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Trading Range in today

Support aeunilos

S50U13 877-867 890-900 e nanasansal
NAIATUNN 1,403-1,393 1,423-1,433 nanzifeuinaiaa sl 27648
GEV13 21,400-21,200 21,800-22,000 nuATE WAAUNINM
SVQ13 770-760 780-790 wanzidautindinssyl: 18239
BRU13 3,690-3,670 3,715-3,735

ARULN 32.12-31.97 32.24-32.29

ARUBFLLANFT (DXYO) 82.1-81.8 82.5-82.8

d9Uanara SET50 Index Futures

Settlement Price Volume Irgﬁ:st
Prior Last Change
S50U13 890.5 900.5 879.1 894.5 883.0 -11.7 30,119 46,407
S50V13 890.0 890.0 888.0 893.9 888.0 -11.6 6 14
S50X13 - - - 893.3 - -11.5 0 0
S50713 895.8 903.0 882.7 898.0 885.6 -12.3 2,293 8,366
S50H14 889.2 899.0 880.0 893.4 881.4 -12.0 74 226
S50M14 885.0 895.2 873.0 889.7 877.0 -12.7 26 151

#quaana Currency Futures

Settlement Price Volume L
Interest
Prior Last Change
USDU13 32.1 32.3 32.1 32.1 32.2 0.14 541 9,717
USDV13 32.3 32.3 32.3 32.2 32.3 0.09 16 758
USDX13 - - - 32.3 - 0.04 0 86
UsSDz13 32.2 32.4 32.2 32.3 32.4 0.08 53 2,062
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Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 5,992 6,295 -303 12,124 10,758 1,366 14,402 15,465 -1,063
Energy Futures 18 34 -16 5 5 0 64 48 16
Metal Futures 164 826 -662 3,894 3,198 696 2,397 2,431 -34
Single Stock Futures 129 23 106 7,005 5,211 1,794 13,683 15,583 -1,900
Currency Futures 16 15 1 121 314 -193 473 281 192

d9unaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Prior Change

Future Bt50

GFV13 21,500 21,240 21,450 21,380 60 950 4,160
GFz13 21,570 21,370 21,560 21,490 70 303 2,223
GFG14 21,650 21,460 21,600 21,750 -150 7 30
Future Bt10

GF10V13 21,480 21,230 21,450 21,380 60 3,989 6,549
GF10z13 21,600 21,350 21,550 21,490 60 998 3,321
GF10G14 21,680 21,450 21,630 21,590 40 208 303
Sw13 - - - 767 - 0 3
Svz13 - - - 775 - 0 10
SVG14 - - - 801 - 0 1
Brent Crude Qil Futures

BRU13 3,710 3,640 3,700 3,656 44 61 237
BRV13 3,675 3,622 3,667 3,622 45 24 101
BRX13 3,585 3,585 3,585 3,585 13 2 9

Expiration Days to

FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount

date maturity R dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50U13 27-Sep-13 23 2.54% 10.4 898.13 889.2 882.8 -6.4 -0.7 -15.3
S50713 27-Dec-13 114 2.55% 0.8 898.13 904.5 885.7 -18.8 -2.1 -12.4
S50H14 28-Mar-14 205 2.56% 7.8 898.13 903.3 881.4 -21.9 -2.4 -16.7
S50M14 27-Jun-14 296 2.57% 10.5 898.13 906.5 877 -29.5 -3.3 -21.1
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 56 1,413.1 2.54% 32.152 21,681 21,600 -81 -0.4%
GFz13 27-Dec-13 114 1,413.1 2.54% 32.152 21,768 21,750 -18 -0.1%
GFG14 27-Feb-14 176 1,413.1 2.55% 32.152 21,864 0 -21,864 -100.0%
Silver
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVWV13 30-Oct-13 56 24.335 2.54% 32.152 785 760 -25 -3.2%
SVZ13 27-Dec-13 114 24.335 2.54% 32.152 789 0 -789 -100.0%
SVG14 27-Feb-14 176 24.335 2.55% 32.152 792 820 28 3.5%

Expiration Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRU13 13-Sep-13 9 115.73 2.54% 32.152 3,723 3,691 -32 -0.9%
BRV13 16-Oct-13 42 115.73 2.54% 32.152 3,732 3,680 -52 -1.4%
BRX13 14-Nov-13 71 115.73 2.54% 32.152 3,739 3,635 -104 -2.8%

Expiration Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDbuU13 27-Sep-13 23 32.152 2.57% 0.14% 32.20 32.24 0.04 0.1%
uUsDV13 30-Oct-13 56 32.152 2.57% 0.14% 32.27 32.25 -0.02 -0.1%
USDX13 28-Nov-13 85 32.152 2.57% 0.14% 32.33 32.30 -0.03 -0.1%

* 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)

1,362 1,372 1,382 1,392 1,402 1,412

1,422 1,432 1,442 1,452 1,462
3190 20,653 20,047 19,592 19,289 19,137 19,289 19,592 20,047 20,653 21,411
3195 20,524 19,921 19,469 19,168 19,017 19,168 19,469 19,921 20,524 21,277

