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Trading Range in today

soumnulag
S50U13 940-930 957-967 dnade nanasansal
NRIATUNY 1,374-1,364 1,395-1,405 wanziewindimasl: 27648
GEV13 21,150-20,950 21,500-21,700 nuade wadunaas
SVQ13 760-750 776-786 waneidaninainmef: 18239
BRU13 3,640-3,620 3,700-3,720
ANRULM 31.90-31.95 32.10-32.15
ARUITETYANTFY (DXYO) 81.7-81.4 82.0-82.3

d9Uanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Prior Last Change
S50U13 920.0 948.1 918.5 909.3 945.7 374 24,241 46,664
S50v13 922.2 945.9 922.2 908.8 945.9 37.1 11 17
S50X13 - - - 908.3 - 374 0 0
S50713 921.3 949.9 920.2 911.4 948.2 375 2,946 10,053
S50H14 917.6 945.0 917.0 908.3 943.0 36.2 146 312
S50M14 915.0 941.9 914.0 903.6 940.5 37.6 74 187

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
UsSDU13 32.3 324 32.3 324 32.3 -0.12 1,186 8,954
USDV13 32.3 32.3 32.3 325 32.3 -0.12 65 734
USDX13 325 325 325 325 325 -0.11 1 98
USDz13 32.6 32.6 324 32.6 324 -0.2 80 2,171

sqUuaadiaznugns Futures mulszianiinas Heue
Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 5,804 3,775 2,029 10,664 10,568 96 10,950 13,075 -2,125
Energy Futures 13 149 -136 10 0 10 207 81 126
Metal Futures 307 464 -157 4,099 4,017 82 2,860 2,785 75
Single Stock Futures 148 41 107 5,435 8,608  -3,173 18,450 15,384 3,066
Currency Futures 0 0 0 446 408 38 886 924 -38

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFV13 21,460 21,080 21,320 21,200 140 1,083 3,978
GFZ13 21,580 21,340 21,450 21,320 130 245 2,406
GFG14 21,580 21,380 21,530 21,440 110 15 65
Future Bt10

GF10Vv13 21,470 21,000 21,330 21,190 150 4,741 6,198
GF10Z13 21,590 21,150 21,440 21,310 140 905 3,688
GF10G14 21,680 21,270 21,560 21,430 130 277 403
Swv13 - - - 767 - 0 3
SVz13 - - - 775 - 0 10
SVG14 - - - 801 - 0 1
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Brent Crude Qil Futures

BRU13 3,755 3,716 3,716 3,743 -25 70 222
BRV13 3,737 3,685 3,685 3,721 -36 91 218
BRX13 3,699 3,671 3,689 3,676 -25 69 117
SET50
Expiration [DEVER() Rf 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 17 2.54% 10.4 951.35 942.1 946.7 4.6 0.5 -4.6
S50Z13 27-Dec-13 108 2.55% 0.8 951.35 957.7 948.9 -8.8 -0.9 -25
S50H14 28-Mar-14 199 2.56% 7.8 951.35 956.9 944.5 -12.4 -1.3 -6.9
S50M14 27-Jun-14 290 2.57% 10.5 951.35 960.5 941.2 -19.3 -2.0 -10.2
Gold
Expiration [DEVER() Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFV13 30-Oct-13 50 1,386.0 2.54% 32.047 21,186 21,310 124 0.6%
GFzZ13 27-Dec-13 108 1,386.0 2.54% 32.047 21,272 21,420 148 0.7%
GFG14 27-Feb-14 170 1,386.0 2.55% 32.047 21,365 21,590 225 1.1%

Expiration Daysto  Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVWV13 30-Oct-13 50 23.73 2.54% 32.047 763 750 -13 -1.7%
SVz13 27-Dec-13 108 23.73 2.54% 32.047 766 852 86 11.2%
SVG14 27-Feb-14 170 23.73 2.55% 32.047 770 869 99 12.9%

Expiration Days to Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRU13 13-Sep-13 3 112.86 2.54% 32.047 3,618 3,689 71 2.0%
BRV13 16-Oct-13 36 112.86 2.54% 32.047 3,626 3,657 31 0.9%
BRX13 14-Nov-13 65 112.86 2.54% 32.047 3,633 3,663 30 0.8%

Expiration Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDU13 27-Sep-13 17 32.047 2.57% 0.14% 32.08 32.25 0.17 0.5%
UsSDV13 30-Oct-13 50 32.047 2.57% 0.14% 32.15 32.34 0.19 0.6%
USDX13 28-Nov-13 79 32.047 2.57% 0.14% 32.22 32.40 0.18 0.6%

* 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)

