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Trading Range in today

Support aeunilos

945-935 960-970 ude nanasansng

S50U13
NAIAIUNY 1,317-1,307 1,340-1,350 wanziiewiniiaasf: 27648
GEV13 20,000-19,900 20,350-20,450 nuade wadunae
Sw13 710-700 730-740 navzideuindin e 18239
BRU13 3,540-3,520 3,580-3,600
ANRUL 31.65-31.60 31.90-31.95

; 81.4-81.1 81.8-82.1

ARLIITEYANTFY (DXYO)

d9Uaara SET50 Index Futures

Open

Settlement Price Interest

Prior Last Change
S50U13 968.1 972.0 948.3 969.5 950.2 -19.7 23,790 42,360
S50V13 969.2 969.2 954.3 970.0 954.3 -20.6 3 11
S50X13 - - - 968.8 - -19.7 0 0
S50713 970.0 973.8 950.0 971.7 951.3 -20.8 3,134 10,076
S50H14 964.0 969.8 947.3 967.6 947.6 -20.0 158 353
S50M14 962.1 965.6 944.8 964.4 945.0 -19.4 57 256

Settlement Price Volume il
Interest

Prior Last Change
USDU13 31.8 31.8 315 32.0 31.8 -0.17 620 7,304
USDV13 31.8 31.8 31.7 321 31.8 -0.28 123 694
USDX13 31.9 31.9 31.8 321 31.8 -0.21 11 581
USDz13 31.8 32.1 31.7 32.2 32.0 -0.23 592 2,867
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Local
Short

Institution
Short

Foreign
Short

Net Net

Long Long Long

SET50 Index Futures 4,542 3,932 610 9,782 9,260 522 12,818 13,950 -1,132
Energy Futures 57 17 40 0 0 0 62 102 -40
Metal Futures 376 396 -20 6,175 5,074 1,101 3,334 4,415 -1,081
Single Stock Futures 151 108 43 7,283 6,789 494 14,801 15,338 -537
Currency Futures 25 25 0 185 64 121 1,136 1,257 -121

d9unaa Futures Gold & Silver & Oil Futures
Open

e Interest

Settlement Price

Prior

Change

Future Bt50

GFV13 20,820 20,250 20,310 20,820 -510 1,377 3,549
GFz13 20,870 20,320 20,390 20,920 -530 435 2,598
GFG14 20,960 20,400 20,400 21,050 -510 20 64
Future Bt10

GF10V13 20,820 20,230 20,310 20,820 -490 5,507 5,517
GF10z13 20,930 20,310 20,410 20,920 -520 2,102 3,756
GF10G14 21,000 20,390 20,470 21,000 -530 444 655
Swv13 - - - 767 - 0 3
Svz13 - - - 775 - 0 10
SVG14 - - - 801 - 0 1
Brent Crude Qil Futures

BRU13 3,576 3,519 3,560 3,574 -15 76 175
BRV13 3,558 3,481 3,536 3,556 -20 43 219
BRX13 - - - 3,515 -15 0 79

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 14 2.54% 10.4 956.7 947.3 949.8 25 0.3 6.9
S50713 27-Dec-13 105 2.55% 0.8 956.7 962.9 950.9 -12.0 -1.2 -5.8
S50H14 28-Mar-14 196 2.56% 7.8 956.7 962.2 947.6 -14.6 -1.5 -9.1
S50M14 27-Jun-14 287 2.57% 10.5 956.7 965.7 945 -20.7 -2.1 -11.7
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFV13 30-Oct-13 47 1,328.2 2.54% 31.737 20,102 20,040 -62 -0.3%
GFZz13 27-Dec-13 105 1,328.2 2.54% 31.737 20,184 20,090 -94 -0.5%
GFG14 27-Feb-14 167 1,328.2 2.55% 31.737 20,272 20,200 -72 -0.4%
Silver
Expiration Days to Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SwVv13 30-Oct-13 a7 22.095 2.54% 31.737 704 710 6 0.9%
Svz13 27-Dec-13 105 22.095 2.54% 31.737 706 710 4 0.5%
SVG14 27-Feb-14 167 22.095 2.55% 31.737 709 865 156 21.9%
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 0 111.8 2.54% 31.737 3,548 3,552 4 0.1%
BRV13 16-Oct-13 33 111.8 2.54% 31.737 3,556 3,520 -36 -1.0%
BRX13 14-Nov-13 62 111.8 2.54% 31.737 3,564 3,540 -24 -0.7%
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 14 31.737 2.57% 0.14% 31.77 31.78 0.01 0.0%
USDV13 30-Oct-13 47 31.737 2.57% 0.14% 31.84 31.82 -0.02 -0.1%
USDX13 28-Nov-13 76 31.737 2.57% 0.14% 31.90 31.90 0.00 0.0%
* 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)
1,281 1,291 1,301 1,311 1,321 1,331 1,341 1,351 1,361 1,371 1,381
31.49 19,166 18,5568 18,119 17,819 17,670 17,819 18,119 18,568 19,166 19,915
3154 19,045 18,450 18,004 17,706 17,557 17,706 18,004 18,450 19,045 19,788
3159 18,953 18,361 17,917 17,621 17,473 17,621 17,917 18,361 18,953 19,693
31.64 18,892 18,302 17,860 17,565 17,417 17,565 17,860 18,302 18,892 19,630