32.00 20,427 19,827 19,377 19,077 18,927 19,077 19,377 19,827 20,427 21,177

32.05 20,362 19,764 19,315 19,016 18,867 19,016 19,315 19,764 20,362 21,109

32.10 ; ] ] 18,986 18,837 18,986 19,285 19,733 20,330 21,076
THB/USD 32.15

32.20
3225 20,427 19,827 19,377 19,077
3230 20,524 19,921 19,469 19,168
32.35 20,653 20,047 19,592 19,289
3240 20,815 20,204 19,745 19,440

19,016 19,315 19,764 21,109
19,077 19,377 19,827 20,427 21,177
19,168 19,469 19,921 20,524 21,277
19,289 19,592 20,047 20,653 21,411
19,440 19,745 20,204 20,815 21,579

Fair Silver spot price

Silver spot (USD/oz)
21.8 22.3 22.8 233 23.8 24.3 24.8 25.3 25.8 26.3 26.8
31.90 697 633 585 553 537 553 585 633 697 776
31.95 698 634 586 554 538 554 586 634 698 778
32.00 699 635 587 555 539 555 587 635 699 779
32.05 700 636 588 556 540 556 588 636 700 780

32.10 540 556
THB/USD 32.15

32.20
32.25
32.30
32.35
32.40

Fair Brent spot price

Brent spot (USD/bbl)

106 108 110 112 114 116 118 120 122 124 126

31.90 3,373 3,118 2,926 2,799 2,735 2,799 2,926 3,118 3,373 3,692
31.95 3,378 3,123 2,931 2,803 2,739 2,803 2,931 3,123 3,378 3,698
32.00 3,384 3,128 2,936 2,808 2,744 2,808 2,936 3,128 3,384 3,704
32.05 2,748 2,812
32.10 , , , , 2,752 2,816
THB/USD 32.15
32.20
32.25
32.30
32.35
32.40
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Fuil wAn1sol

3 fugneu £4ng e - PMI Construction Aug 59.1/ Jul 57.0

3 ueneu gl31 - PPI Jul 0.3% / Jun 0.0%

3 Al AnTgY - PMI Mfg Aug 53.1/ Jul 53.7

3 fueneiu anige - ISM Mfg Aug 55.7 / Jul 55.4

3 fueneiu @135 - Construction Spending Jul 0.6% / Jun -0.6%

3 Aueneu n‘jﬂu - PMI Composite Aug 51.9/ Jul 50.7

3 fugneu njﬂu - PMI Services Aug 51.2 / Jul 50.6

3 fugneiu 314 - PMI Composite Aug / Jul 49.5

3 fueneu A4 - PMI Services Aug / Jul 51.3

4 fugneu an ﬁ - Total Vehicle Sales Aug consensus 15.8 M/ Jul 15.7 M

4 e8I tﬁ‘ﬂqu - BOJ Announcement consensus 0 bp / Prior 0 bp

4 eI Wit - PPI Jul / Jun -0.3%

4 fugngu Ni%\uﬂzﬂ - PMI Composite Aug consensus 47.7 / Jul 48.6

4 fugneu lasuil - PMI Composite Aug consensus 52.4 / Jul 51.3

4 fugngu ﬂ:ﬂiﬂ - PMI Composite Aug consensus 51.7 / Jul 50.5

4 gy 8131 - PMI Services Aug consensus 51.0 / Jul 49.8

4 eI #4ng — CIPS/PMI Services Index Aug consensus 59.8 / Jul 60.2

4 fueneu ¢/131] - GDP Q2p 0.3% / Prior -0.3%

4 fiueneu ﬂiiﬂ - Retail Sales Jul consensus 0.3% /-0.5%

4 fiugneu @1¥3 - International Trade Balance Jul consensus $-39.0 B/ Jun $-34.2 B

5 fuegiu HFad - 1ILO Unemployment Rate 2Q13 / 1Q13 10.4%

5 fiueNeu 1189l - Manufacturers' Orders Jul consensus -1.0% / Jun 3.8%

5 Aueeiu £4ng e - BOE Announcement consensus 0 bp / Prior 0 bp

5 fiuengiu Au¥3% - Announced Layoffs Aug / Jul 37.7 K

5 Aueeiu ¢/131] - ECB Announcement consensus 0 bp / Prior 0 bp

5 fiueneiu @35 - ADP Employment Aug consensus 177 K/ Jul 200 K

5 fengiu @155+ - New Claims wk8/31 consensus 330 K / Prior 331 K

5 fiueINeu @135 - Nonfarm productivity 2Q13 consensus 1.8% / Prior 0.9%

5 fiueINeu #1353 - Unit labor costs 2Q13 consensus 0.7% / Prior 1.4%

5 Aueeiu @435 - Factory Orders Jul consensus -3.4% / Jun 1.5%

5 Aueeiu @%¥51 - ISM Non-Mfg Index Aug consensus 55.0 / Jul 56.0
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