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Trading Range in today

Support aeunilos

S50713 995-987 1,006-1,014 dnade nanasansal
NAIATYI 1,260-1,250 1,290-1,300 wanzidawindimned: 27648
GFV13 18,700-18,500 19,200-19,400 nuade wadunae
SW13 665-655 675-685 wanzidawindassi: 18239
BRX13 3,445-3,425 3470-3490
ATRIUN 31.0-30.95 31.20-31.25
ATRLWBEYANTFY (DXYO) 80.2-80.0 80.6-80.8
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d9Uanara SET50 Index Futures

Settlement Price 2l
Interest
Prior Last Change
S50V13 1,006.4 1,012.0 1,002.0 1,009.5 1,002.0 -10 15 57
S50X13 - - - 1,009.2 - -10 0 8
S50713 1,004.4 1,012.6 995.1 1,009.3 995.3 -13.9 13,538 28,198
S50H14 1,000.5 1,009.0 992.0 1,006.1 992.2 -13.8 912 1,640
S50M14 999.0 1,004.5 989.7 1,003.0 989.7 -13.1 47 438
S50U14 1,001.1 1,001.4 987.4 1,001.3 987.8 -13.6 27 135

Settlement Price Volume Eer
Interest
Prior Last Change
USDV13 313 31.4 31.3 31.3 314 0.05 9 1,064
USDX13 - - - 31.4 - - 0 587
UsSDz13 314 314 314 314 31.4 0.05 65 3,549
USDH14 315 31.5 31.5 31.5 315 -0.02 90 330

aqUuaadiaznugns Futures muilszianiinas e
Foreign Institution

Long Short Net Long Short Net
SETS50 Index Futures 2,186 1,723 463 4,840 4,349 491 7,513 8,467 -954
Energy Futures 16 26 -10 0 0 0 65 55 10
Metal Futures 808 39 769 5,751 4,582 1,169 1,900 3,838 -1,938
Single Stock Futures 20 54 -34 77,335 5410 71,925 15,267 87,158  -71,891
Currency Futures 0 0 0 60 0 60 104 164 -60

dqunaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

High Low Close Prior Change

Future Bt50

GFV13 19,080 18,690 19,030 18,690 320 879 2,336
GFz13 19,130 18,750 19,070 18,750 310 564 3,044
GFG14 19,200 18,830 19,130 18,820 310 108 639
Future Bt10

GF10Vv13 19,090 18,680 19,020 18,700 310 4,199 4,576
GF10z13 19,130 18,730 19,060 18,750 300 1,990 3,581
GF10G14 19,210 18,800 19,130 18,820 310 719 1,773
SVVv13 - - - 660 - 0 4
SVz13 - - - 663 - 0 11
SVG14 - - - 694 - 0 2
Brent Crude Oil Futures

BRV13 3,463 3,430 3,433 3,459 -22 33 127
BRX13 3,437 3,418 3,425 3,434 -7 46 129
BRZ13 3,419 3,400 3,419 3,420 -1 2 11
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d utures

