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d9Uaara SET50 Index Futures

Settlement Price Volume 2l
Interest
Prior Last Change
S50U13 975.0 982.4 965.2 973.5 966.7 -7.04 6,692 6,439
S50V13 978.3 984.9 964.0 973.2 964.0 -9.2 11 31
S50X13 964.0 986.9 963.0 972.9 986.9 12.1 7 3
S50213 977.0 983.8 961.1 973.9 961.2 -11.9 20,308 25,037
S50H14 977.0 983.0 961.7 973.9 962.0 -11.5 517 908
S50M14 975.0 979.8 959.5 971.1 960.0 -11.0 40 347

#9uaara Currency Futures

Open

Settlement Price Volume

Interest
High Low Prior Last Change
UsSDU13 31.3 31.3 31.3 31.3 31.3 -0.0162 19 1,684
UsSbVvi13 314 314 31.3 31.3 31.4 0.11 184 1,118
USDX13 314 31.5 31.4 31.4 315 0.12 2 700
USDz13 314 31.5 31.4 31.4 314 0.07 332 3,669

sqlaandannagns Futures enulszinniinasnu (Heueun

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 5,192 3,248 1,944 7,307 10,362 -3,055 15,086 13,975 1,111
Energy Futures 47 6 41 0 0 0 26 67 -41
Metal Futures 67 169 -102 2,515 2,531 .16 2,176 2,058 118
Single Stock Futures 55 743 -688 24,183 15,502 8,681 19,686 27,679 -7,993
Currency Futures 2 5 2 140 145 -5 487 479 8

d9unaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

Low Close Prior Change

Future Bt50

GFV13 19,820 19,640 19,710 19,790 -80 556 3,019
GFz13 19,860 19,730 19,770 19,870 -100 136 2,847
GFG14 19,940 19,800 19,850 19,950 -100 143 386
Future Bt10

GF10v13 19,830 19,640 19,700 19,790 -80 2,982 5,063
GF10z13 19,890 19,700 19,770 19,870 -100 715 3,413
GF10G14 19,960 19,800 19,860 19,940 -80 226 1,048
SVVv13 - - - 717 - 0 3
SVz13 - - - 725 - 0 10
SVG14 - - - 751 - 0 2
Brent Crude Oil Futures

BRV13 3414 3390 3399 3397 3 65 138
BRX13 3,382 3,366 3,378 3,370 8 7 95
BRZ13 3,360 3,360 3,360 3,375 -15 1 38
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Expiration  Days to FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount

Rf

date maturity dividend spot price future price  from fair price (pts) discount (%) from spot price (pts)
S50Z13 27-Dec-13 88 2.54% 10.4 967.51 963.1 966.46 3.4 0.3 -1.0
S50H14 28-Mar-14 179 2.55% 0.8 967.51 978.9 962 -16.9 -1.7 -55
S50M14 27-Jun-14 270 2.56% 7.8 967.51 978.2 962.4 -15.8 -1.6 -5.1
S50U14 29-Sep-14 364 2.57% 10.5 967.51 982.1 960.1 -22.0 -2.2 -7.4
Gold
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 30 1,338.6 2.54% 31.422 20,035 19,910 -125 -0.6%
GFz13 27-Dec-13 88 1,338.6 2.54% 31.422 20,116 19,990 -126 -0.6%
GFG14 27-Feb-14 150 1,338.6 2.55% 31.422 20,204 20,100 -104 -0.5%
Silver
Expiration 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 30 21.73 2.54% 31.422 684 670 -14 -2.1%
SVZ13 27-Dec-13 88 21.73 2.54% 31.422 687 670 -17 -2.5%
SVG14 27-Feb-14 150 21.73 2.55% 31.422 690 780 90 13.0%

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 16 107.72 2.54% 31.422 3,389 3,420 31 0.9%
BRX13 14-Nov-13 45 107.72 2.54% 31.422 3,395 3,405 10 0.3%
BRZ13 16-Dec-13 77 107.72 2.54% 31.422 3,403 3,417 14 0.4%

Expiration  Days to Current FX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsSDV13 30-Oct-13 30 31.422 2.57% 0.14% 31.48 31.24 -0.24 -0.8%
USDX13 28-Nov-13 59 31.422 2.57% 0.14% 31.55 31.38 -0.17 -0.5%
uUsDz13 27-Dec-13 88 31.422 2.57% 0.14% 31.61 31.47 -0.14 -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)

