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Trading Range in today

Support aouwnilos

S50U13 977-971 993-999 dnade nanasansal
NAIANY 1,305-1,295 1,325-1,335 wanzilewiniiaasf: 27648
GEV13 19,800-19,600 20,200-20,400 nuade wadunaas
SW13 705-695 720-730 waneidaninainmes: 18239
BRV13 3,485-3,465 3,510-3,530

ANRULI 31.72-31.67 31.82-31.87

ﬁ’][f‘mm‘%‘ﬂfy@ui‘ﬁﬂ (DXYO) 81.0-80.7 81.5-81.8

d9Uanara SET50 Index Futures

Open

Settlement Price Volume

Interest
Prior Last Change
S50U13 982.5 988.0 977.1 951.6 987.0 35.2 21,044 38,057
S50Vv13 984.2 984.2 982.6 951.2 984.0 35.2 3 12
S50X13 - - - 950.9 - 35.2 0 0
S50713 982.9 989.3 978.9 953.7 988.8 35.0 2,653 10,159
S50H14 970.0 986.6 970.0 951.2 986.0 344 130 343
S50M14 979.0 983.2 973.6 947.8 983.2 34.8 70 272

d9Uaara Currency Futures

. Open
Settlement Price Volume IntZrest
Prior Last Change
USDU13 317 31.8 31.7 31.9 31.8 -0.18 855 7,149
USDV13 31.9 31.9 31.7 32.0 31.8 -0.22 74 710
USDX13 31.8 31.8 31.8 32.0 31.8 -0.18 50 611
uUsDZ13 31.9 31.9 31.8 32.1 31.9 -0.18 557 2,936

ssuaadlaanagnd Futures muilszinniinasnu (Haan

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 7,564 7,206 358 6,334 7,522 -1,188 10,002 9,172 830
Energy Futures 94 52 42 0 0 0 70 112 -42
Metal Futures 141 126 15 4,086 3,829 257 2,909 3,181 -272
Single Stock Futures 407 7 400 6,623 26,317 -19,694 35,613 16,319 19,294
Currency Futures 31 34 -3 1,048 885 163 457 617 -160

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

Close Prior Change

Future Bt50

GFV13 20,120 19,860 19,860 19,920 -50 1,025 3,517

GFz13 20,200 19,930 19,950 19,960 -10 191 2,844

GFG14 20,160 20,020 20,020 20,040 -20 37 160

Future Bt10

GF10V13 20,130 19,860 19,870 19,910 -40 4,477 5,296

GF10Z13 20,200 19,920 19,940 19,970 -20 1,038 3,652

GF10G14 20,290 19,990 20,010 20,030 -20 368 1,143
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d utures

Swv13 - - 767 - 0 3
Svz13 - - 775 - 0 10
SVG14 - - 801 - 0 1
Brent Crude Oil Futures
BRU13 3,581 3,560 3,570 3,580 -21.59 41 141
BRV13 3,560 3,451 3,480 3,550 -70 112 207
BRX13 3,515 3,424 3,424 3,515 -91 11 83
SET50
Expiration Days to 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 10 2.54% 10.4 989.37 979.7 986.8 7.1 0.7 -2.6
S50Z13 27-Dec-13 101 2.55% 0.8 989.37 995.5 988.7 -6.8 -0.7 -0.7
S50H14 28-Mar-14 192 2.56% 7.8 989.37 995.0 985.6 -9.4 -0.9 -3.8
S50M14 27-Jun-14 283 2.57% 10.5 989.37 998.8 982.6 -16.2 -1.6 6.8
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 43 1,315.7 2.54% 31.771 19,929 19,900 -29 -0.1%
GFzZ13 27-Dec-13 101 1,315.7 2.54% 31.771 20,010 19,960 -50 -0.2%
GFG14 27-Feb-14 163 1,315.7 2.55% 31.771 20,097 20,040 -57 -0.3%
Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
Sw13 30-Oct-13 43 2255 2.54% 31.771 719 700 -19 -2.6%
Svzi13 27-Dec-13 101 22.55 2.54% 31.771 721 705 -16 -2.3%
SVG14 27-Feb-14 163 22.55 2.55% 31.771 725 865 140 19.4%
Expiration [DEVER() Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRV13 16-Oct-13 29 109.58 2.54% 31.771 3,489 3,485 -4 -0.1%
BRX13 14-Nov-13 58 109.58 2.54% 31.771 3,496 3,472 -24 -0.7%
BRZ13 16-Dec-13 90 109.58 2.54% 31.771 3,503 0 -3,503 -100.0%
Expiration Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDU13 27-Sep-13 10 31771 2.57% 0.14% 31.79 31.74 -0.05
uUsSDV13 30-Oct-13 43 31.771 2.57% 0.14% 31.86 31.77 -0.09 -0.3%
USDX13 28-Nov-13 72 31.771 2.57% 0.14% 31.92 31.85 -0.07 -0.2%
*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)
1,268 1,278 1,288 1,298 1,308 1,318 1,328 1,338 1,348 1,358 1,368
3152 18,995 18,396 17,946 17,647 17,497 17,497 17,647 17,946 18,396 18,995 19,744
3157 18875 18,279 17,833 17535 17,386, 17,386 17,535 17,833 18,279 18,875 19,619
31.62 18,784 18,192 17,747 17,451 17,303 17,303 17,451 17,747 18,192 18,784 19,525
31.67 18,724 18,133 17,690 17,395 17,247 17,247 17,395 17,690 18,133 18,724 19,463
31.72 18,694 18,104 17,662 17,367 17,219 17,219 17,367 17,662 18,104 18,694 19,431
THB/USD 31.77 18,694 18,104 17,662 17,367 17,219 17,219 17,367 17,662 18,104 18,694 19,431
31.82 18,724 18,133 17,690 17,395 17,247 17,247 17,395 17,690 18,133 18,724 19,463
31.87 18,784 18,192 17,747 17,451 17,303} 17,803 17,451 17,747 18,192 18,784 19,525
3192 18875 18,279 17,833 17,535 17,386, 17,386 17,535 17,833 18,279 18,875 19,619
3197 18,995 18,396 17,946 17,647 17,497 17,497 17,647 17,946 18,396 18,995 19,744
32.02 19,146 18,542 18,089 17,787 17,636, 17,636 17,787 18,089 18,542 19,146 19,901
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Fair Silver spot price

