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Trading Range in today

Support aounilos

S50U13 980-970 990-1,000 dnade nanasansal
NRIAUYIY 1,315-1,305 1,330-1,340 wanziawindiasd: 27648
GFQ13 19,550-19,400 19,850-20,000 nuade wadunie
SVQ13 665-655 672-682 wanzidaninainmes: 18239
BRU13 3,375-3,355 3,400-3,420
ANRULN 31.22-31.17 31.3-31.35
ARUIITEYANTF (DXYO) 81.4-81.1 81.9-82.2
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d9Uaara SET50 Index Futures

Settlement Price Volume 2l
Interest
Prior Last Change
S50Q13 974.5 987.2 974.0 965.5 987.2 21.7 28 70
S50U13 969.7 985.3 968.7 962.1 985.1 22.9 17,121 30,388
S50V13 976.0 983.1 976.0 968.3 982.8 18.1 3 5
S50213 972.7 986.2 970.5 964.1 986.0 21.8 1,455 6,335
S50H14 972.5 983.0 970.5 962.8 983.0 21.0 68 172
S50M14 970.0 977.2 970.0 961.8 977.2 21.4 15 55

#9uaara Currency Futures

Settlement Price Volume 2l
Interest
High Low Prior Last Change
USDQ13 314 31.4 31.3 31.3 31.3 - 220 1,763
USDU13 31.4 31.4 31.3 31.3 313 -0.02 53 2,904
USDV13 - - - 31.4 - -0.02 0 100
USDz13 - - - 31.5 - -0.03 0 739

squuaadiaanngns Futures muilszianiinasvu (Haan

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 2,939 4,276 -1,337 5,222 5,412 -190 10,529 9,002 1,527
Energy Futures 93 20 73 0 0 0 72 145 -73
Metal Futures 509 233 276 3,290 2,848 442 2,086 2,804 -718
Single Stock Futures 257 35 222 3,703 13,934 -10,231 19,344 9,335 10,009
Currency Futures 8 8 0 0 164 -164 265 101 164

dquna1a Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFQ13 19,880 19,460 19,800 19,520 310 886 2,486
GFV13 19,950 19,530 19,870 19,580 320 254 2,147
GFz13 20,010 19,590 19,950 19,650 310 151 819
Future Bt10

GF10Q13 19,880 19,460 19,820 19,520 310 3,074 7,525
GF10v13 19,950 19,530 19,900 19,580 320 1,087 3,550
GF10Z13 20,010 19,600 19,960 19,640 330 429 1,379
SvVQ13 - - - 610 42 0 34
SVVv13 679 679 679 618 42 2 4
SVz13 653 653 653 644 42 2 0
Brent Crude Oil Futures

BRQ13 3,439 3,338 3,434 3,360 69 85 130
BRU13 3,400 3,309 3,400 3,325 75 79 143
BRV13 3,372 3,372 3,372 3,320 69 1 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)
S50U13 27-Sep-13 44 2.54% 10.4 989.86 982.5 985 25 0.3 -4.9
S50Z13 27-Dec-13 135 2.55% 0.8 989.86 998.4 985.9 -12.5 -1.3 -4.0
S50H14 28-Mar-14 226 2.56% 7.8 989.86 997.9 983.8 -14.1 -14 -6.1
S50M14 27-Jun-14 317 2.57% 10.5 989.86 1001.7 983.2 -18.5 -1.8 -6.7

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 15 1,345.9 2.54% 31.298 20,044 19,680 -364 -1.8%
GFV13 30-Oct-13 77 1,345.9 2.54% 31.298 20,130 19,750 -380 -1.9%
GFz13 27-Dec-13 135 1,345.9 2.55% 31.298 20,213 20,000 -213 -1.1%
Silver
Expiration Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVQ13 29-Aug-13 15 21.43 2.54% 31.298 671 656 -15 -2.3%
SWV13 30-Oct-13 77 21.43 2.54% 31.298 674 726 52 7.7%
SVz13 27-Dec-13 135 21.43 2.55% 31.298 677 700 23 3.4%

Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRQ13 15-Aug-13 1 108.12 2.54% 31.298 3,384 3,439 55 1.6%
BRU13 13-Sep-13 30 108.12 2.54% 31.298 3,391 3,398 7 0.2%
BRV13 16-Oct-13 63 108.12 2.54% 31.298 3,399 3,390 -9 -0.3%

Expiration  Days to Current FX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDQ13 29-Aug-13 15 31.298 2.57% 0.14% 31.33 31.34 0.01 0.0%
UsSDU13 27-Sep-13 44 31.298 2.57% 0.14% 31.39 31.32 -0.07 -0.2%
uUsSDV13 30-Oct-13 77 31.298 2.57% 0.14% 31.46 31.39 -0.07 -0.2%

