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Macro Theme and SET Direction .
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Trading Range in today

Support

gaumulng

S50M13 1,080-1,074 1,089-1,095 dnade nanasansal
NRIATUNY 1,345-1,335 1,380-1,390 wanziewindimasl: 27648
GEM13 19,350-19,150 19,850-20,050 nuade wadunaas
SVM13 670-660 680-690 waneidaninainmef: 18239
BRM13 3,060-3,040 3,100-3,120

ANRULY 29.80-29.75 29.92-29.97

ﬂ"]ﬁum?ﬂmau%‘ﬁﬁ (DXYO) 84.0-83.7 84.5-84.8

d9Uanara SET50 Index Futures

. Open
Settlement Price Volume IntZrest
Prior Last Change
S50K13 1,088.0 1,095.0 1,080.4 1,088.6 1,081.8 -7.1 301 203
S50M13 1,093.5 1,099.5 1,083.0 1,093.1 1,084.6 -8.7 22,478 35,967
S50N13 1,095.0 1,095.0 1,095.0 1,088.5 1,095.0 6.5 1 1
S50U13 1,088.3 1,095.5 1,081.5 1,089.8 1,082.0 -7.7 1,102 3,319
S50713 1,089.0 1,094.2 1,082.0 1,089.0 1,082.0 -7.0 92 555
S50H14 1,094.8 1,094.8 1,080.0 1,090.0 1,080.0 -10.0 3 68

#quaana Currency Futures

Settlement Price Volume 2
Interest
Prior Last Change
USDK13 29.8 29.8 29.8 29.8 29.8 0.03 225 954
USDM13 29.8 29.9 29.8 29.9 29.9 0.05 156 9,199
USDN13 - - - 29.9 - 0.02 0 158
UsSDU13 30.0 30.0 30.0 30.0 30.0 0.04 5 3,107

sqUuaadiaznugns Futures mulszianiinas e

Foreign

Institution

Local

Short Net Short Net Short

Long

Long Long

SETS50 Index Futures 2,580 3,131 -551 7,958 7,539 419 13,439 13,307 132
Energy Futures 38 111 73 0 0 0 214 141 73
Metal Futures 637 1,031 -394 5,824 5,392 432 3,880 3,918 -38
Single Stock Futures 1,770 922 848 8,832 40,340 -31,508 54,999 24,339 30,660
Currency Futures 94 0 94 0 0 0 292 386 -94

Future Bt50

dquna1a Futures Gold & Silver & Oil Futures

Open

I Interest

Settlement Price

Close Prior

Change

GFM13 19,700 19,340 19,650 19,620 30 2,083 3,170
GFQ13 19,780 19,420 19,720 19,680 30 318 2,271
GFV13 19,830 19,500 19,800 19,760 40 271 842
Future Bt10

GF10M13 19,710 19,340 19,630 19,620 30 6,045 5,674
GF10Q13 19,780 19,420 19,710 19,680 30 1,251 3,558
GF10V13 19,850 19,500 19,800 19,770 30 373 1,535
SVM13 - - - 677 - 0 20
SvVQ13 - - - 685 - 0 5
SWV13 - - - 711 - 0 0

uSEnuannswe viim 4

(-

o

2}

, 179 @A1sININan @5 walaad 4u 25-26, 20 auuamsld IS ngaMW 10120 InsAwsT 0-2801-9100 Tnsans. 0-2801-9399

aad o

& s o &4 S Ay o & o 5 e e T P
mqmuﬂuuuwmmmu‘ﬁmﬂmmﬂamwﬂﬂn{]u@mwLﬂuwmL‘nﬂmimLwﬂumLﬂumwuaumwugnmﬂ»@nmzmqmuq;mm@wm&muuq TneuFdmuannine

NIUR 9

in fdavinreasaudnalunis

o < a o 2 B T o oo -y M . ' To a o PR
wasuulaspausiwidadlszunniniandine fdnnglunenuaiuilnebifesudsdamii monuaiuififaglsrasdieldlszneunsindularaaiamu e lilfidunisgdiviadnanld  dn

awwinnsTestene uanning viansansvnamaiule adsng unenu

2



USUNNANNINE 'Vl%‘ﬁg? 3100 Jefciyat"yeb ﬂna
TRINITY SECURITIES CO.,LTD.

