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Trading Range in today

Support

877-885

S50U13 863-855
NAIATUTI 1,380-1,370
GFV13 21,250-21,000
SVQ13 765-755
BRU13 3,670-3,650
ANRULN 31.96-31.91
ARULITEYANTTY (DXYO) 81.7-81.4

Settlement Price

Prior Last
S50U13 880.0 882.4 866.0 876.7 869.0
S50V13 878.0 878.0 868.1 876.1 876.2
S50X13 - - - 875.5 -
S50713 882.3 885.6 870.1 880.5 872.7
S50H14 880.0 882.0 869.0 877.1 869.3
S50M14 875.0 876.1 863.5 871.9 867.2
d51Uaaa Curren Futures

1,400-1,410
21,700-21,900
777-787

faunulas
dnade nanasansal
wanziawindne: 27648

nuade wadungH
wanzidesiniiaszy: 18239

3,715-3,735
32.23-32.28

82.3-82.6

d9Uanara SET50 Index Futures

Open
e IntZrest
Change
-6.8 20,939 43,719
-6.8 7 17
-6.7 0 0
-6.7 1,601 7,741
-7.8 46 195
-4.7 20 141

Settlement Price Volume Open
Interest
Prior Last Change
USDU13 32.3 32.3 32.2 32.3 32.3 -0.04 1,067 9,587
usbvi1s 32.3 32.3 32.3 32.3 32.3 -0.06 15 653
USDX13 32.3 32.4 32.3 32.4 32.4 -0.06 60 60
uUsDZz13 32.4 32.4 32.3 32.5 32.3 -0.13 73 1,988
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Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 2,832 3,365 -533 9,015 7,764 1,251 10,766 11,484 -718
Energy Futures 29 16 13 10 10 0 91 104 -13
Metal Futures 402 203 199 4,038 3,391 647 3,306 4,152 -846
Single Stock Futures 39 0 39 1,147 7,080 -5,933 12,966 7,072 5,894
Currency Futures 0 1 -1 0 998 -998 1,215 216 999

d9unaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Prior Change

Future Bt50

GFV13 21,840 21,400 21,450 21,760 -310 1,037 4,280
GFz13 21,950 21,560 21,560 21,900 -340 282 1,971
GFG14 - - - 22,130 -310 0 0
Future Bt10
GF10v13 21,850 21,430 21,460 21,760 -310 4,905 7,074
GF10z213 21,970 21,570 21,570 21,890 -320 1,228 3,154
GF10G14 22,040 21,640 21,640 22,000 -360 293 166
SVVv13 760 760 760 767 - 1 3
SVz13 - - - 775 - 0 10
SVG14 - - - 801 - 0 0
Brent Crude Oil Futures
BRU13 3,760 3,665 3,695 3,739 -47 104 233
BRV13 3,740 3,645 3,657 3,694 -37 26 84
BRX13 - - - 3,670 -47 0 5
SET50
Expiration Days to FV of periodic Current Fair future Current Premium / Discount  premium / Premium / Discount
date maturity dividend spot price future price  from fair price (pts) discount (%) from spot price (pts)
S50U13 27-Sep-13 25 2.54% 10.4 882.98 874.2 869.9 -4.3 -0.5 -13.1
S50713 27-Dec-13 116 2.55% 0.8 882.98 889.3 873.8 -15.5 -1.7 -9.2
S50H14 28-Mar-14 207 2.56% 7.8 882.98 888.1 869.3 -18.8 -2.1 -13.7
S50M14 27-Jun-14 298 2.57% 10.5 882.98 891.2 867.2 -24.0 -2.7 -15.8
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFV13 30-Oct-13 58 1,383.7 2.54% 32.233 21,286 21,510 224 1.1%
GFZ13 27-Dec-13 116 1,383.7 2.54% 32.233 21,372 21,790 418 2.0%
GFG14 27-Feb-14 178 1,383.7 2.55% 32.233 21,466 (o] -21,466 -100.0%
Silver
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVV13 30-Oct-13 58 23.405 2.54% 32.233 757 760 3 0.3%
Svzi3 27-Dec-13 116 23.405 2.54% 32.233 761 0 -761 -100.0%
SVG14 27-Feb-14 178 23.405 2.55% 32.233 764 0 -764 -100.0%
Brent
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRU13 13-Sep-13 11 112.35 2.54% 32.233 3,624 3,720 96 2.6%
BRV13 16-Oct-13 44 112.35 2.54% 32.233 3,632 3,695 63 1.7%
BRX13 14-Nov-13 73 112.35 2.54% 32.233 3,640 3,673 33 0.9%