31.69 ] ] ] 17,536 17,389 17,536 17,831 18,273 18,862
THB/USD 31.74

31.79
3184 18,953 18,361 17,917 17,621
3189 19,045 18,450 18,004 17,706
3194 19,166 18,5568 18,119 17,819
3199 19,318 18,715 18,263 17,961

17,565 17,860 18,302
17,621 17,917 18,361 18,953 19,693
17,706 18,004 18,450 19,045 19,788
17,819 18,119 18,568 19,166 19,915
17,961 18,263 18,715 19,318 20,073

Fair Silver spot price

Silver spot (USD/oz)
19.6 20.1 20.6 21.1 21.6 22.1 22.6 23.1 23.6 24.1 24.6

31.49 460

31.54 460

31.59 461

31.64 462

31.69 462
THB/USD 31.74

31.79

31.84

31.89

31.94

31.99

Fair Brent spot price

Brent spot (USD/bbl)

102 104 106 108 110 112 114 116 118 120 122
31.49 3,205 2,953 2,765 2,639 2,576 2,639 2,765 2,953 3,205 3,520
31.54 3,210 2,958 2,769 2,643 2,580 2,643 2,769 2,958 3,210 3,526
31.59 3,216 2,963 2,773 2,647 2,584 2,647 2,773 2,963 3,216 3,531

31.64 , , , , 2,588 2,651
31.69 ; ; ; ; 2,592 2,655
THB/USD 31.74
31.79
31.84
31.89
31.94
31.99
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12 fiueneu H¥aueid - CPI Aug 0.5% / Jul -0.3%

12 U8 ?J:l:’:‘ﬂ - Industrial Production Jul -1.5% / Jun 0.7%

12 fiueneu @135+ - Jobless Claims wk9/7 292 K/ Prior 323 K

12 AueNeI Au3g - Export Prices Aug -0.5% / Jul -0.1%

12 fiueneu #1353 - Import Prices Aug 0.0% / Jul 0.2%

12 gy an3ge - Treasury Budget Aug $-147.9 B / Jul $-97.6 B

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

13 fugneu @135+ - PPl Aug consensus 0.2% / Jul 0.0%

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

13 Augneu @135+ - Consumer Sentiment Sep consensus 82.0 / Aug 82.1

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

16 fugneu #/l31) - HICP Aug / Jul -0.5%

16 AueeY @135+ - Empire State Mfg Sep / Aug 8.24

16 fiueney anige - Industrial Production Aug / Jul 0.0%

17 fideney £9nq# - CPI Aug / Jul 0.0%

17 fiugneu g4ng - PPl Aug / Jul 0.2%

17 fiueney anig - CPl Aug / Jul 0.2%

17 fideney anig+ — Net Long-Term TIC Flows Jul / Jun $-66.9 B

17 gy @135 — Housing Market Index Sep / Aug 59

17-18 fiuenay an3g - FOMC Meeting

18 fugneu n‘jﬂu - All Industry Index Jul / Jun -0.6%

18 e @455 - Housing Starts Aug / Jul 0.896

18 fiueneu @135+ - Building Permits Aug / Jul 0.943

18 fueneu rﬁlﬂqu - Merchandise Trade Aug / Jul Y-1.024 B
UisMmannIng V3R 41fin, 179 @1A1sunenan @@ maas 1u 2526, 29 auuamsld nsns ngaunwe 10120 AW 0-2801-9100 Tnsans. 0-2801-9399 5

o X -4

‘ mmuﬂauuuwmwwu‘fﬁmmuamwﬂﬂn{]ua wmfmLﬂuwmmﬂmimLLMumLﬂumwuuumwnnm\um mwmummm@wauauuq TnaLFdmvanning vFiR Sin mmm'nﬂmquwﬂumi ‘
Lﬂ@auu,ﬂmmwmwmﬂnmmmmmﬂ wﬂiwng’Lummwu@uuuimaiummwmwm mmmauuummmJiumﬂLwalmﬂiyn@unwmmﬁu‘lwmunmwu toelldidunnsiviednaould  n
awwinnsTestene uanning viansansvnannaiule adsnglunenu