Research Department

www.trinityquicktrade.com , www.trinitythai.com J“t ateb

Brent Crude Oil Futures

BRM13 3,122 3,075 3,077 3,111 -35 208 311
BRN13 3,126 3,075 3,076 3,110 -34 44 87
BRQ13 - - - 3,123 -35 0 1
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)
S50K13 30-May-13 7 2.71% 2.2 1081.69 1080.1 1081.5 1.4 0.1 -0.2
S50M13 27-Jun-13 35 2.71% 6.7 1081.69 1077.8 1084.4 6.6 0.6 2.7
S50U13 27-Sep-13 127 2.71% 15.0 1081.69 1076.9 1082.1 5.2 0.5 0.4
S50Z13 30-Dec-13 221 2.71% 17.0 1081.69 1082.6 1082 -0.6 -0.1 0.3
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFM13 27-Jun-13 35 1,364.1 2.74% 29.913 19,446 19,580 134 0.7%
GFQ13 29-Aug-13 98 1,364.1 2.76% 29.913 19,540 19,670 130 0.7%
GFV13 29-Oct-13 159 1,364.1 2.77% 29.913 19,631 19,850 219 1.1%
Silver
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVM13 27-Jun-13 35 22.245 2.74% 29.913 667 675 8 1.2%
SVvQ13 29-Aug-13 98 22.245 2.76% 29.913 670 730 60 8.9%
SWV13 29-Oct-13 159 22.245 2.77% 29.913 673 740 67 9.9%
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRM13 14-Jun-13 22 102.37 2.74% 29.913 3,067 3,086 19 0.6%
BRN13 15-Jul-13 53 102.37 2.74% 29.913 3,074 3,096 22 0.7%
BRQ13 15-Aug-13 84 102.37 2.76% 29.913 3,082 0 -3,082 -100.0%
Expiration Days to i Fair future Current Premium / Discount  premium /
. Current FX . . K . A
date maturity price future price  from fair price (Bt) discount (%)
USDK13 30-May-13 7 29.913 2.74% 0.04% 29.93 29.24 -0.69 -2.3%
USDM13 30-Jun-13 38 29.913 2.74% 0.04% 30.00 29.81 -0.19 -0.6%
USDM13 31-Jul-13 69 29.913 2.76% 0.07% 30.07 29.90 -0.17 -0.6%

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

Gold spot (USD/oz)

1,317 1,327 1,337 1,347 1,357 1,367 1,377 1,387 1,397 1,407 1,417

29.66 18,575 18,011 17,588 17,306 17,165 17,306 17,588 18,011 18,575 19,280
29.71 18,450 17,889 17,469 17,189 17,049 17,189 17,469 17,889 18,450 19,150
29.76 18,356 17,798 17,380 17,102 16,962 17,102 17,380 17,798 18,356 19,052
29.81 18,293 17,738 17,321 17,043 16,905 17,043 17,321 17,738 18,293 18,987
29.86 18,262 17,707 17,014 16,876 17,014 17,291 17,707 18,262 18,955
THB/USD 29.91
29.96
30.01 18,356 17,798 17,380 17,102
30.06 18,450 17,889 17,469 17,189
30.11 18,575 18,011 17,588 17,306
30.16 18,731 18,163 17,736 17,452

17,043 17,321
17,102 17,380 17,798 18,356 19,052
17,189 17,469 17,889 18,450 19,150
17,306 17,588 18,011 18,575 19,280
17,452 17,736 18,163 18,731 19,442

Fair silver spot price

Silver spot (USD/oz)

19.7 20.2 20.7 21.2 21.7 22.2 22.7 23.2 23.7 24.2 24.7

29.66 437

29.71 438

29.76 439

29.81 440

29.86 440
THB/USD 29.91

29.96

30.01

30.06

30.11

30.16

Fair Brent spot price

Brent spot (USD/bbl)

