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Trading Range in today

Support aeunilos

S50U13 864-856 882-890 yde nanasansng
NOIAUYIS 1,395-1,385 1,417-1,427 wanzidawindiaseil: 27648
GFV13 21,500-21,300 22,000-22,200 nuade wadunae
SVQ13 750-730 760-780 wanzidawindiassi: 18239
BRU13 3,710-3,690 3,750-3,770
ANRILN 31.90-31.85 32.20-32.25
ARLIEYATF (DXYO) 81.1-80.8 81.6-81.9
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d9Uaara SET50 Index Futures

Settlement Price Volume 2l
Interest
Prior Last Change
S50Q13 840.0 885.2 840.0 884.8 876.8 -8 65 49
S50U13 860.0 882.8 856.5 875.7 865.0 -10.1 32,106 41,390
S50V13 - - - 883.8 - -8.1 0 16
S50213 863.0 886.0 860.0 878.4 869.0 -8.6 2,674 7,272
S50H14 863.0 880.0 856.2 875.0 866.1 -9.0 99 202
S50M14 860.5 877.0 854.1 873.0 864.2 -8.8 34 142

#9uaara Currency Futures

Open

Settlement Price Volume

Interest
High Low Prior Last Change
USDQ13 32.2 324 32.2 32.2 32.3 0.05 361 1,355
usbu13 32.3 32.4 32.3 32.3 32.3 0.05 1,716 8,947
USDV13 324 325 323 32.3 324 0.06 358 646
USDz13 324 32.6 324 324 325 0.07 444 1,721

sqlaandannagns Futures enulszinniinasnu (Heueun

Foreign Institution
Long Short Long Short Net
SET50 Index Futures 5,773 6,883 -1,110 11,212 13,996 -2,784 17,993 14,099 3,894
Energy Futures 12 141 -129 0 6 -6 267 132 135
Metal Futures 499 2,013 -1,514 4,490 5,020 530 5,950 3,906 2,044
Single Stock Futures 137 120 17 22,061 10,953 11,108 22,161 33,286  -11,125
Currency Futures 50 40 10 1,017 1,604 587 1,812 1,235 577

d9unaa Futures Gold & Silver & Oil Futures

Settlement Price Volume 2l

Interest

Prior Change

Future Bt50

GFQ13 21,960 21,710 21,880 21,650 240 637 1,029
GFV13 22,200 21,900 22,140 21,830 310 1,541 4,333
GFz13 22,290 22,000 22,260 21,930 330 281 1,955
Future Bt10

GF10Q13 21,960 21,660 21,880 21,650 240 2,445 4,905
GF10v13 22,200 21,900 22,140 21,830 310 4,857 7,296
GF10Z13 22,310 21,990 22,260 21,940 320 1,178 2,942
SVQ13 - - - 759 - 0 27
SVVv13 - - - 767 - 0 4
SVZ13 - - - 793 - 0 10
Brent Crude Oil Futures

BRU13 3808 3625 3750 3,609 141 223 241
BRV13 3,780 3,590 3,710 3,565 150 53 72
BRX13 3,730 3,710 3,710 3,540 170 3 3
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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 29 2.54% 10.4 873.62 865.0 865.6 0.6 0.1 -8.0
S50Z13 27-Dec-13 120 2.55% 0.8 873.62 880.1 869.8 -10.3 -1.2 -3.8
S50H14 28-Mar-14 211 2.56% 7.8 873.62 878.9 866 -12.9 -15 -7.6
S50M14 27-Jun-14 302 2.57% 10.5 873.62 881.9 864.2 -17.7 -2.0 -9.4
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 0 1,416.2 2.54% 32.193 21,671 21,710 39 0.2%
GFV13 30-Oct-13 62 1,416.2 2.54% 32.193 21,765 21,970 205 0.9%
GFz13 27-Dec-13 120 1,416.2 2.55% 32.193 21,854 22,200 346 1.6%
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 0 24.33 2.54% 32.193 783 742 -41 -5.3%
SWV13 30-Oct-13 62 24.33 2.54% 32.193 787 819 32 4.1%
SVz13 27-Dec-13 120 24.33 2.55% 32.193 790 0 -790 -100.0%

Expiration Daysto  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 15 115.81 2.54% 32.193 3,732 3,725 -7 -0.2%
BRV13 16-Oct-13 48 115.81 2.54% 32.193 3,741 3,731 -10 -0.3%
BRX13 14-Nov-13 77 115.81 2.54% 32.193 3,748 3,737 -11 -0.3%

Expiration  Days to Current FX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDQ13 29-Aug-13 0 32.193 2.57% 0.14% 32.19 32.28 0.09 0.3%
UsSDU13 27-Sep-13 29 32.193 2.57% 0.14% 32.26 32.33 0.07 0.2%
uUsSDV13 30-Oct-13 62 32.193 2.57% 0.14% 32.33 32.36 0.03 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)

