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Trading Range in today

seumulag
S50713 949-941 964-972 dnade nanasansal
NOIRUTIS 1,280-1,270 1,300-1,310 wanziewindimasl: 27648
GFV13 19,120-19,000 19,500-19,620 nuadea wadunaal
SW13 660-650 700-710 waneidaninainmef: 18239
BRV13 3,340-3,320 3,370-3,390
ARULAY 31.19-31.14 31.30-31.35
ARUITETYANTFY (DXYO) 80.1-79.8 80.4-80.7

d9Uanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Prior Last Change
S50v13 941.7 959.0 937.5 939.7 956.1 16.4 67 56
S50X13 949.0 950.0 949.0 954.7 950.0 -4.7 4 4
S50713 945.0 958.8 935.3 939.3 955.4 16.9 19,404 28,503
S50H14 943.0 955.0 933.5 938.0 953.0 15.3 1,522 1,348
S50M14 940.5 953.0 931.4 935.6 950.5 14.9 90 398
S50U14 939.0 951.5 931.0 935.0 950.5 15.5 24 33

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDV13 31.3 31.3 31.2 31.4 31.2 -0.16 495 1,087
USDX13 314 31.4 31.2 31.4 31.2 -0.18 15 637
USDz13 314 31.5 31.3 31.5 31.3 -0.17 356 3,761
USDH14 315 31.5 31.5 31.6 315 -0.11 13 147

sqUuaadiaznugns Futures mulszianiinas Heue
Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 2,944 3,764 -820 8,099 5,565 2,534 10,068 11,782 -1,714
Energy Futures 36 72 -36 0 1 -1 113 76 37
Metal Futures 65 111 -46 2,698 3811  -1,113 2,706 1,547 1,159
Single Stock Futures 52 26 26 585 14,028 -13,443 23,450 10,033 13,417
Currency Futures 45 34 11 0 282 282 834 563 271

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFV13 19,880 19,700 19,750 19,880 -130 670 3,094
GFZ13 19,930 19,790 19,820 19,950 -130 126 2,874
GFG14 19,920 19,850 19,890 20,020 -130 133 400
Future Bt10

GF10Vv13 19,900 19,700 19,760 19,880 -130 3,491 5,063
GF10Z13 19,970 19,790 19,840 19,940 -120 797 3,273
GF10G14 20,040 19,850 19,890 20,020 -130 252 1,123
SWV13 - - - 717 - 0 3
SVz13 - - - 725 - 0 10
SVG14 - - - 751 - 0 2
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Brent Crude Qil Futures

BRV13 3,383 3,355 3,370 3,375 -5 130 163
BRX13 3,360 3,335 3,338 3,354 -16 19 105
BRZ13 - - - 3,335 -5 0 38

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)
S50713 27-Dec-13 86 2.54% 10.4 959.71 955.1 966.46 11.4 12 6.8
S50H14 28-Mar-14 177 2.55% 0.8 959.71 970.8 956.2 -14.6 -15 -3.5
S50M14 27-Jun-14 268 2.56% 7.8 959.71 970.1 953.3 -16.8 -1.7 -6.4
S50U14 29-Sep-14 362 2.57% 10.5 959.71 974.0 950.5 -235 -24 -9.2
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 28 1,281.7 2.54% 31.221 19,058 19,180 122 0.6%
GFz13 27-Dec-13 86 1,281.7 2.54% 31.221 19,135 19,280 145 0.8%
GFG14 27-Feb-14 148 1,281.7 2.55% 31.221 19,219 19,500 281 1.5%
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 28 21.05 2.54% 31.221 658 646 -12 -1.9%
SVzZ13 27-Dec-13 86 21.05 2.54% 31.221 661 653 -8 -1.2%
SVG14 27-Feb-14 148 21.05 2.55% 31.221 664 774 110 16.6%

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 14 107.58 2.54% 31.221 3,362 3,341 -21 -0.6%
BRX13 14-Nov-13 43 107.58 2.54% 31.221 3,369 3,320 -49 -1.4%
BRZ13 16-Dec-13 75 107.58 2.54% 31.221 3,376 3,361 -15 -0.5%