Silver spot (USD/oz)
20.1 20.6 21.1 21.6 221 22.6 23.1 23.6 24.1 24.6 25.1

31.52 632 569 522 490 474 490 522 569 632 711
31.57 633 570 523 491 475 491 523 570 633 712
31.62 634 571 523 492 476 492 523 571 634 713
31.67 635 572 524 492 477 492 524 572 635 714
31.72 477

THB/USD 31.77
31.82
31.87
31.92

31.97
32.02

Fair Brent spot price

Brent spot (USD/bbl)

100 102 104 106 108 110 112 114 116 118 120
31.52 3,139 2,887 2,698 2,571 2,508 2,571 2,698 2,887 3,139 3,454
31.57 3,144 2,891 2,702 2,576 2,512 2,576 2,702 2,891 3,144 3,460
31.62 3,149 2,896 2,706 2,580 2,516 2,580 2,706 2,896 3,149 3,465
31.67 , , , , 2,520 2,584
31.72 , , , , 2,524 2,588
THB/USD 31.77
31.82
31.87
31.92
31.97
32.02
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Fuil wAn1sol
16 fugneu 8131 - HICP Aug 0.1% / Jul -0.5%
16 U8 @135 - Empire State Mfg Sep 6.29 / Aug 8.24
16 FeNeY @55 - Industrial Production Aug 0.4% / Jul 0.0%
17 gy #9nf1 - CPI Aug consensus 0.5% / Jul 0.0%
17 gy 84ng) - PPl Aug consensus 0.3% / Jul 0.2%
17 fiugneu #1314 - Merchandise Trade Jul / Jun E14.9 B
17 fideney anig - CPI Aug consensus 0.1% / Jul 0.2%
17 fiueney @135 — Net Long-Term TIC Flows Jul / Jun $-66.9 B
17 gy au3g — Housing Market Index Sep consensus 59 / Aug 59
17-18 ey an3g - FOMC Meeting
18 fueneu tﬁlﬂu - All Industry Index Jul / Jun -0.6%
18 e A%T34 - Housing Starts Aug consensus 0.915 M / Jul 0.896 M
18 fiueneu @135 — Building Permits Aug consensus 0.950 M / Jul 0.943 M
18 fugneu njﬂu - Merchandise Trade Aug / Jul Y-1.024 B
19 fueau £4ng - Retail Sales Aug consensus 0.2% / Jul 1.1%
19 fueNau #4ng - CBI Industrial Trends Survey Sep consensus 3.0 / Aug 0
19 Aueneu #1359 - New Claims wk9/14 341 K/ Prior 292 K
19 ey Au3g - Existing Home Sales Aug consensus 5.26 / Jul 5.39
19 AueNeIY #1354 - Philadelphia Fed Sep consensus 10.0 / Aug 9.3
19 fueNau A1§3 - Leading Indicators Aug consensus 0.6% / Jul 0.6%
22 fugnen A - PMI Flash Mfg Sep / Aug 50.1
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