Premium / Discount

Expiration Days to Current EX Fair future Current i i
from fair price (Bt)

date maturity price future price

premium /
discount (%)

USbuU13 27-Sep-13 32.233 2.57% 0.14% 32.29 32.27 -0.02 -0.1%
USDV13 30-Oct-13 58 32.233 2.57% 0.14% 32.36 32.25 -0.11 -0.3%
USDX13 28-Nov-13 87 32.233 2.57% 0.14% 32.42 32.30 -0.12 -0.4%

* 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)

1,346 1,356 1,366 1,376 1,386 1,396 1,406 1,416 1,426 1,436 1,446

3198 20,466 19,857 19,401 19,097 18,945 19,097 19,401 19,857 20,466 21,226
32.03 20,338 19,733 19,280 18,978 18,827 18,978 19,280 19,733 20,338 21,093
32.08 20,242 19,640 19,189 18,888 18,738 18,888 19,189 19,640 20,242 20,993
3213 20,178 19,578 19,128 18,829 18,679 18,829 19,128 19,578 20,178 20,927
32.18 , , , , 18,649 18,799 19,098 19,547

THB/USD 32.23
32.28
3233 20,242 19,640 19,189 18,888
32.38 20,338 19,733 19,280 18,978
3243 20,466 19,857 19,401 19,097
32.48 20,625 20,013 19,553 19,247

18,829 19,128 19,578 20,927
18,888 19,189 19,640 20,242 20,993
18,978 19,280 19,733 20,338 21,093
19,097 19,401 19,857 20,466 21,226
19,247 19,553 20,013 20,625 21,392

Fair Silver spot price

Silver spot (USD/oz)
20.9 21.4 21.9 22.4 22.9 23.4 23.9 24.4 24.9 25.4 25.9

31.98 669 605 557 525 509 525 557 605 669 749
32.03 670 606 558 526 509 526 558 606 670 750
32.08 671 607 558 526 510 526 558 607 671 751
32.13 672 607 559 527 511 527 559 607 672 752

32.18
THB/USD 32.23
32.28
32.33
32.38
32.43
32.48

528

Fair Brent spot price

Brent spot (USD/bbl)

102 104 106 108 110 112 114 116 118 120 122
31.98 3,273 3,018 2,826 2,698 2,634 2,698 2,826 3,018 3,273 3,593
32.03 3,279 3,022 2,830 2,702 2,638 2,702 2,830 3,022 3,279 3,599
32.08 3,284 3,027 2,835 2,706 2,642 2,706 2,835 3,027 3,284 3,605

32.13 3,289 3,032 2,839 2,710 2,646 2,710 2,839 3,032 3,289 3,610

32.18 , , , , 2,650 2,715
THB/USD 32.23

32.28
32.33
32.38
32.43
32.48
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30 &9nAu 11asuE - Retail Sales Jul -1.4% / Jun -1.5%

30 AamAx #/131] - EC Economic Sentiment Aug 95.2 / Jul 92.5

30 AavAN #/131 - HICP Flash Aug 1.3% / Jul 1.6%

30 @9vAu #/131 - Unemployment Rate Jul 12.1% / Jun 12.1%

30 &mAY @47 - Personal Income Jul 0.1% / Jun 0.3%

30 d9vAu zwi”g - Consumer Spending Jul 0.1% / Jun 0.5%

30 &9nAN @475 — Core PCE price index Jul 0.1% / Jun 0.2%

30 AIMAN #1379 - Chicago PMI Aug 53.0 / Jul 52.3

30 @&9vAu @W?E - Consumer Sentiment Aug 82.1 / Jul 80.0

30 AavAx @u§g - Farm Prices Aug -6.0% / Jul 0.5%

31 &9AN Au - CFLP Mfg PMI Aug 51.0 / Jul 50.3

1 e AU - PMI Mfg Index Aug / Jul 47.7

2 fueneiu tJi%\iLM - PMI Mfg Index Aug consensus 49.8 / Jul 49.7

2 Nueneiu L1898l - PMI Mfg Index Aug consensus 52.0 / Jul 49.7

2 Nueneiu #/131] - PMI Mfg Index Aug consensus 51.3 / Jul 49.7

2 fueNe #4ng - CIPS/PMI Mfg Index Aug / Jul 54.6

2 fugneiu 314 - PMI Composite Aug / Jul 49.5

2 Nueneiu AU - PMI Services Aug / Jul 51.3
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