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5Y Gov Bond Futures

TGB5Z10 5.A.53 = - = 109 110 5 8 109.66

TGB5SHI11 1.9, 54 - = : = 1109 = = 109.11

39U 5Y Gov Bond Futures 8

594 Interest Rate Futures 8

Single Stock Futures

ADVANC Futures

ADVANCZ10X 15.1.53 956 965 95.6 96 96.4 27 770 95.60

ADVANCHI11X 3.9.54 - = - = = & - 95.40

ADVANCMI1  ii.8.54 . - - - . - 1 91.60

ADVANCUI11 N.Y. 54 = = - = = = = 92.60

374 ADVANC Futures 27 778

BANPU Futures

BANPUZI10 5.0. 53 816 824 816 819 8229 17 277 817.30

BANPUHI1 1.0, 54 - - - 813 - - 7 823.10

BANPUM1 1 1.6, 54 - - - 822 - - - 813.60

BANPUUI11 .4, 54 - - - - - - - 811.80

374 BANPU Futures 17 284

BAY Futures

BAYZ10 5.0.53 25 25 248 25 25.2 7 201 25.30

BAYHI1 .. 54 - - - - - - - 26.70

BAYMI1 3.6, 54 - - - - - - . 25.20

BAYUI1 N.Y. 54 = = - - - - = 2520

334 BAY Futures 7 201
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BBL Futures

BBLZ10 5.A.53 - - - 156 163 - 450 158.0
BBLHI11 in.54 - - - 156 - - 4 160.0
BBLMI 1 9.54 - - - - - - - 157.2
BBLUI11 n.y.54 - - - - - - - 156.8
394 BBL Futures 454

ITD Futures

ITDZ10 5.0. 53 5 51 49 5 51 600 26,345 5.0
ITDHI11 1.9, 54 5 5 5 . S 1 647 5.1
ITDM11 1.4, 54 - - - - - - - 5.0
ITDU11 n.9. 54 - - - - - - - 5.0
33U ITD Futures 601 26,992

KBANK Futures

KBANKZ10  17.9.53 - - - 126 - - 57 127.0
KBANKHI1  1.9. 54 - < - - - - - 131.0
KBANKMI11  1.6. 54 - - - - - - - 126.5
KBANKUI1  f.u.54 - - - - - - - 126.2
39U KBANK Futures 57

KTB Futures

KTBZ10 5.9, 53 18 18.1 18 181 181 190 13,817 18.1
KTBH11 Un.54 182 182 181 181 182 8 403 18.2
KTBMI11 1.4, 54 - - - - - - - 18.3
KTBUI11 n.9. 54 - - . . - - - 17.9
39U KTB Futures 198 14,220
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LH Futures
LHZ10 Fa.530 R 4l Ty P 1 3,048 7.1
LHH11 1.9.54 - - - 68 13 - 63 7.1
LHMI1 1.4.54 - - - - - - - 7.0
LHU11 .. 54 - - - - - - - 7.0
3734 LH Futures 1 3,111
PTT Futures
PTTZ10 5.0.53 343 343 3392 339 344 3 137 341.6
PTTHI1 .9, 54 - - - - - - - 3425
PTTMI11 1.8 54 - - - - - - - 3382
PTTUI1 .8, 54 - - - - - - - 336.5
39U PTT Futures 3 137
PTTEP Futures
PTTEPZ10 5.A. 53 192 193 1918 192 1924 14 396 192.0
PTTEPH11 .9, 54 193 193 1925 191 194 1 37 192.5
PTTEPMI1 1.8. 54 - - - - - - 3 192.6
PTTEPU11 .8, 54 - - - - - - 1 191.6
394 PTTEP Futures 15 437
QH Futures
QHZ10 7.9 53 23 23 23 23 23 220 18,167 24
QHHI1 1.a.54 74 24 23 23 24 57 2,635 2.4
QHMI11 .. 54 - - - - - - - 2.5
QHUI11 f.8. 54 - - - - - - - 2.5
391 QH Futures 277 20,802

SCB Futures
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SCBZ10 5.A.53 110 110 109 110 1149 5 51 110.5
SCBH11 i.n. 54 - - - 109 - - 1 111.4
SCBMI11 1.6, 54 - - - - - - - 110.0
SCBUI1 n.8. 54 - - - - - - - 109.8
334 SCB Futures S 352

