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Trading Range in today

Support aoumlog

S50U13 911-905 924-930 Teyde nanasanenl
NAIAYI 1,365-1,355 1,380-1,390 wanzilisuindnzii: 27648
GFQ13 20,700-20,500 21,150-21,350 NuATE WAAUNIIE
SVQ13 700-690 725-735 anzidewindinmzyt: 18239
BRU13 3,520-3,500 3,540-3,560

ANEULMN 31.80-31.75 32.10-32.15

ANRUIEETYaN3gH (DXYO) 81.2-80.9 81.7-82.0

d9Uaara SET50 Index Futures

Settlement Price 2
Interest
Prior Last Change
S50Q13 894.9 920.7 894.5 905.5 920.7 15.2 37 78
S50U13 888.0 915.0 888.0 900.5 914.3 13.8 26,112 38,940
S50V13 807.0 912.7 807.0 904.5 912.7 15.2 5 6
S50213 892.0 917.9 892.0 903.7 917.4 13.6 2,501 6,528
S50H14 890.0 913.5 890.0 900.5 912.0 11.5 69 192
S50M14 896.0 911.0 888.8 898.7 910.3 11.6 24 111

d51Uaara Currency Futures

Price . Open
Settlement Price IntZrest
High Low Prior Last Change
USDQ13 32.1 32.2 32.0 31.8 32.1 0.26 486 1,912
USDU13 32.2 32.3 32.0 32.0 321 0.18 665 3,299
USDV13 32.3 32.3 32.1 32.0 32.1 0.18 56 132
UsSDz13 32.4 32.4 32.2 32.1 32.3 0.17 258 990

aqlaaadauagnd Futures andszinuiinasnu (deua

Foreign Institution Local
Long Short Net Long Short Net Long Short
SET50 Index Futures 4,643 4,190 453 8,721 10,284 -1,563 15,384 14,274 1,110
Energy Futures 32 22 16 - - - 102 118 -16
Metal Futures 3,549 601 2,948 6,085 7,788 -1,703 3,923 5,168 -1,245
Single Stock Futures 13 147 -134 12,871 5,319 7,552 13,968 21,386 -7,418
Currency Futures 21 9 12 230 203 27 1214 1253 -39
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d9Uaaa Futures Gold & Silver & Oil Futures

Settlement Price Volume

Open
Interest

Prior Change

Future Bt50

GFQ13 20,950 20,630 20,930 20,650 280 1,098 1,665

GFV13 21,080 20,730 21,050 20,740 320 1,824 3,851

GFZ13 21,170 20,850 21,160 20,800 360 468 1,186

Future Bt10

GF10Q13 20,950 20,630 20,930 20,650 290 3,444 6,201

GF10V13 21,080 20,740 21,050 20,740 330 4,750 6,044

GF10713 21,190 20,830 21,160 20,810 370 1,973 2,279

SVQ13 - - - 690 - 0 32

SWi13 - - - 698 - 0 4

SVZ13 - - - 724 - 0 10

Brent Crude Oil Futures

BRU13 3,550 3,498 3,546 3,495 51 117 192

BRV13 3,528 3,482 3,528 3,471 57 23 36

BRX13 - - - 3,426 51 0 2
SET50

Expiration Days to 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)

S50U13 27-Sep-13 36 2.54% 10.4 918.82 910.8 900.5 -10.3 -1.1 -18.3
S50Z13 27-Dec-13 127 2.55% 0.8 918.82 926.2 903.7 -22.5 -2.4 -15.1
S50H14 28-Mar-14 218 2.56% 7.8 918.82 925.2 900.5 -24.7 -2.7 -18.3
S50M14 27-Jun-14 309 2.57% 10.5 918.82 928.5 898.7 -29.8 -3.2 -20.1

Gold

Expiration Daysto  Current Current Fair future Current Premium / Discount  premium /

date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFQ13 29-Aug-13 32.056 20,641 20,740 99 0.5%
GFV13 30-Oct-13 69 1,354.0 2.54% 32.056 20,731 20,750 19 0.1%
GFz13 27-Dec-13 127 1,354.0 2.55% 32.056 20,815 21,150 335 1.6%

Silver

Expiration Daysto  Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
29-Aug-13 2.54% 32.056 721 749 28 3.9%
SVV13 30-Oct-13 69 22.48 2.54% 32.056 724 o] =724 -100.0%
Svzi13 27-Dec-13 127 22.48 2.55% 32.056 727 o] =727 -100.0%

Premium / Discount
from fair price (Bt)

premium /
discount (%)

Current
future price

Expiration Daysto  Current Current Fair future
date maturity spot (USD) FX price

13-Sep-13 2.54% 32.056 3,517 3,506 -11 -0.3%
BRV13 16-Oct-13 55 109.56 2.54% 32.056 3,526 3,498 -28 -0.8%
BRX13 14-Nov-13 84 109.56 2.54% 32.056 3,533 0 -3,533 -100.0%