92 94 96 98 100 102 104 106 108 110 112

29.66 2,740 2,503 2,325 2,206 2,147 2,206 2,325 2,503 2,740 3,037
29.71 2,745 2,507 2,329 2,210 2,150 2,210 2,329 2,507 2,745 3,042
29.76 2,749 2,511 2,333 2,213 2,154 2,213 2,333 2,511 2,749 3,047
29.81 , , , , 2,158 2,217
29.86 , , , , 2,161 2,221
THB/USD 29.91
29.96
30.01
30.06
30.11
30.16

udEmuannIng 3R 41iin, 179 anAnsunanan @ nanad Tu 25-26, 20 auuamsla lwRaMs ngaunwe 10120 AW 0-2801-9100 Tnsans. 0-2801-9399 4

o X -4

Twmunuuuﬂmmwimwammmﬂmngua wmfmLﬂuwuﬁLﬂmnﬂimLwﬂunﬂLﬂummuﬂumwmmum mmmummwwamuuq TnaLFdmvanning vFiR Sin mmm‘uﬂmauawﬂunw
Lﬂ@uuuﬂmmwmwmﬂnmmmmmm anﬂng’Lmqmwuﬂuuu‘[mﬂm@ummwm mmmﬂuuummmJiumﬂLW@'LmJim@ummmau‘lwmuﬂmwu toelldidunnsiviednaould  n
awwinnsTestene uanning viansansvnamaiule adsng unenu



USUNNANNINE 'Vl%‘ﬁﬁ 3100 Jefciyativeb ﬁna[gb[b
TRINITY SECURITIES CO.,LTD.

Research Department

www.trinityquicktrade.com , www.trinitythai.com J“t ateb

Tui WRNISDE
22 Wy EAAN £49n8)1 - BoE MPC Minutes
22 Wy EA1AN 24Ng1 - Retail Sales Apr -1.3% / Mar -0.7%
22 W HNAH 'Efx‘iﬂf]t’r - CBI Industrial Trends Survey May -20 / Apr -25
22 W BHNAH @M%’ﬁs‘ﬂ - Existing Home Sales Apr 4.97 M / Mar 4.92 M
22 Wy EAAN a1354 - FOMC Minutes
22 Wy EA1AN @135+ - Ben Bernanke Speaks
22 WO HNIAN AU - PMI Flash Mfg May / Apr 50.5
23 NHNIAN 1189l - PMI Mfg May consensus 48.4 / Apr 47.9
23 WEBHNIAH el - PMI Services May consensus 49.9 / Apr 49.2
23 WEBNIAH ﬁJi%QLM - PMI Mfg May consensus 44.4 / Apr 44.4
23 N BNIAN BJS‘I/\“]Lﬁ@ — PMI Services May consensus 44.4 / Apr 44.1
23 NHNIAN f;ﬁﬁ‘ﬂ - PMI Mfg May consensus 47.1 / Apr 46.5
23 WEBAIAH ﬂqiiﬂ - PMI Services May consensus 47.2 / Apr 46.6
23 N BNIAN ﬁdﬂqw - GDP Q1r consensus 0.3% / Q1p 0.3%
23 N BNIAN ﬁw%g% - New Claims wk5/18 consensus 345 K/ 360 K
23 N HNIAN mﬁgﬂ - PMI Mfg May consensus 50.8 / Apr 52.0
23 WEBNAH @i‘wiﬁs% - FHFA House Price Index Mar consensus 0.9% / Feb 0.7%
23 N BNIAN ﬁw%g% - New Home Sales Apr consensus 425 K/ Mar 417 K
23 WEBHNIAH @M?EH - Kansas City Fed Mfg May consensus -2 / Apr -5
24 N ENAN L1899l - GDP Q1 consensus 0.1% / Prior -0.6%
24 N HNAN r,Jﬁ%\iLﬁ'& - Business Climate Indicator May consensus 89.0 / Apr 88.0
24 N HNIAN ﬁw%g% - Durable Goods Orders Apr consensus 1.1% / Mar -5.7%
26 WA ajﬂu - BoJ MPB Minutes
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