SCC Futures

SCCZ10 1.9, 53 - - - 347 352 - 51 351.0
SCCHI11 .9, 54 - 4 4 = - - - 375.0
SCCM11 1.4. 54 - - - - - - - 348.3
SCCull n.4. 54 - - - - - - 2 346.9
394 SCC Futures 53

TTA Futures

TTAZ10 5.0, 53 23 233 33 21 232 68 2,731 229
TTAHI11 3.9, 54 - - - 228 - - 4 232
TTAMII1 1.0. 54 - - - - - - - 22.0
TTAUI1 .. 54 - - - - - - - 21.5
39U TTA Futures 68 2,735

37U Single Stock Futures 1,219 70,313

SET50 Index Futures

S50Z10 5.A.53 730 733 729 732 7315 2,840 25515 733.7
S50H11 Ua.54 730 732 7285 732 732 334 1,752 733.1
S50M11 He.54 731 732 7297 728 732 8 300 7322
S50U11 N.8. 54 731 734 730 728 731 6 126 728.5
39U SETS0 Index Futures 3,188 27,693

37U Futures 7,859 111,770

~ dy o o a o v J o w
A1, 110 TeuMsFeIeYs 13y, Tas USEN aaaeysius (Uszmalng) e

WMY), AULID 9 WOARAEU 2553, 910 htp://www.tfex.co.th/tfex/dailyMarketReport

html?locale=th TH
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4/1/2010 17,570.00 17,400.00 32.37 10,607.00 17.97
4/7/2010 17,700.00 17,570.00 32.29 10,680.00 17.98
4/8/2010 17,760.00 17,700.00 32.22 10,753.00 17.98
4/9/2010 17,880.00 17,760.00 32.38 10,618.00 18.49
4/12/2010  17,800.00 17,880.00 3227 10,618.00 18.35
16/4/2010  17,590.00 17,800.00 32.16 10,573.00 18.00
20/4/2010  17,580.00 17,590.00 32.20 10,603.00 17.82
21/4/2010  17,580.00 17,580.00 32.28 10,550.00 17.98
22/4/2010  17,590.00 17,580.00 . 3220 10,550.00 17.89
23/4/2010  17,760.00 17,590.00 32.21 10,678.00 18.35
26/4/2010  17,740.00 17,760.00 32.25 10,770.00 18.16
27/4/2010  17,860.00 17,740.00 32.33 10,830.00 17.96
28/4/2010  18,030.00 17,860.00 32.26 10,860.00 1815
29/4/2010  18,150.00 18,030.00 32.35 10,860.00 18.62
30/4/2010  18,250.00 18,150.00 32,311 10,860.00 18.71
5/4/2010 18,200.00 18,250.00 32.35 11,098.00 17.69
5/6/2010 18,500.00 18,200.00 32.27 11,098.00 17.70
5/7/2010 18,330.00 18,500.00 32.27 11,208.00 18.46
5/10/2010  18,590.00 18,330.00 3235 11,418.00 18.42
5/11/2010  19,040.00 18,590.00 32.33 11,440.00 19.59
5/12/2010  19,020.00 19,040.00 32.36 11,440.00 19.43
13/5/2010  19,090.00 19,020.00 32.38 11,440.00 19.46
14/5/2010  19,160.00 19,090.00 32.41 11,288.00 19.1.1