Expiration  Days to Current FX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
UsSDV13 30-Oct-13 28 31.221 2.57% 0.14% 31.28 31.24 -0.04 -0.1%
USDX13 28-Nov-13 57 31.221 2.57% 0.14% 31.34 31.21 -0.13 -0.4%
uUsDz13 27-Dec-13 86 31.221 2.57% 0.14% 31.40 31.26 -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)

1,236 1,246 1,256 1,266 1,276 1,286 1,296 1,306 1,316 1,326 1,336

3097 18,197 17,608 17,167 16,872 16,725/ 16,725 16,872 17,167 17,608 18,197 18,933
31.02 18,080 17,495 17,056 16,763 16,617 16,617 16,763 17,056 17,495 18,080 18,811
31.07 17,991 17,409 16,973 16,682 16,536,/ 16,536 16,682 16,973 17,409 17,991 18,719
31.12 17,933 17,352 16,917 16,627 16,482 16,482 16,627 16,917 17,352 17,933 18,658
3117 17,903 17,324 16,889 16,600 16,455/ 16,455 16,600 16,889 17,324 17,903 18,628
THB/USD 3122 17,903 17,324 16,889 16,600 16,455 16,455 16,600 16,889 17,324 17,903 18,628
31.27 17,933 17,352 16,917 16,627 16,482/ 16,482 16,627 16,917 17,352 17,933 18,658
3132 17,991 17,409 16,973 16,682 16,536/ 16,536 16,682 16,973 17,409 17,991 18,719
31.37 18,080 17,495 17,056 16,763 16,617 16,617 16,763 17,056 17,495 18,080 18,811
3142 18,197 17,608 17,167 16,872 16,725/ 16,725 16,872 17,167 17,608 18,197 18,933
31.47 18,344 17,750 17,305 17,008 16,860 16,860 17,008 17,305 17,750 18,344 19,086
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Fair Silver spot price

31.32
31.37
31.42
31.47

Fair Brent spot price

THB/USD
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J utures

Silver spot (USD/oz)

18.6 19.1 19.6 20.1 20.6 211 21.6 221 22.6 231 23.6
30.97 420
31.02 420
31.07 421
31.12 422
31.17 422
THB/USD 31.22
31.27

Brent spot (USD/bbl)

98 100 102 104 106 108 110 112 114 116 118
30.97 3,022 2,774 2,589 2,465 2,465 2,589 2,774 3,022 3,332
31.02 3,027 2,779 2,593 2,469 2,469 2,593 2,779 3,027 3,337
31.07 3,032 2,783 2,597 2,473 2,473 2,597 2,783 3,032 3,343
31.12 2,477
31.17 2,481

31.22
31.27
31.32
31.37
31.42
31.47
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1 fANAN @351 - ISM Mfg Index Sep consensus 55.0 / Aug 55.7
1 Ra1AN @155+ — Motor Vehicle Sales Sep consensus 15.5m / Aug 16.1m
1 Ra1AN @i‘ﬁ%’jﬂ — PMI Manufacturing Index Sep consensus 55.1 / Aug 55.7
2 AANAN wﬁﬂ — ADP Employment Report Sep consensus 180,000 / prior 176,000
2 naAN ﬂjﬂu— PMI Composite
3 AATAN @W]ﬁﬂ —Jobless Claims consensus 313k / prior 305k
3 AAIAN ﬂjﬂu — Bank of Japan Announcement
3 AAAN la73 — PMI Composite
3 AAIAN AU - PMI Composite
4 AN m{gﬂ — Employment Situation consensus 184,000 / prior 169,000
4 AAAN ﬂu§§°1 — Change in Private Payrolls Sep consensus 182k / prior 152k
4 AANAN '&u{g% — Change in Manufact. Payrolls Sep consensus 6k / prior 14k
8 naAN a13g4 — International Trade
9 naAN @135 — FOMC Minutes
10 paAN A%Tg4 - Initial Jobless Claims
11 pa1AN a5 — Producer Price Index
11 pa1AY @135 — Retail Sales
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