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Trading Range in today

soumnulag
S50713 955-947 965-973 dnade nanasansal
NRIATUNY 1,315-1,305 1,330-1,340 wanziewindimasl: 27648
GFVi3 19,500-19,350 19,850-20,000 nuade wadunaas
SW13 705-695 718-728 waneidaninainmef: 18239
BRV13 3,415-3,395 3,440-3,460
AL 31.30-31.25 31.38-31.43
A 3uidtiyansd (DXYO) 79.7-79.5 80.1-80.3

d9Uanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Prior Last Change
S50v13 970.0 976.4 960.5 977.0 961.1 -15.9 18 66
S50X13 - - - 976.7 - -15.9 0 6
S50Z13 969.5 976.5 958.7 976.1 960.8 -15.5 15,975 27,951
S50H14 966.0 973.0 956.2 973.3 958.0 -15.6 664 1,461
S50M14 962.0 969.0 953.5 970.0 954.8 -15.2 31 435
S50U14 964.8 967.0 951.5 973.7 952.8 -20.9 28 60

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDV13 314 31.5 31.4 31.4 315 0.08 180 916
USDX13 315 31.5 31.5 31.5 315 0.02 5 589
USDz13 31.6 31.6 31.5 31.5 31.6 0.03 162 3,641
USDH14 32.1 32.1 31.7 31.6 31.7 0.05 27 175

sqUuaadiaznugns Futures mulszianiinas Heue
Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 3,059 2,510 549 6,277 5,525 752 7,380 8,681 -1,301
Energy Futures 11 44 -33 0 0 0 84 51 33
Metal Futures 339 180 159 3,787 4,326 539 2,317 1,937 380
Single Stock Futures 207 16 191 3,548 24,270 -20,722 35,229 14,698 20,531
Currency Futures 53 53 0 3 37 34 318 284 34

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFV13 19,750 19,470 19,580 19,580 10 775 2,704
GFZ13 19,800 19,550 19,640 19,650 -10 159 2,506
GFG14 19,780 19,600 19,720 19,730 -10 80 486
Future Bt10

GF10Vv13 19,730 19,470 19,570 19,590 -10 4,009 5,112
GF10Z13 19,790 19,530 19,640 19,650 - 1,147 3,227
GF10G14 19,850 19,600 19,710 19,710 10 272 1,440
SWV13 - - - 717 - 0 3
SVz13 720 720 720 725 -5 1 11
SVG14 - - - 751 - 0 2
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Brent Crude Qil Futures

BRV13 3,430 3,394 3,400 3,416 -16 75 153
BRX13 3,405 3,375 3,375 3,399 -19 19 102
BRZ13 3,400 3,400 3,400 3,376 24 1 39
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)
S50Z13 27-Dec-13 80 2.54% 10.4 962.87 957.9 966.46 8.6 0.9 3.6
S50H14 28-Mar-14 171 2.55% 0.8 962.87 973.6 960.6 -13.0 -1.3 -2.3
S50M14 27-Jun-14 262 2.56% 7.8 962.87 972.9 957.7 -15.2 -1.6 -5.2
S50U14 29-Sep-14 356 2.57% 10.5 962.87 976.8 954.8 -22.0 -2.3 -8.1
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFV13 30-Oct-13 22 1,322.6 2.54% 31.402 19,772 19,780 8 0.0%
GFzZ13 27-Dec-13 80 1,322.6 2.54% 31.402 19,852 19,820 -32 -0.2%
GFG14 27-Feb-14 142 1,322.6 2.55% 31.402 19,939 19,950 11 0.1%

Expiration Daysto  Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
Swv13 30-Oct-13 22 22.295 2.54% 31.402 701 788 87 12.4%
SVZ13 27-Dec-13 80 22.295 2.54% 31.402 704 680 -24 -3.4%
SVG14 27-Feb-14 142 22.295 2.55% 31.402 707 780 73 10.3%

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 8 109.63 2.54% 31.402 3,445 3,430 -15 -0.4%
BRX13 14-Nov-13 37 109.63 2.54% 31.402 3,451 3,422 -29 -0.9%
BRZ13 16-Dec-13 69 109.63 2.54% 31.402 3,459 3,422 -37 -1.1%

Expiration Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsSDV13 30-Oct-13 22 31.402 2.57% 0.14% 31.45 31.24 -0.20 -0.6%
USDX13 28-Nov-13 51 31.402 2.57% 0.14% 31.51 31.48 -0.03 -0.1%
uUsDz13 27-Dec-13 80 31.402 2.57% 0.14% 31.57 31.50 -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)

