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Trading Range in today

Support aeunilos

S50U13 947-940 963-970 dnade nanasansal
ORI 1,320-1,310 1,340-1,350 wanziewindiaasl: 27648
GEVi3 19,950-19,750 20,300-20,500 nuadea wadunaal
SW13 710-700 730-740 waneidaninainmef: 18239
BRV13 3,520-3,500 3,570-3,590

ANRULN 31.62-61.57 31.80-31.85

ATRUWBEYANTFY (DXYO) 81.0-80.7 81.3-81.6

d9Uanara SET50 Index Futures

Settlement Price Volume 2l
Interest
Prior Last Change
S50U13 946.0 964.5 943.7 949.8 952.5 1.8 25,295 40,178
S50V13 - - - 949.4 - 1.8 0 11
S50X13 - - - 949.1 - 1.8 0 0
S50713 949.0 965.9 945.0 950.9 954.7 2.8 3,377 9,871
S50H14 942.3 962.0 942.3 947.6 951.5 3.6 98 350
S50M14 939.8 959.0 939.8 945.0 948.4 2.8 39 256

d9Uaara Currency Futures

Settlement Price Volume Eer
Interest
Prior Last Change
USDU13 31.8 31.9 31.8 31.8 319 0.14 307 7,348
USDV13 319 32.0 31.9 31.8 32.0 0.17 103 718
USDX13 32.0 32.0 32.0 31.9 32.0 0.13 80 661
USDz13 32.0 321 32.0 32.0 321 0.09 181 2,961

squuaadlaanugnd Futures muilszianiinavs Heue

Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 4,392 5,233 -841 9,784 10,123 -339 14,633 13,453 1,180
Energy Futures 44 8 36 0 0 0 34 70 -36
Metal Futures 869 743 126 5,795 5,387 408 4,350 4,884 -534
Single Stock Futures 237 95 142 6,589 8,920 -2,331 14,188 11,999 2,189
Currency Futures 31 33 -2 16 65 -49 624 573 51

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFV13 20,250 19,240 19,950 20,310 -390 1,453 3,520
GFZ13 20,350 19,300 19,990 20,390 -430 638 2,850
GFG14 20,320 19,980 20,060 20,540 -500 264 148
Future Bt10

GF10Vv13 20,270 19,800 19,950 20,330 -420 5,448 5,418
GF10Z13 20,360 19,860 20,000 20,400 -430 2,264 3,672
GF10G14 20,400 19,940 20,040 20,470 -440 947 1,025
SVVv13 - - - 767 - 0 3
SVz13 - - - 775 - 0 10
SVG14 - - - 801 - 0 1
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Brent Crude Qil Futures

BRU13 3,586 3,553 3,580 3,559 21 45 175
BRV13 3,568 3,524 3,550 3,536 14 30 220
BRX13 3,515 3,507 3,515 3,500 15 3 7

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 11 2.54% 10.4 957.25 947.6 951.6 4.0 0.4 -5.6
S50Z13 27-Dec-13 102 2.55% 0.8 957.25 963.3 953.7 -9.6 -1.0 -35
S50H14 28-Mar-14 193 2.56% 7.8 957.25 962.5 951.2 -11.3 -1.2 -6.0
S50M14 27-Jun-14 284 2.57% 10.5 957.25 966.1 947.8 -18.3 -1.9 -95

Expiration Daysto  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 44 1,329.7 2.54% 31.714 20,106 20,000 -106 -0.5%
GFz13 27-Dec-13 102 1,329.7 2.54% 31.714 20,188 20,070 -118 -0.6%
GFG14 27-Feb-14 164 1,329.7 2.55% 31.714 20,276 20,140 -136 -0.7%
Silver
Expiration [DEVER() Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SWV13 30-Oct-13 44 21.65 2.54% 31.714 689 0 -689 -100.0%
SVzZ13 27-Dec-13 102 21.65 2.54% 31.714 692 0 -692 -100.0%
SVG14 27-Feb-14 164 21.65 2.55% 31.714 695 865 170 24.5%

Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRV13 16-Oct-13 30 110.72 2.54% 31.714 3,519 3,541 22 0.6%
BRX13 14-Nov-13 59 110.72 2.54% 31.714 3,526 0 -3,526 -100.0%
BRZ13 16-Dec-13 91 110.72 2.54% 31.714 3,534 0 -3,534 -100.0%

Expiration  Days to Current FX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDU13 27-Sep-13 11 31.714 2.57% 0.14% 31.74 31.92 0.18 0.6%
uUsSDV13 30-Oct-13 44 31.714 2.57% 0.14% 31.81 31.99 0.18 0.6%
USDX13 28-Nov-13 73 31.714 2.57% 0.14% 31.87 32.03 0.16 0.5%

* 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)

1,259 1,269 1,279 1,289 1,299 1,309 1,319 1,329 1,339 1,349 1,359

31.46 18,823 18,225 17,776 17,477 17,328 17,328 17,477 17,776 18,225 18,823 19,571
3151 18,704 18,109 17,663 17,366 17,218 17,218 17,366 17,663 18,109 18,704 19,447
3156 18,614 18,022 17,579 17,283 17,135} 17,135 17,283 17,579 18,022 18,614 19,353
31.61 18554 17,964 17,522 17,227 17,080/ 17,080 17,227 17,522 17,964 18,554 19,291
3166 18,524 17,935 17,494 17,200 17,052f 17,0562 17,200 17,494 17,935 18,524 19,260
THB/USD 31.71 18,524 17,935 17,494 17,200 17,052 17,052 17,200 17,494 17,935 18,524 19,260
31.76 18,554 17,964 17,522 17,227 17,080/ 17,080 17,227 17,522 17,964 18,554 19,291
3181 18,614 18,022 17,579 17,283 17,135/ 17,435 17,283 17,579 18,022 18,614 19,353
31.86 18,704 18,109 17,663 17,366 17,218 17,218 17,366 17,663 18,109 18,704 19,447
3191 18,823 18,225 17,776 17,477 17,328 17,328 17,477 17,776 18,225 18,823 19,571
3196 18973 18,370 17,918 17,616 17,465 17,465 17,616 17,918 18,370 18,973 19,727
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Fair Silver spot price

Silver spot (USD/oz)
19.2 19.7 20.2 20.7 21.2 21.7 22.2 22.7 23.2 23.7 24.2

31.46 445

31.51 446

31.56 447

31.61 447

31.66 448
THB/USD 31.71

31.76

31.81

31.86

31.91

31.96

Fair Brent spot price

Brent spot (USD/bbl)
101 103 105 107 109 111 113 115 117 119 121
31.46 3,169 2,917 2,729 2,603 2,603 2,729 2,917 3,169 3,484
31.51 3,174 2,922 2,733 2,607 2,607 2,733 2,922 3,174 3,489
31.56 3,179 2,927 2,737 2,611 2,611 2,737 2,927 3,179 3,495

31.61 2,615
31.66 , , , , , 2,619
THB/USD 31.71
31.76
31.81
31.86
31.91
31.96
Fuil WRNISDL
13 fueneu ¢/131] - Merchandise Trade Jul / Jun E14.9 B
13 fugneu #1354 — PPl Aug consensus 0.2% / Jul 0.0%
13 Augneu @135 - Retail Sales Aug consensus 0.5% / Jul 0.2%
13 Augnau @135+ - Consumer Sentiment Sep consensus 82.0 / Aug 82.1
13 fiueney @475 - Business Inventories Jul consensus 0.3% / Jun 0.0%
16 fiugneu g/l31) - HICP Aug / Jul -0.5%
16 MueNeu @435 - Empire State Mfg Sep / Aug 8.24
16 fueNY @435 - Industrial Production Aug / Jul 0.0%
17 ey #4ng - CPI Aug / Jul 0.0%
17 fiueney S4ng - PPl Aug / Jul 0.2%
17 fiugneu duig1 - CPI Aug / Jul 0.2%
17 fuene #1354 — 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 funau dJijus - All Industry Index Jul / Jun -0.6%
18 e #3594 - Housing Starts Aug / Jul 0.896
18 ey @135 - Building Permits Aug / Jul 0.943
18 fuengu t1]u - Merchandise Trade Aug / Jul Y-1.024 B
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