Expiration Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsSDQ13 29-Aug-13 7 32.056 2.57% 0.14% 32.07 31.84 -0.23 -0.7%
uUsSDU13 27-Sep-13 36 32.056 2.57% 0.14% 32.13 31.95 -0.18 -0.6%
USDV13 30-Oct-13 69 32.056 2.57% 0.14% 32.20 31.98 -0.22 -0.7%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason

P v o ¢ aad o o & s & 2 @ o
LFHNUANNINE VFUR I1N0A, 179 BIANTLNNAN TR N1A5 U 25-26, 29 DUURINT LA LIREING NgaL N 10120 TnsAw" 0-2801-9100 Tngans. 0-2801-9399 3

o Ao o X o A a4 Ao A Ay oA g o > - Y H e o o o aAad o o 3o o = %
muualitidanaulaedeyavindlnnguandednduiindedeldudlitedunistuiunugnieuazauanysafsesdeyaiu Tnauddnudnming v3ila a1in ganinaaeudnslunis
wasnulaspnuiuviadszanninienline fidenglunenuativilieg hisiasudsdamti mooueiiifidnglszasdifeldusznauntsdndulasesinasmu Taeldlfdunsdiviadnaauld  n
AWWinMsTevienne udnning vieanarsnianistuler iusnglusenu




Fair gold spot price

31.67
31.72
31.77
31.82
31.87
31.92
31.97
32.02
32.07
32.12
32.17

THB/USD

Fair Silver spot price

31.67
31.72
31.77
31.82
31.87
31.92
31.97
32.02
32.07
32.12
32.17
Fair Brent spot price

THB/USD

31.67
31.72
31.77
31.82
31.87
31.92
31.97
32.02
32.07
32.12
32.17

THB/USD

1,321
19,887
19,761
19,667
19,604
19,573

19,604
19,667
19,761

19,887
20,044

20.6
653
654
655
656
657

100
3,177
3,182
3,187
3,192

1,331
19,285
19,163
19,072
19,011
18,980

19,011
19,072
19,163
19,285
19,437

21.1
590
591
592
592

102
2,923
2,928
2,932
2,937
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Gold spot (USD/oz)
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Silver spot (USD/oz)
22.6 231
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Brent spot (USD/bbl)
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381
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2,543 2,607
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2,551 2,615
2,555 2,619

2,559

2,623
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1,391
18,833
18,714
18,625
18,566
18,536

18,566
18,625
18,714
18,833
18,982

24.1
542
543
544
545

114
2,733
2,737
2,742
2,746

1,401
19,285
19,163
19,072
19,011
18,980

19,011
19,072
19,163
19,285
19,437

24.6
590
591
592
592

116
2,923
2,928
2,932
2,937

1,411
19,887
19,761
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19,604
19,573

19,604
19,667
19,761
19,887
20,044
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20,346
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732
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734
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22 &INNAN l¥aueig - PMI Mfg Flash Aug 49.7 / Jul 49.8

22 AINNAN H¥a1Aid - PMI Services Flash Aug 47.7 / Jul 48.3

22 FanAx 1l - PMI Mfg Flash Aug 52.0 / Jul 50.3

22 AINNAN \ia3udl - PMI Services Flash Aug 52.4 / Jul 52.5

22 &INNAN ¢/131] - PMI Mfg Flash Aug 51.3 / Jul 50.1

22 FvAN #/131) - PMI Services Flash Aug 51.0 / Jul 49.6

22 ganAy a4iq - New Claims wk8/17 336 K/ Prior 320 K

22 &INNAN '&Mi’j - PMI Mfg Flash Aug 53.9 / Prior 53.2

22 FvAY an¥g - FHFA House Price Index Jun 0.7% / 0.7%

22 &INNAN mﬁﬁ - Leading Indicators Jul 0.6% / Jun 0.0%

22 AINNAN au§3 - Kansas City Fed Mfg Aug 8 / Jul 6

23 &INNAN L1891 - GDP Q2:13 consensus 0.7% / Q1:13 0.1%

23 gy £4nge - GDP Q2r 0.6% / Q2p 0.6%

23 @A @475 - New Home Sales Jul consensus 487 K / 497 K

26 &INNAN mﬁﬁ - Durable Goods Orders Jul / Jun 4.2%

26 AINAN a4i3 - Dallas Fed Mfg Aug / Jul 4.4

27 &INNAN mﬁﬁ - S&P Case-Shiller 20-city, NSA Jun / May 2.4%

27 RInnAN @u¥g - Consumer Confidence Aug / Jul 80.3

27 RInnAN @1§3 - Richmond Fed Mfg Aug / Jul -11

28 &INNAN ’é'\mqtr - CBI Distributive Trades Aug / Jul 17

28 &vAN an¥g - Pending Home Sales Index Jul / Jun 110.9

28 &NAN tﬁﬂu - Retail Sales Jul / Jun 1.6%
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