17/5/2010  18,890.00 19,160.00 32.31 11,303.00 18.82
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18/5/2010  18,830.00 18,890.00 32.36 11,063.00 18.53
19/5/2010  18,570.00 18,830.00 32.39 11,048.00 17.78
24/5/2010  18,750.00 18,570.00 32.54 11,228.00 17.63
25/5/2010  19,060.00 18,750.00 32.53 11,248.00 18.27
26/5/2010  18,930.00 19,060.00 32,35 11,268.00 18.36
27/5/2010  18,960.00 18,930.00 32.58 11,268.00 18.36
31/5/2010  19,100.00 18,960.00 32.60 11,318.00 18.30
6/1/2010 19,090.00 19,100.00 32.61 11,348.00 18.43
6/2/2010 19,010.00 19,090.00 32.58 11,188.00 18.27
6/3/2010 18,810.00 19,010.00 32.63 11,188.00 18.26
6/4/2010 19,020.00 18,810.00 32.66 11,536.00 17.36
6/7/2010 19,420.00 19,020.00 32.62 11,416.00 18.34
6/8/2010 19,340.00 19,420.00 32.60 11,363.00 18.27
6/9/2010 19,100.00 19,340.00 32.49 11,332.00 17.98
6/10/2010  19,090.00 19,100.00 32.46 11,332.00 18.31
6/11/2010  19,180.00 19,090.00 32.41 11,332.00 18.43
14/6/2010  19,100.00 19,180.00 3241 11,332.00 18.42
15/6/2010  19,190.00 19,100.00 32.41 11,430.00 18.51
16/6/2010  19,180.00 19,190.00 32.40 11,538.00 18.50
17/6/2010  19,280.00 19,180.00 - 3240 11,538.00 18:77
18/6/2010  19,400.00 19,280.00 32.29 11,478.00 19.37
21/6/2010  19,220.00 19,400.00 32.35 11,510.00 18.62
22/6/2010  19,320.00 19,220.00 32.38 11,428.00 18.91

23/6/2010  19,220.00 19,320.00 3241 11,527.00 18.38
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24/6/2010  19,310.00 19,220.00 32.40 11,527.00 18.65
25/6/2010  19,400.00 19,310.00 32.38 11,438.00 19.11
28/6/2010  19,280.00 19,400.00 32.42 11,518.00 18.57
29/6/2010  19,310.00 19,280.00 32.43 11,518.00 18.74
30/6/2010  18,880.00 19,310.00 32.41 11,518.00 17.97
7/2/2010 18,860.00 18,880.00 32.43 11,248.00 17.85
7/5/2010 18,880.00 18,860.00 32.43 11,032.00 17.85
7/6/2010 18,570.00 18,880.00 32.47 11,178.00 17.65
7/7/2010 18,710.00 18,570.00 32.44 11,108.00 18.00
7/8/2010 18,620.00 18,710.00 32.36 11,108.00 17.87
7/9/2010 18,720.00 18,620.00 82.37 11,158.00 18.06
7/12/2010  18,740.00 18,720.00 32.36 11,233.00 18.00
13/7/2010  18,760.00 18,740.00 32.32 11,238.00 18.29
14/7/2010  18,760.00 18,760.00 32.24 11,168.00 18.42
15/7/2010  18,670.00 18,760.00 32.26 11,168.00 18.25
16/7/2010  18,480.00 18,670.00 32.30 10,960.00 17.78
19/7/2010  18,350.00 18,480.00 32.30 11,018.00 17.55
20/7/2010  18,440.00 18,350.00 32.31 11,008.00 17.88
21/7/2010  18,410.00 18,440.00 32.27 11,089.00 17.82
22/7/2010  18,530.00 18,410.00 32323 11,089.00 18.17
23/7/2010  18,360.00 18,530.00 32.21 10,780.00 18.16
27/7/2010  18,080.00 18,360.00 32.25 10,780.00 17.63
28/7/2010  18,090.00 18,080.00 32.24 10,818.00 17.60

29/7/2010  18,120.00 18,090.00 32.26 10,818.00 17.66
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30/7/2010  18,200.00 18,120.00 32.21 10,818.00 18.11
8/2/2010 18,230.00 18,200.00 32.18 11,060.00 18.42
8/3/2010 18,390.00 18,230.00 32.16 11,072.00 18.50
8/4/2010 18,370.00 18,390.00 32.08 11,076.00 18.35
8/5/2010 18,360.00 18,370.00 32.08 11,076.00 18.30
8/6/2010 18,460.00 18,360.00 31.95 11,089.00 18.48
8/9/2010 18,350.00 18,460.00 31.98 11,096.00 18.09

8/10/2010  18,360.00 18,350.00 31.93 11,111.00 18.12

8/11/2010  18,570.00 18,360.00 31.82 11,355.00 18.20
16/8/2010  18,580.00 18,570.00 _ 3175 11,318.00 18.54
17/8/2010  18,530.00 18,580.00 31.61 11,385.00 18.36
18/8/2010  18,550.00 18,530.00 31.54 11,399.00 18.45
19/8/2010  18,540.00 18,550.00 31.54 11,399.00 18.14