1,369 1,379 1,389 1,399 1,409 1,419 1,429 1,439 1,449 1,459 1,469

3194 20,783 20,176 19,720 19,417 19,265/ 19,265 19,417 19,720 20,176 20,783 21,542
3199 20,653 20,049 19,597 19,295 19,1447 19,444 19,295 19,597 20,049 20,653 21,407
32.04 20,555 19,955 19,504 19,204 19,054/ 19,054 19,204 19,504 19,955 20,555 21,306
32.09 20,490 19,892 19,442 19,143 18,993/ 18,993 19,143 19,442 19,892 20,490 21,239
32.14 20,458 19,860 19,412 19,113 18,963] 18,963 19,113 19,412 19,860 20,458 21,205
THB/USD 3219 20,458 19,860 19,412 19,113 18,963 18,963 19,113 19,412 19,860 20,458 21,205
32.24 20,490 19,892 19,442 19,143 18,993 18,993 19,143 19,442 19,892 20,490 21,239
3229 20,555 19,955 19,504 19,204 19,0547 19,064 19,204 19,504 19,955 20,555 21,306
32.34 20,653 20,049 19,597 19,295 19,144 19,144 19,295 19,597 20,049 20,653 21,407
3239 20,783 20,176 19,720 19,417 19,265/ 19,265 19,417 19,720 20,176 20,783 21,542
32.44 20,946 20,334 19,875 19,569 19,415/ 19,415 19,569 19,875 20,334 20,946 21,711
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Fair Silver spot price

Silver spot (USD/oz)

21.8 22.3 22.8 23.3 23.8 24.3 24.8 25.3 25.8 26.3 26.8

31.94 538

31.99 538

32.04 539

32.09 540

32.14 541
THB/USD 32.19

32.24

32.29

32.34

32.39

32.44

Fair Brent spot price

Brent spot (USD/bbl)

106 108 110 112 114 116 118 120 122 124 126
31.94 3,380 3,124 2,933 2,805 2,741 2,805 2,933 3,124 3,380 3,699
31.99 3,385 3,129 2,937 2,809 2,745 2,809 2,937 3,129 3,385 3,705
32.04 3,390 3,134 2,942 2,814 2,750 2,814 2,942 3,134 3,390 3,711

32.09
32.14
32.19
32.24
32.29
32.34
32.39
32.44

2,754
2,758

2,818

2,822
THB/USD
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Fuil wAn1sol
28 RIMAN £4ng - CBI Distributive Trades Aug 27 / Jul 17
28 &9vAu @W?E - Pending Home Sales Jul 109.5/ Jun 110.9
28 FMAN n‘jﬂu - Retail Sales Jul -0.3% / Jun 1.6%
29 &9vAu 1541614 - Business Climate Indicator Aug / Jul 95
29 &9vAu el - Unemployment Rate Jul consensus 6.8% / Aug 6.8%
29 AIMAN L1898l - CPI Augp consensus 0.1%/ Julf 0.5%
29 @Ay anig - GDP Q2:13 consensus 0.7% / Prior 0.7%
29 AWnAu zwﬁ”g - New Claims wk8/24 consensus 330 K/ Prior 336 K
29 RIMAN zwi”g - Corporate Profits Q2:13 / Prior 4.7%
29 AIMAN n‘jﬂu - PMI Mfg Aug / Jul 50.7
29 AWnAu tﬁlﬂqu - CPI Jul consensus 0.6% / Jun 0.0%
29 AIMAN n‘jﬂu Household Spending Jul consensus 0.4% / Jun -0.4%
29 WAy tﬁ‘ﬂqu - Unemployment Rate Jul consensus 3.9% / Jun 3.9%
29 FMAY njﬂu - Industrial Production Jul consensus 3.7% / Jun -3.3%
30 &ywnAu 1agHT - Retail Sales Jul / Jun -1.5%
30 &R #/131) - EC Economic Sentiment Aug / Jul 92.5
30 &mAY #/131) - HICP Flash Aug / Jul 1.6%
30 d&9vAu ¢/131] - Unemployment Rate Jul / Jun 12.1%
30 AnnAu @M§§ - Personal Income Jul consensus 0.2% / Jun 0.3%
30 AIMAN @4#g - Consumer Spending Jul consensus 0.3% / Jun 0.5%
30 A9AN g35 — Core PCE price index Jul consensus 0.2% / Jun 0.2%
30 @&9vAu @W§§ - Chicago PMI Aug consensus 53.0 / Jul 52.3
30 AIMAN @1#g - Consumer Sentiment Aug consensus 80.0 / Jul 80.0
30 @9uAu @135 - Farm Prices Aug / Jul 0.5%
1 fueneu A4 - CFLP Mfg PMI Aug / Jul 50.3
1 fueNeu Ay - PMI Mfg Index Aug / Jul 47.7
2 Nueneiu H¥aueid - PMI Mfg Index Aug / Jul 49.7
2 fugneiu 314 - PMI Composite Aug / Jul 49.5
2 fiugneu A4 - PMI Services Aug / Jul 51.3
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