3,444 2 23 29
BRX13 - - - 3,402 -3 0 1

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 37 2.54% 10.4 931.47 923.5 916.9 -6.6 -0.7 -14.6
S50Z13 27-Dec-13 128 2.55% 0.8 931.47 939.0 920.5 -18.5 -2.0 -11.0
S50H14 28-Mar-14 219 2.56% 7.8 931.47 938.1 917.8 -20.3 -2.2 -13.7
S50M14 27-Jun-14 310 2.57% 10.5 931.47 9415 915 -26.5 -2.8 -16.5
Gold
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 8 1,391.0 2.54% 31.67 20,951 20,660 -291 -1.4%
GFV13 30-Oct-13 70 1,391.0 2.54% 31.67 21,042 20,810 -232 -1.1%
GFzZ13 27-Dec-13 128 1,391.0 2.55% 31.67 21,128 20,850 -278 -1.3%
Silver
Expiration [DEVER(] 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 8 22.985 2.54% 31.67 728 750 22 3.0%
SVV13 30-Oct-13 70 22.985 2.54% 31.67 731 0 -731 -100.0%
SVz13 27-Dec-13 128 22.985 2.55% 31.67 734 0 =734 -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 (%)
BRU13 13-Sep-13 23 110.1 2.54% 31.67 3,492 3,468 -24 -0.7%
BRV13 16-Oct-13 56 110.1 2.54% 31.67 3,500 0 -3,500 -100.0%
BRX13 14-Nov-13 85 110.1 2.54% 31.67 3,508 0 -3,508 -100.0%

Expiration [DEVER() Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDQ13 29-Aug-13 8 31.67 2.57% 0.14% 31.69 31.60 -0.09 -0.3%
uUsDU13 27-Sep-13 37 31.67 2.57% 0.14% 31.75 31.68 -0.07 -0.2%
uUsSDV13 30-Oct-13 70 31.67 2.57% 0.14% 31.82 31.75 -0.07 -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)

1,323 1,333 1,343 1,353 1,363 1,373 1,383 1,393 1,403 1,413 1,423

31.42 19,760 19,163 18,715 18,416 18,267, 18,267 18,416 18,715 19,163 19,760 20,507
3147 19,634 19,041 18,596 18,299 18,1517 18,151 18,299 18,596 19,041 19,634 20,376
3152 19,540 18,949 18,506 18,211 18,063 18,063 18,211 18,506 18,949 19,540 20,279
31.57 19,477 18,888 18,447 18,152 18,005 18,005 18,152 18,447 18,888 19,477 20,213
31.62 19,446 18,858 18,417 18,123 17,976/ 17,976 18,123 18,417 18,858 19,446 20,181
THB/USD 31.67 19,446 18,858 18,417 18,123 17,976 17,976 18,123 18,417 18,858 19,446 20,181
31.72 19,477 18,888 18,447 18,152 18,005/ 18,005 18,152 18,447 18,888 19,477 20,213
31.77 19,540 18,949 18,506 18,211 18,063 18,063 18,211 18,506 18,949 19,540 20,279
31.82 19,634 19,041 18,596 18,299 18,151 18,151 18,299 18,596 19,041 19,634 20,376
3187 19,760 19,163 18,715 18,416 18,267/ 18,267 18,416 18,715 19,163 19,760 20,507
3192 19,917 19,315 18,864 18,563 18,412 18,412 18,563 18,864 19,315 19,917 20,670
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Fair Silver spot price

Silver spot (USD/oz)
20.5 21.0 215 22.0 22.5 23.0 235 24.0 24.5 25.0 25.5

31.42 487

31.47 487

31.52 488

31.57 489

31.62 490
THB/USD 31.67

31.72

31.77

31.82

31.87

31.92

Fair Brent spot price

Brent spot (USD/bbl)
100 102 104 106 108 110 112 114 116 118 120

31.42 3,145 2,894 2,705 2,580 2,517 2,580 2,705 2,894 3,145 3,459
31.47 3,150 2,898 2,710 2,584 2,521 2,584 2,710 2,898 3,150 3,465
31.52 3,155 2,903 2,714 2,588 2,525 2,588 2,714 2,903 3,155 3,470
31.57 2,529 2,592

31.62 2,533 2,596
THB/USD 31.67
31.72
31.77
31.82
31.87
31.92
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Fuil wAn1sol

20 &IMAN n‘jﬂu - All Industry Index Jun -0.6% / May 1.1%

20 &InAN \aguil - PP Jul -0.1% / Jun 0.0%

20 @avAN awdg - Chicago Fed Jul -0.15 / Jun -0.13

21 &9nAu 'é/\‘mqt’r - CBI Industrial Trends Aug consensus -7 / Jul -12

21 &9vnAu zwi”g - Existing Home Sales Jul consensus 5.15 M / Jun 5.08 M

21 @Ay @413 - FOMC Minutes

21 ganAu AU - PMI Flash Mfg Aug / Jul 47.7

22 &9vnAu H5aueia - PMI Mfg Flash Aug consensus 50.2 / Jul 49.8

22 &9vnAN {54161 - PMI Services Flash Aug consensus 49.5 / Jul 48.3

22 AIMAN Le1asuil - PMI Mfg Flash Aug consensus 51.1/ Jul 50.3

22 &9vnAN lwasuil - PMI Services Flash Aug consensus 51.9 / Jul 52.5

22 AIMAN Le1aguil - PMI Mfg Flash Aug consensus 50.8 / Jul 50.1

22 &9vnAN 1wasuil - PMI Services Flash Aug consensus 50.2 / Jul 49.6

22 RIMAN 4435 - New Claims wk8/17 consensus 329 K / Prior 320 K

22 &9vnAN 'Mﬁﬁs - PMI Mfg Flash Aug consensus 53.5/ Prior 53.2

22 RIMAN @475 - FHFA House Price Index Jun consensus 0.6% / 0.7%

22 AIMAN a3 - Leading Indicators Jul consensus 0.5% / Jun 0.0%

22 &9vnAN @mﬁ - Kansas City Fed Mfg Aug consensus 5/ Jul 6

23 AwnAu 1e1a9udl - GDP Q2:13 consensus 0.7% / Q1:13 0.1%

23 @Ay 29N - GDP Q2r 0.6% / Q2p 0.6%

23 FAY @47g - New Home Sales Jul consensus 487 K /497 K

26 AWnAN @M?E - Durable Goods Orders Jul / Jun 4.2%

26 AINAN @47q - Dallas Fed Mfg Aug / Jul 4.4

27 &9vnAu zwﬁ”g - S&P Case-Shiller 20-city, NSA Jun / May 2.4%

27 AN @4#g - Consumer Confidence Aug / Jul 80.3

27 &9vnAu zwi”g - Richmond Fed Mfg Aug / Jul -11
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