20/8/2010  18,480.00 18,540.00 31.48 11,300.00 17.94

23/8/2010  18,420.00 18,480.00 31.54 11,456.00 17.88

24/8/2010  18,600.00 18,420.00 31.49 11,498.00 18.63

25/8/2010  18,590.00 18,600.00 3137 11,498.00 19.11

26/8/2010  18,540.00 18,590.00 31.34 11,498.00 19.03

27/8/2010  18,470.00 18,540.00 313 11,498.00 19.03

30/8/2010  18,470.00 18,470.00 31.28 11,586.00 18.87

31/8/2010  18,560.00 18,470.00 31.17 11,560.00 19.47
9/1/2010 18,540.00 18,560.00 31.15 11,590.00 19.45
9/2/2010 18,560.00 18,540.00 Sl i 11,590.00 19.66

9/3/2010 18,520.00 18,560.00 31.16 11,555.00 19.86
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9/6/2010 18,530.00 18,520.00 3147 11,648.00 19.65
9/7/2010 18,560.00 18,530.00 31.04 11,623.00 20.02
9/8/2010 18,490.00 18,560.00 30.82 11,553.00 19:97
9/9/2010 18,380.00 18,490.00 30.78 11,553.00 19.90
9/10/2010 18,260.00 18,380.00 30.74 11,600.00 19.90
13/9/2010 18,400.00 18,260.00 30.74 11,760.00 20.31
14/9/2010 18,590.00 18,400.00 30.86 11,740.00 20.44
15/9/2010 18,600.00 18,590.00 30.84 11,839.00 20.76
16/9/2010 18,710.00 18,600.00 30.75 11,839.00 20.85
17/9/2010 18,690.00 18,710.00 30.74 11,818.00 20.91
20/9/2010 18,710.00 18,690.00 30.83 11,923.00 20.76
21/9/2010 18,790.00 18,710.00 30.66 11,923.00 21.08
22/9/2010 18,810.00 18,790.00 30.68 11,993.00 21.08
23/9/2010 18,900.00 18,810.00 30.67 11,993.00 21.35
24/9/2010 18,870.00 18,900.00 30.59 11,913.00 21.54
27/9/2010 18,710.00 18,870.00 30.56 12,080.00 21065
28/9/2010 18,950.00 18,710.00 30.44 12,125.00 21.87
29/9/2010 18,930.00 18,950.00 30.35 12,125.00 22.07
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kx#%*] ondon Fix Historical Silver. Silver 2010 London Fix
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. v 1. Teyaadamsaa, Tav 8 lruuud Inoaenaey, 2553, fuiile 21
AN1AN 2553, 910 http://www.efinancethai.com/index.aspx

2. immeatlszsriu, Tay aunaudimess, 2553, Auidie 21 gaiay 2553,
910 http://www.goldtraders.or.th/gold_day.php

3. sasmanasuveuiuananeamsansga, Tae sunmsuvaszme ing,
2553, Faljmﬁ’t’] 21 Aa1AN 2553, 910 http://www.bot.or.th/Thai/Statistics/FinancialMarkets/
ExchangeRate/ layouts/ Application/ExchangeRate/ExchangeRateAgo.aspx

4. London fix historical silver, by Kitco, 2010, Retrieved October 21, 2011,

from http://www kitco.com/scripts/hist_charts/yearly graphs.plx
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Dependent Variable: LNGOLF

Method: Least Squares

Date: 10/24/10 Time: 00:43

Sample (adjusted): 2 115

95

Included observations: 114 after adjustments

Variable Coefficient Std. Error ¢ Statistic Prob.
C -1.569734 0.304671 =5.152230 0.0000
LNSILVER 0.071027 0.020039 3.544404 0.0006
LNGOLH 0.403937 0.048162 8.387012 0.0000
LNUSA 0.623829 0.066226 9.419684 0.0000
LNGOLF(-1) 0.535341 0.045055 11.88201 0.0000
R-squared V955237 Mean dependent var 9.831034
Adjusted R-squared 0.953594 S.D. dependent var 0.024573
S.E. of regression 0.005294 Akaike info criterion -7.601781
Sum squared resid 0.003054 Schwarz criterion -7.481772
Log likelihood 438.3015 F statistic 581.5091
Durbin-Watson stat 2.510486 Prob (F statistic) 0.000000
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