1,337 1,347 1,357 1,367 1,377 1,387 1,397 1,407 1,417 1,427 1,437

31.80 20,203 19,598 19,145 18,843 18,692 18,692 18,843 19,145 19,598 20,203 20,959
3185 20,076 19,475 19,025 18,724 18,574 18,574 18,724 19,025 19,475 20,076 20,827
3190 19,981 19,383 18,934 18,635 18,486, 18,486 18,635 18,934 19,383 19,981 20,728
3195 19,917 19,321 18,874 18,576 18,427, 18,427 18576 18,874 19,321 19,917 20,662
32.00 19,885 19,290 18,844 18,546 18,398 18,398 18,546 18,844 19,290 19,885 20,629
THB/USD 32.05 19,885 19,290 18,844 18,546 18,398 18,398 18,546 18,844 19,290 19,885 20,629
3210 19,917 19,321 18,874 18,576 18,427 18,427 18,576 18,874 19,321 19,917 20,662
3215 19,981 19,383 18,934 18,635 18,486/ 18,486 18,635 18,934 19,383 19,981 20,728
32.20 20,076 19,475 19,025 18,724 18,574 18,574 18,724 19,025 19,475 20,076 20,827
3225 20,203 19,598 19,145 18,843 18,692/ 18,692 18,843 19,145 19,598 20,203 20,959
32.30 20,362 19,752 19,295 18,991 18,838 18,838 18,991 19,295 19,752 20,362 21,123
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Fair Silver spot price

Silver spot (USD/oz)
21.2 21.7 22.2 22.7 23.2 23.7 24.2 24.7 25.2 25.7 26.2

31.80 516

31.85 517

31.90 518

31.95 518

32.00 519
THB/USD 32.05

32.10

32.15

32.20

32.25

32.30

Fair Brent spot price

Brent spot (USD/bbl)

103 105 107 109 111 113 115 117 119 121 123
31.80 3,271 3,016 2,825 2,698 2,635 2,698 2,825 3,016 3,271 3,589
31.85 3,276 3,021 2,830 2,703 2,639 2,703 2,830 3,021 3,276 3,594
31.90 3,281 3,026 2,834 2,707 2,643 2,707 2,834 3,026 3,281 3,600
31.95 3,286 3,030 2,839 2,711 2,647 2,711 2,839 3,030 3,286 3,606

32.00 , , , , 2,651 2,715
THB/USD 32.05
32.10
32.15
32.20
32.25
32.30
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9 fiugneu @455 - Consumer Credit Jul $10.4 B/ Jun $13.8 B

10 Augneu A4 - Industrial Production Aug consensus 9.9% / Jul 9.7%

10 fiuene A4 - Retail Sales Aug / Jul 1.23%

10 fiueneu BJ%I/\‘iLﬂm . Industrial Production Jul / Jun -1.4%

10 fueNaw #1354 - Job Openings Jul consensus 3.93 M / Jun 3.94 M

10 fiuene rjﬂ;u - CGP!I (PPI) Aug / Jul 0.5%

11 fugneu 118935l - CPI Aug / Prior 0.0%

11 fugneu £4ng et - Claimant Count Aug / Jul 4.3%

11 gy 89Ny - ILO Unemployment Aug / Jul 7.8%

11 fueneu @135 - Wholesale Inventories Jul consensus 0.3% / Jun -0.2%

11 fueneu ﬂjﬂu - Machine Orders Jul consensus 2.0% / Jun -2.7%

12 fiuene d¥aid - CPI Aug consensus 0.6% / Jul -0.3%

12 fueneu ?qu’:‘ﬂ - Industrial Production Jul consensus 0.0% / Jun 0.7%

12 feneu A1§3 - Jobless Claims wk9/7 consensus 330 K / Prior 323 K

12 fiuene @153 - Export Prices Aug consensus 0.1% / Jul -0.1%

12 fiueneu an354 - Import Prices Aug consensus 0.5% / Jul 0.2%

12 gy an3ge - Treasury Budget Aug / Jul $-97.6 B

13 fugneu #1314 - Merchandise Trade Jul / Jun E14.9 B

13 fiueney @135 — PPl Aug consensus 0.2% / Jul 0.0%

13 Augneu @135 - Retail Sales Aug consensus 0.5% / Jul 0.2%

13 fiuenay @435 - Consumer Sentiment Sep consensus 82.0 / Aug 82.1

13 fueneu @475 - Business Inventories Jul consensus 0.3% / Jun 0.0%

16 fiugneu g/131] - HICP Aug / Jul -0.5%

16 AueYY a135 - Empire State Mfg Survey Sep / Aug 8.24

16 fugneu @479 - Industrial Production Aug / Jul 0.0%
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