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 71 2.54% 10.4 999.59 994.2 966.46 -27.7 -2.8 -33.1
S50H14 28-Mar-14 162 2.55% 0.8 999.59 1010.1 995.3 -14.8 -15 -4.3
S50M14 27-Jun-14 253 2.56% 7.8 999.59 1009.7 992.2 -17.5 -1.7 -7.4
S50U14 29-Sep-14 347 2.57% 10.5 999.59 1013.8 989.7 -24.1 -24 -9.9
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 13 1,284.0 2.54% 31.185 19,050 18,950 -100 -0.5%
GFz13 27-Dec-13 71 1,284.0 2.54% 31.185 19,127 18,990 -137 -0.7%
GFG14 27-Feb-14 133 1,284.0 2.55% 31.185 19,211 19,140 -71 -0.4%
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 13 21.425 2.54% 31.185 669 700 31 4.7%
SVZ13 27-Dec-13 71 21.425 2.54% 31.185 671 0 -671 -100.0%
SVG14 27-Feb-14 133 21.425 2.55% 31.185 674 705 31 4.5%
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 -1 110.47 2.54% 31.185 3,445 3,459 14 0.4%
BRX13 14-Nov-13 28 110.47 2.54% 31.185 3,452 3,463 11 0.3%
BRZ13 16-Dec-13 60 110.47 2.54% 31.185 3,459 3,452 -7 -0.2%
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 13 31.185 2.57% 0.14% 31.21 31.24 0.03 0.1%
USDX13 28-Nov-13 42 31.185 2.57% 0.14% 31.27 31.35 0.08 0.2%
USDZ13 27-Dec-13 71 31.185 2.57% 0.14% 31.33 31.35 0.02 0.1%
* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason
Eair gold spot price
Gold spot (USD/oz)
1,232 1,242 1,252 1,262 1,272 1,282 1,292 1,302 1,312 1,322 1,332
3094 18,120 17,532 17,091 16,797 16,650 16,650 16,797 17,091 17,532 18,120 18,855
30.99 18,003 17,419 16,980 16,688 16,542 16,542 16,688 16,980 17,419 18,003 18,733
31.04 17,915 17,334 16,897 16,607 16,461, 16,461 16,607 16,897 17,334 17,915 18,642
31.09 17,857 17,277 16,842 16,552 16,407, 16,407 16,552 16,842 17,277 17,857 18,581
31.14 17,827 17,249 16,815 16,525 16,381 16,381 16,525 16,815 17,249 17,827 18,551
THB/USD 3119 17,827 17,249 16,815 16,525 16,381 16,381 16,525 16,815 17,249 17,827 18,551
31.24 17,857 17,277 16,842 16,552 16,407 16,407 16,552 16,842 17,277 17,857 18,581
3129 17,915 17,334 16,897 16,607 16,461 16,461 16,607 16,897 17,334 17,915 18,642
31.34 18,003 17,419 16,980 16,688 16,542 16,542 16,688 16,980 17,419 18,003 18,733
3139 18,120 17,532 17,091 16,797 16,650 16,650 16,797 17,091 17,532 18,120 18,855
31.44 18,267 17,674 17,229 16,932 16,784, 16,784 16,932 17,229 17,674 18,267 19,008
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Fair Silver spot price

Silver spot (USD/oz)
18.9 19.4 19.9 20.4 20.9 21.4 21.9 22.4 22.9 23.4 23.9

30.94 431
30.99 431
31.04 432
31.09 433
31.14 434

THB/USD 31.19
31.24
31.29
31.34
31.39
31.44

Fair Brent spot price

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

30.94 3,108 2,861 2,675 2,551 2,489 2,551 2,675 2,861 3,108 3,417
30.99 3,113 2,865 2,679 2,555 2,493 2,555 2,679 2,865 3,113 3,423
31.04 3,118 2,870 2,684 2,559 2,497 2,559 2,684 2,870 3,118 3,428
31.09 2,501 2,564
31.14 2,505 2,568
THB/USD 31.19
31.24
31.29
31.34
31.39
31.44
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Fuil wAn1sol
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 AaAd @i‘wiﬁs% — Business Inventories Aug consensus 0.2%/ prior 0.4%
11 AanAd 1218931 — CPI Sepf consensus 0.0% / prior 0.0%
14 AAAH f;ﬂﬁ‘ﬂ — Industrial Production Aug consensus 0.9/ prior -1.5%
14 AAAH anaLmasuaus — Producer and Import Price Index Sep consensus -0.1% / prior 0.2%
14 pa1AY @154 — Ben Bernanke Speaks
15 panAd 'é/\‘mqt’r — CPI Sep consensus 0.3% / prior 0.4%
15 AA1AN £49ng)1 — Producer Price Index
16 AAAN zwi”gﬂ — Consumer Price Index Sep consensus 0.2% / prior 0.1%
17 AAAH Zmﬁig% — Housing Starts Sep consensus 0.913m / prior 0.891m
17 panAd @i‘wiﬁs% — Initial Jobless Claims consensus 330k / prior 374k
17 AAAH am"g% — Industrial Production Sep consensus 0.4% / prior 0.4%
17 Aa1AY @135 — Philadelphia Fed Survey
17 AAAH ﬁqnqwf Retail Sales Sep consensus 0.3% / prior -0.9%
17 AAaAH A1 - GDP consensus 7.8% / prior 7.5%
17 anAd A1 — Industrial Production Sep consensus 10.2% / prior 10.4%
17 anAd A — Retail Sales Sep consensus 13.2% / prior 13.4%
21 AAAN @1§3+ - Existing Home Sales
23 AAN #49ng — BoE MPC Minutes
24 AanAY A3 — Jobless Claims
24 anAN @1§34 - New Home Sales
24 AanAY @153+ — Durable Goods Orders
24 AanAN njﬂu - CP|
25 AAnAN au3g — Durable Goods Orders
25 fA1AY £4ng e - GDP
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