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Macro Theme and SET Direction .
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Trading Range in today

Support aeunilos

S50U13 1,010-1,000 1,023-1,033 dnade nanasansal
NAIAUNIY 1,353-1,343 1,373-1,383 wanzideuindimanzif: 27648
GFV13 20,000-19,850 20,350-20,500 nuade wadunaas
SW13 715-705 725-735 waneidaninainmef: 18239
BRV13 3,400-3,380 3,430-3,450

ANRULN 30.96-30.91 31.12-31.17

ATRUWBEYANTFY (DXYO) 80.0-79.7 80.7-81.0

d9Uanara SET50 Index Futures

Settlement Price Volume 2l
Interest
Prior Last Change
S50U13 1,013.6 1,024.4 1,011.0 981.9 1,018.0 36.1 21,715 29,948
S50V13 1,017.3  1,021.4 10145 981.6  1,018.4 36.8 27 19
S50X13 - - - 981.3 - 36.1 0 0
S50713 1,015.0 1,026.2 1,012.0 984.1 1,020.5 36.5 4,108 9,991
S50H14 1,011.0 1,022.6 1,011.0 982.9 1,018.0 36.2 232 423
S50M14 1,012.0 1,019.0 1,011.0 978.3 1,013.8 35.5 63 290

d9Uaara Currency Futures

Price Settlement Price Volume e
Interest
High Low Prior Last Change
usDU13 311 31.1 30.9 31.7 30.9 -0.76 5,014 2,323
USDV13 311 31.1 31.0 317 31.0 -0.71 526 970
USDX13 311 31.1 311 31.8 311 -0.73 10 601
uUsDz13 31.2 31.2 311 31.9 31.1 -0.76 580 2,794

squuaadlaanugnd Futures muilszianiinavs Heue

Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 8,659 6,206 2,453 7,931 10,704 -2,773 9,555 9,235 320
Energy Futures 22 77 -55 0 0 0 148 93 55
Metal Futures 9 869 -860 3,944 4,921 -977 4,406 2,569 1,837
Single Stock Futures 742 26 716 9,965 42,284  -32,319 51,020 19,417 31,603
Currency Futures 11 11 0 4,618 4 4,614 1,501 6,115 -4,614

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

Close Prior Change

Future Bt50

GFV13 20,230 19,540 20,110 19,620 500 1,378 3,237
GFZ13 20,290 19,610 20,180 19,700 480 244 2,721
GFG14 20,510 19,700 20,310 19,790 520 72 178
Future Bt10

GF10Vv13 20,230 19,540 20,100 19,620 490 4,903 5,056
GF10Z13 20,300 19,610 20,180 19,690 500 1,243 3,486
GF10G14 20,500 19,730 20,270 19,780 490 513 1,171
SVVv13 735 717 717 767 -50 5 3
SVz13 - - - 775 -50 0 10
SVG14 770 770 770 801 -50 1 2
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Brent Crude Qil Futures

BRV13 3,513 3,428 3,444 3,436 9 119 189
BRX13 3,450 3,406 3,433 3,395 38 41 112
BRZ13 3,401 3,401 3,401 3,377 9 10 32

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 7 2.54% 10.4 1019.09 1009.2 1018 8.8 0.9 -1.1
S50Z13 27-Dec-13 98 2.55% 0.8 1019.09 1025.3 1020.6 -4.7 -0.5 15
S50H14 28-Mar-14 189 2.56% 7.8 1019.09 1024.9 1019.1 -5.8 -0.6 0.0
S50M14 27-Jun-14 280 2.57% 10.5 1019.09 1028.9 1013.8 -15.1 -15 -5.3

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 40 1,363.9 2.54% 31.054 20,189 20,290 101 0.5%
GFz13 27-Dec-13 98 1,363.9 2.54% 31.054 20,270 20,320 50 0.2%
GFG14 27-Feb-14 160 1,363.9 2.55% 31.054 20,359 20,480 121 0.6%
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 40 23.05 2.54% 31.054 718 705 -13 -1.8%
SVzZ13 27-Dec-13 98 23.05 2.54% 31.054 721 705 -16 -2.2%
SVG14 27-Feb-14 160 23.05 2.55% 31.054 724 825 101 14.0%

Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRV13 16-Oct-13 26 108.68 2.54% 31.054 3,381 3,409 28 0.8%
BRX13 14-Nov-13 55 108.68 2.54% 31.054 3,388 3,407 19 0.6%
BRZ13 16-Dec-13 87 108.68 2.54% 31.054 3,395 3,396 1 0.0%

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 7 31.054 2.57% 0.14% 31.07 30.93 -0.14 -0.4%
uUsSDV13 30-Oct-13 40 31.054 2.57% 0.14% 31.14 31.02 -0.12 -0.4%
USDX13 28-Nov-13 69 31.054 2.57% 0.14% 31.20 31.08 -0.12 -0.4%

* 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)

1,319 1,329 1,339 1,349 1,359 1,369 1,379 1,389 1,399 1,409 1,419

30.80 19,317 18,732 18,292 17,999 17,853 17,853 17,999 18,292 18,732 19,317 20,049
30.85 19,192 18,610 18,174 17,883 17,737/ 17,737 17,883 18,174 18,610 19,192 19,919
30.90 19,098 18,519 18,084 17,795 17,650 17,650 17,795 18,084 18,519 19,098 19,822
30.95 19,035 18458 18,025 17,736 17,592 17,592 17,736 18,025 18,458 19,035 19,756
31.00 19,004 18,427 17,995 17,707 17,563} 17,563 17,707 17,995 18,427 19,004 19,724
THB/USD 31.05 19,004 18427 17,995 17,707 17,563 17,563 17,707 17,995 18,427 19,004 19,724
31.10 19,035 18,458 18,025 17,736 17,592/ 17,592 17,736 18,025 18,458 19,035 19,756
31.15 19,098 18,519 18,084 17,795 17,650/ 17,650 17,795 18,084 18,519 19,098 19,822
31.20 19,192 18,610 18,174 17,883 17,737, 17,737 17,883 18,174 18,610 19,192 19,919
31.25 19,317 18,732 18,292 17,999 17,853} 17,868 17,999 18,292 18,732 19,317 20,049
31.30 19,474 18,884 18,441 18,146 17,998 17,998 18,146 18,441 18,884 19,474 20,212
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Fair Silver spot price

Silver spot (USD/oz)

20.6 21.1 21.6 22.1 22.6 23.1 23.6 24.1 24.6 25.1 25.6

30.80 479

30.85 480

30.90 481

30.95 481
31.00
THB/USD 31.05
31.10
31.15
31.20
31.25
31.30

Fair Brent spot price

Brent spot (USD/bbl)

99 101 103 105 107 109 111 113 115 117 119

30.80 3,040 2,793 2,608 2,485 2,485 2,608 2,793 3,040 3,348
30.85 3,045 2,798 2,613 2,489 2,489 2,613 2,798 3,045 3,353
30.90 3,050 2,802 2,617 2,493 2,493 2,617 2,802 3,050 3,359
30.95 2,497
31.00 , , , , d 2,501
THB/USD 31.05
31.10
31.15
31.20
31.25
31.30

Tui WRNISDL
17 gy #1354 — Housing Market Index Sep 58 / Aug 59
17-18 riuenau anigs - FOMC Meeting
18 fiueNeu tﬁ“ﬂ;u - All Industry Index Jul / Jun -0.6%
18 fiueneu an354 - Housing Starts Aug consensus 0.915 M / Jul 0.896 M
18 e @435 - Building Permits Aug consensus 0.950 M / Jul 0.943 M
18 Auengu ﬂjﬂu - Merchandise Trade Aug / Jul Y-1.024 B
19 ey 84ng - Retail Sales Aug consensus 0.2% / Jul 1.1%
19 fueeu fa”\mqa:r - CBI Industrial Trends Survey Sep consensus 3.0 / Aug 0
19 Aueneu #1354 - New Claims wk9/14 341 K/ Prior 292 K
19 fueneu Au3g - Existing Home Sales Aug consensus 5.26 / Jul 5.39
19 AueNeIY #1354 - Philadelphia Fed Sep consensus 10.0 / Aug 9.3
19 fueneu #4354 - Leading Indicators Aug consensus 0.6% / Jul 0.6%
22 fueNeI 314 - PMI Flash Mfg Sep / Aug 50.1
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