1,275 1,285 1,295 1,305 1,315 1,325 1,335 1,345 1,355 1,365 1,375

31.15 18,881 18,289 17,844 17,548 17,400, 17,400 17,548 17,844 18,289 18,881 19,621
31.20 18,760 18,171 17,730 17,436 17,289/ 17,289 17,436 17,730 18,171 18,760 19,495
3125 18,669 18,083 17,644 17,351 17,205/ 17,205 17,351 17,644 18,083 18,669 19,401
31.30 18,608 18,024 17,587 17,295 17,1497 17,449 17,295 17,587 18,024 18,608 19,338
3135 18,578 17,995 17,558 17,267 17,121} 17,421 17,267 17,558 17,995 18,578 19,306
THB/USD 31.40 18,578 17,995 17,558 17,267 17,121 17,121 17,267 17,558 17,995 18,578 19,306
3145 18,608 18,024 17,587 17,295 17,1497 17,149 17,295 17,587 18,024 18,608 19,338
3150 18,669 18,083 17,644 17,351 17,205/ 17,205 17,351 17,644 18,083 18,669 19,401
3155 18,760 18,171 17,730 17,436 17,289/ 17,289 17,436 17,730 18,171 18,760 19,495
31.60 18,881 18,289 17,844 17,548 17,400, 17,400 17,548 17,844 18,289 18,881 19,621
31.65 19,032 18435 17,988 17,689 17,540, 17,540 17,689 17,988 18,435 19,032 19,779
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Fair Silver spot price

Silver spot (USD/oz)
19.8 20.3 20.8 21.3 21.8 22.3 22.8 23.3 23.8 24.3 24.8

31.15 461

31.20 462

31.25 462

31.30 463

31.35 464
THB/USD 31.40

31.45

31.50

31.55

31.60

31.65

Fair Brent spot price

Brent spot (USD/bbl)
100 102 104 106 108 110 112 114 116 118 120

31.15 3,104 2,854 2,668 2,543 2,481 2,543 2,668 2,854 3,104 3,415
31.20 3,109 2,859 2,672 2,547 2,485 2,547 2,672 2,859 3,109 3,421
31.25 3,114 2,864 2,676 2,551 2,489 2,551 2,676 2,864 3,114 3,426
31.30 2,493 2,555
31.35 2,497 2,559
THB/USD 31.40
31.45
31.50
31.55
31.60
31.65
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Fudl wAn1sol
4 AAAN ﬂﬂ%’g% — Employment Situation consensus 184,000 / prior 169,000
4 AN @M%’jﬂ — Change in Private Payrolls Sep consensus 182k / prior 152k
4 AAAN mi{g% — Change in Manufact. Payrolls Sep consensus 6k / prior 14k
4 RPN 188951 — PPl Aug consensus 0% / prior -0.1%
7 AAAN ’&‘W%’j% — Construction Spending MoM Aug consensus 0.4% / prior 0.6%
7 AN Zimvg% — Change in Nonfarm Payrolls Sep consensus 180k / prior 169k
7 AN Zﬁu%‘/g% — Change in Private Payrolls Sep consensus 182k / prior 152k
7 AAN @ﬂﬁivgﬂ — Unemployment Rate Sep consensus 7.3% / prior 7.3%
8 AIAN 'ﬂvl%:g‘ﬂ — Trade Balance Aug consensus -$39.3b/ prior -$39.1b
8 AAAN rﬁﬂu— BoJ MPB Minutes
9 naAN @154 — FOMC Minutes
9 AAIAN @ﬂ?ﬁ% — Wholesale Trade Aug consensus 0.4%/ prior 0.1%
10 pAaNAN @W%’ﬂ% — Initial Jobless Claims Oct consensus 307k / prior 308k
10 AAAH am”g% — Import sep consensus 0.2% / prior 0.0% and Export sep consensus -0.5% / prior -0.1%
10 AA1AN £4ng e - BOE Announcement
11 AaAN am”g% — Producer Price Index Sep consensus 0.2% / prior 0.3%
11 AanAd @W?E% — Retail Sales Advance MoM Sep consensus 0.2% / prior 0.2%
11 AAAN mi{g% — Consumer Sentiment Oct consensus 75.0 / prior 77.5
11 AN mis”g% — Business Inventories Aug consensus 0.2%/ prior 0.4%
14 AR #/131 - Industrial Production
14 AANAN A%4LIasILalR — Producer and Import Price Index
15 AAAN f4ng e - CPI
15 AA1AN #49ng)1 — Producer Price Index
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