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Trading Range in today
Support seumulag

S50213 999-989 1007-1017 yde nanasansng
NOIAUYI 1,280-1,270 1,300-1,310 nanzieuinaiaad: 27648
GEV13 19,200-19,100 19,650-19,750 nuade wadunae
SVV13 685-675 710-720 wanzidesiniimszy: 18239
BRV13 3,465-3,445 3,500-3,520

ANRULN 31.25-31.20 31.33-31.38

ARUIITEYANTTY (DXYO) 80.2-80.0 80.6-80.8
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d9Uanara SET50 Index Futures

Arez Settlement Price 2l

Interest
Open High Prior Last Change
S50V13 978.5 997.9 978.5 980.5 997.9 11.2 5 67
S50X13 - - - 980.2 - 11.2 0 8
S50713 980.0 998.3 976.2 980.4 998.2 17.5 18,062 27,947
S50H14 979.7 995.0 973.0 977.2 994.7 17.5 916 1,723
S50M14 972.0 991.5 972.0 974.3 991.5 16.7 49 459
S50U14 969.6 988.7 969.6 971.1 988.6 17.5 31 69

Settlement Price Volume Eer
Interest
Prior Last Change
Usbvi3 315 315 314 315 31.4 -0.1 102 815
USDX13 315 31.5 31.5 31.5 315 0.01 1 591
UsSDz13 31.6 31.6 315 31.6 315 -0.07 152 3,497
USDH14 31.7 31.8 31.7 31.7 31.7 -0.02 57 286

aqUuaadlaznugns Futures muilszianiinas e
Foreign Institution

Long Short Net Long Short Net
SET50 Index Futures 3,148 3,009 139 6,799 6,572 227 9,116 9,482 -366
Energy Futures 66 65 1 0 0 0 138 139 Al
Metal Futures 54 472 -418 5,337 5,606 269 3,132 2,445 687
Single Stock Futures 538 295 243 17,378 8,867 8,511 18,232 26,986 -8,754
Currency Futures 20 20 0 44 25 19 248 267 -19

dqunaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFV13 19,600 19,390 19,420 19,640 -210 875 2,611
GFz13 19,660 19,470 19,500 19,710 -210 298 2,436
GFG14 19,720 19,550 19,590 19,760 -170 135 521
Future Bt10

GF10Vv13 19,610 19,390 19,430 19,640 -220 4,729 4,661
GF10Z13 19,670 19,460 19,500 19,710 -210 1,407 3,501
GF10G14 19,740 19,550 19,590 19,800 -210 1,079 1,660
SVVv13 - - - 717 - 0 3
SVz13 - - - 720 - 0 11
SVG14 - - - 751 - 0 2
Brent Crude Oil Futures

BRV13 3,460 3,411 3,444 3,457 -13 134 155
BRX13 3,441 3,398 3,433 3,439 -10 37 100
BRZ13 3,400 3384 3407 3424 7 33 10
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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 77 2.54% 10.4 991.92 986.9 966.46 -20.4 -2.1 -255
S50H14 28-Mar-14 168 2.55% 0.8 991.92 1002.8 997.9 -4.9 -0.5 6.0
S50M14 27-Jun-14 259 2.56% 7.8 991.92 1002.3 994.7 -7.6 -0.8 2.8
S50U14 29-Sep-14 353 2.57% 10.5 991.92 1006.4 991 -15.4 -15 -0.9
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 19 1,287.6 2.54% 31.347 19,211 19,420 209 1.1%
GFz13 27-Dec-13 7 1,287.6 2.54% 31.347 19,289 19,470 181 0.9%
GFG14 27-Feb-14 139 1,287.6 2.55% 31.347 19,373 19,610 237 1.2%
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 19 21.73 2.54% 31.347 682 788 106 15.5%
SVZ13 27-Dec-13 77 21.73 2.54% 31.347 685 792 107 15.6%
SVG14 27-Feb-14 139 21.73 2.55% 31.347 688 822 134 19.5%

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 5 111.65 2.54% 31.347 3,501 3,495 -6 -0.2%
BRX13 14-Nov-13 34 111.65 2.54% 31.347 3,508 0 -3,508 -100.0%
BRZ13 16-Dec-13 66 111.65 2.54% 31.347 3,516 3,478 -38 -1.1%