1,291 1,301 1,311 1,321 1,331 1,341 1,351 1,361 1,371 1,381 1,391

31.17 19,1212 18,529 18,084 17,788 17,640 17,640 17,788 18,084 18,529 19,121 19,862
31.22 18,999 18,410 17,968 17,674 17,526/ 17,526 17,674 17,968 18,410 18,999 19,735
31.27 18,907 18,321 17,881 17,588 17,442 17,442 17,588 17,881 18,321 18,907 19,639
3132 18845 18,261 17,823 17,531 17,385] 17,385 17,531 17,823 18,261 18,845 19,575
31.37 18,815 18,231 17,794 17,502 17,357} 17,357 17,502 17,794 18,231 18,815 19,544
THB/USD 31.42 18,815 18,231 17,794 17502 17,357 17,357 17,502 17,794 18,231 18,815 19,544
3147 18,845 18,261 17,823 17,531 17,385/ 17,385 17,531 17,823 18,261 18,845 19,575
3152 18,907 18,321 17,881 17,588 17,442/ 17,442 17,588 17,881 18,321 18,907 19,639
3157 18,999 18410 17,968 17,674 17,526/ 17,526 17,674 17,968 18,410 18,999 19,735
31.62 19,121 18,529 18,084 17,788 17,640 17,640 17,788 18,084 18,529 19,121 19,862
31.67 19,275 18,677 18,229 17,930 17,781 17,781 17,930 18,229 18,677 19,275 20,021
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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

31.17 444

31.22 445

31.27 445

31.32 446

31.37 447
THB/USD 31.42

31.47

31.52

31.57

31.62

31.67

Fair Brent spot price

Brent spot (USD/bbl)
98 100 102 104 106 108 110 112 114 116 118

31.17 3,045 2,796 2,609 2,484 2,422
31.22 3,050 2,800 2,613 2,488 2,426
31.27 3,055 2,805 2,617 2,492 2,430 2,492 2,617 2,805 3,055 3,368
31.32 2,433 2,496
31.37 2,437 2,500
THB/USD 31.42
31.47
31.52
31.57
31.62
31.67

2,484 2,609 2,796 3,045 3,357
2,488 2,613 2,800 3,050 3,362
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Fuil wAn1sol
26 fiugneu £4ngE - GDP Q2f consensus 0.7% / Prior 0.7%
26 fueNeu Au3g - GDP Q2:13 consensus 2.7% / Prior 2.5%
26 fiugneu #1554 - New Claims wk9/21 consensus 330 K / Prior 309 K
26 AueNeI @135+ - Corporate Profits Q2:13 / Prior 5.8%
26 ey @135 - Pending Home Sales Aug consensus -1.0% / Jul -1.3%
26 NueeY @475 - Kansas City Fed Sep consensus 9.0 / Aug 8
26 fiugneu nfj Iy - CPI Aug / Jul 0.2%
27 fuenau BJ‘S‘I/\?Lﬂ@ - Consumer Mfgd Goods Consumption
27 futney e - GDP Q2:13/Q1:13 0.2%
27 fiuenau #/131 - EC Economic Sentiment Sep / Aug 95.2
27 fuaneu wwasuil - CPI Sep / Aug 0.0%
27 fiuenau @455 - Personal Income Aug consensus 0.4% / Jul 0.1%
27 fuenau @135+ - Consumer Spending Aug consensus 0.3% / Jul 0.1%
27 fueneu a354 - Core PCE price index Aug consensus 0.1% / Jul 0.1%
27 fiuenau @135+ - Consumer Sentiment Sep consensus 78.0 / Aug 76.8
27 fueneu @435 - Farm Prices Sep / Aug -6.0%
30 Nueneu au3g — Chicago PMI Sep consensus 54.4 / Aug 53.0
30 fusNeu a3+ - Dallas Fed Mfg Survey Sep consensus 6.0 / Aug 5.0
30 Aueneu rﬁlﬂ;u — Unemployment Rate
1 AAAN @ﬂ?ﬁ% —ISM Mfg Index Sep consensus 55.0 / Aug 55.7
1 RAAAN ﬂu%’g% — Motor Vehicle Sales Sep consensus 15.5m / Aug 16.1m
1 Ra1AN ’&‘W%’j% — PMI Manufacturing Index Sep consensus 55.1 / Aug 55.7
2 AAIAN Zi‘wﬁ?"ﬁ% — ADP Employment Report Sep consensus 180,000 / prior 176,000
3 AANAN @Mﬁ% —Jobless Claims consensus 313k / prior 305k
3 AAIAN ﬂjﬂ]u — Bank of Japan Announcement
3 naAN 18853 — PMI Composite
4 AAAN ﬂﬂ%’ﬂ% — Employment Situation consensus 1841000 / prior 169,000
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