* 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)

1,285 1,295 1,305 1,315 1,325 1,335 1,345 1,355 1,365 1,375 1,385

31.05 18,960 18,369 17,927 17,631 17,484 17,484 17,631 17,927 18,369 18,960 19,698
31.10 18,837 18,251 17,811 17,518 17,371} 17,371 17,518 17,811 18,251 18,837 19,571
31.15 18,746 18,162 17,724 17,433 17,287, 17,287 17,433 17,724 18,162 18,746 19,475
31.20 18,685 18,103 17,667 17,376 17,230, 17,280 17,376 17,667 18,103 18,685 19,412
3125 18,654 18,073 17,638 17,347 17,202] 17,202 17,347 17,638 18,073 18,654 19,380
THB/USD 31.30 18,654 18,073 17,638 17,347 17,202 17,202 17,347 17,638 18,073 18,654 19,380
3135 18,685 18,103 17,667 17,376 17,230 17,230 17,376 17,667 18,103 18,685 19,412
3140 18,746 18,162 17,724 17,433 17,287/ 17,287 17,433 17,724 18,162 18,746 19,475
31.45 18,837 18,251 17,811 17,518 17,371 17,374 17,518 17,811 18,251 18,837 19,571
3150 18,960 18,369 17,927 17,631 17,484 17,484 17,631 17,927 18,369 18,960 19,698
3155 19,112 18,5517 18,071 17,773 17,625, 17,625 17,773 18,071 18,517 19,112 19,856

o

Wwannine W3R 41idm, 179 anArsenan @R mawed du 25-26, 29 auuamsld lWARINS ngaUMNY 10120 TNsAWYT 0-2801-9100 Tnsans. 0-2801-9399 4

‘ o Ao o aad o

RS o a o dayy woa a Py T v e o
munvatuidaiiulasdeyawihflanguasdeduduiideieldudlitedunisiuiuacugnieuazannuauysafsesdeyatiuy nedddmudnning vida aain §ininreasnuinalunis ‘
wasuulaspausiwidadlszunniniandine fdnnglunenuaiuilnebifesudsdamii monuaivififaglsrasdifeldlszneunisindularaaiamu e lilfidunsgdiviadnanld  dn
AMWINTeYERINY uANNInE sitenmatsniniaiula dusnglumeau



USEmdnning visds ope'civativeb d?na{ybib
TRINITY SECURITIES CO.,LTD.

Research Department
WWW. trinityquicktrage.com , www.trinitythai.com ut uteA

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

31.05 432

31.10 433

31.15 434

31.20 435

31.25 435
THB/USD 31.30

31.35

31.40
31.45
31.50
31.55

Fair Brent spot price

Brent spot (USD/bbl)
98 100 102 104 106 108 110 112 114 116 118

31.05 3,046 2,798 2,612 2,488
31.10 3,051 2,803 2,616 2,492
31.15 3,056 2,807 2,620 2,496
31.20

2,488 2,612 2,798 3,046 3,357
2,492 2,616 2,803 3,051 3,362
2,496 2,620 2,807 3,056 3,368
2,500

31.25 2,504
THB/USD 31.30
31.35
31.40
31.45
31.50
31.55
13 dannAn wwasil - CPI Julf 0.5% / Julp 0.5%
13 &R £4ng - CPI Jul 0.0% / Jun -0.2%
13 IVAN é"\mm:r - PPI Mfg Output Jul 0.2% / Jun 0.1%
13 IVAN ﬁ\mqw - PPI Mfg Input Jul 1.1% / Jun 0.2%
13 AamAy 4131 - Industrial Production Jun 0.7% / May -0.3%
13 RaAN '&’W%’ﬁsﬂ - Retail Sales Jul 0.2% / Jun 0.4%
13 RIMAN @u¥3 - Export Prices Jul -0.1% / Jun 0.1%
13 RIMAN @1§3 - Import Prices Jul 0.2% / Jun -0.2%
13 AamAx @73 - Business Inventories Jun consensus 0.2% / May 0.1%
14 RaWAN L1894l - GDP Flash 2Q13 consensus 0.6% / 1Q13 0.1%
14 RPN H5awria - GDP Flash 2Q13 consensus 0.1% / 1Q13 -0.2%
14 RPN H5aweia - CPI Jul consensus -0.2% / Jun 0.2%
14 IVAN ﬁ\mm:r - ILO Unemployment Jul consensus 7.8% / Jun 7.8%
14 &R /191 - GDP Flash 2Q13 consensus 0.2% / 1Q13 -0.2%
14 R9WAN @551 - PPl Jul consensus 0.3% / Jun 0.8%
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