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 19 31.347 2.57% 0.14% 31.39 31.24 -0.14 -0.5%
USDX13 28-Nov-13 48 31.347 2.57% 0.14% 31.45 31.40 -0.05 -0.2%
uUsDz13 27-Dec-13 77 31.347 2.57% 0.14% 31.51 31.53 0.02 0.1%

* 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)

1,247 1,257 1,267 1,277 1,287 1,297 1,307 1,317 1,327 1,337 1,347

31.10 18431 17,840 17,396 17,100 16,953 16,953 17,100 17,396 17,840 18,431 19,170
31.15 18,312 17,725 17,284 16,990 16,844F 16,844 16,990 17,284 17,725 18,312 19,047
31.20 18,223 17,639 17,200 16,908 16,762 16,762 16,908 17,200 17,639 18,223 18,954
31.25 18,164 17,581 17,144 16,853 16,707/ 16,707 16,853 17,144 17,581 18,164 18,892
3130 18,134 17,553 17,116 16,826 16,680 16,680 16,826 17,116 17,553 18,134 18,862
THB/USD 3135 18,134 17,553 17,116 16,826 16,680 16,680 16,826 17,116 17,553 18,134 18,862
3140 18,164 17,581 17,144 16,853 16,707 16,707 16,853 17,144 17,581 18,164 18,892
3145 18,223 17,639 17,200 16,908 16,762/ 16,762 16,908 17,200 17,639 18,223 18,954
3150 18,312 17,725 17,284 16,990 16,844 16,844 16,990 17,284 17,725 18,312 19,047
3155 18,431 17,840 17,396 17,100 16,953} 16,958 17,100 17,396 17,840 18,431 19,170
31.60 18579 17,983 17,536 17,238 17,089, 17,089 17,238 17,536 17,983 18,579 19,324

o
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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

31.10 443

31.15 443

31.20 444

31.25 445

31.30 445
THB/USD 31.35

31.40

31.45

31.50

31.55

31.60

Fair Brent spot price

Brent spot (USD/bbl)

102 104 106 108 110 112 114 116 118 120 122
31.10 3,161 2,912 2,726 2,601 2,539 2,601 2,726 2,912 3,161 3,472
31.15 3,166 2,917 2,730 2,605 2,543 2,605 2,730 2,917 3,166 3,478
31.20 3,171 2,922 2,734 2,610 2,547 2,610 2,734 2,922 3,171 3,483

31.25 2,551 2,614
31.30 2,555 2,618
THB/USD 31.35
31.40
31.45
31.50
31.55
31.60
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Fuil wAn1sol
7 AAIAN mﬁ"gﬂ — Construction Spending MoM Aug consensus 0.4% / prior 0.6%
7 AAAN wﬁH — 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 AR ﬂu%’ﬂ% - Trade Balance Aug consensus -$39.3b/ prior -$39.1b
8 AAIAN rﬁﬂu— BoJ MPB Minutes
9 naAN @154 — FOMC Minutes
9 AAIAN @ﬂ?ﬁ% — Wholesale Trade Aug consensus 0.4%/ prior 0.1%
10 AaAN @W%’i% — Initial Jobless Claims Oct consensus 310k / prior 308k
10 paNAN @W?E% — Import sep consensus 0.2% / prior 0.0% and Export sep consensus -0.1% / prior -0.5%
10 RA1AN #4ang1 - BOE Announcement
11 AN am”g% — Producer Price Index Sep consensus 0.2% / prior 0.3%
11 AanAd @W?E% — Retail Sales Advance MoM Sep consensus 0.0% / prior 0.2%
11 AN mi{g% — Consumer Sentiment Oct consensus 75.0 / prior 77.5
11 AN mm”g% — Business Inventories Aug consensus 0.2%/ prior 0.4%
11 AaAN 1e1893U — CPI Sepf consensus 0.0% / prior 0.0%
14 AR #/131 - Industrial Production
14 AR A%4LIasILAaUA — Producer and Import Price Index
15 AA1AN #4ng — CP
15 AA1AN #4ng1 - Producer Price Index
16 AA1AN @435+ - Consumer Price Index
17 Aa1AN @35+ - Housing Starts
17 Aa1AN an354 — Initial Jobless Claims
17 pa1AY #4353 — Industrial Production
17 AAAH zmi?”g% — Philadelphia Fed Survey
17 AAAN 24ng — Retail Sales
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