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Trading Range in today
daumulns

Support

S50U13 872-865 883-890 yde nanasansng
NBIAUYI 1,393-1,383 1,415-1,425 wanziewindimasf: 27648
GFV13 21,400-21,200 21,800-22,000 nuade wadunaas
SVQ13 760-750 770-780 wanzidauinainszf: 18239
BRU13 3,680-3,660 3,730-3,750
AL 31.96-31.91 32.23-32.28

81.6-81.3 82.1-82.4

ATRUWBEYANTTY (DXYO)

d9Uanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Prior Last Change
S50Q13 878.8 885.0 869.0 876.8 885.0 7.01 45 28
S50U13 871.9 879.7 860.9 865.6 877.0 11.1 24,785 42,192
S50V13 870.6 875.1 870.6 875.7 875.1 0.4 2 16
S50X13 - - - - - - 0 0
S50213 875.0 883.0 865.1 869.8 880.5 10.7 2,026 7,619
S50H14 870.0 879.0 862.0 866.0 877.7 11.1 104 201
#5Uanara Currency Futures
Settlement Price 2
Interest
Prior Last Change
USDQ13 - - - 32.3 - -0.11 0 1,355
uUsDuU13 32.2 32.3 32.2 32.3 32.3 -0.02 662 9,030
uUsSDV13 32.3 32.3 32.3 32.4 32.3 -0.05 81 653
USDX13 - - - - - - 0 0

SET50 Index Futures
Energy Futures
Metal Futures

Single Stock Futures
Currency Futures

Foreign

Long Short
4,451 5,500
31 42
845 1,389
26 3
10 5

Net
-1,049
-11
-544
23
5

sqUuaadiaznugns Futures mulszianiinas

Institution
Long Short
10,838 8,569
0 6
4,978 5,195
1,142 5,161
0 466

dquna1a Futures Gold & Silver & Oil Futures

Settlement Price

Volume

Net
2,269
-6
-217
-4,019
-466

Local

Long Short
11,696 12,916
73 56
5,144 4,383
11,447 7,451
929 468

Open

Interest

Close Prior Change

Future Bt50

GFQ13 21,930 21,520 21,550 21,890 -371 763 797
GFV13 22,180 21,700 21,750 22,140 -380 1,148 4,243
GFz13 22,280 21,840 21,900 22,260 -360 187 1,992
Future Bt10

GF100Q13 21,940 21,510 21,540 21,890 -371 2,746 4,017
GF10Vv13 22,190 21,700 21,740 22,140 -380 5,037 7,108
GF10Z13 22,300 21,830 21,890 22,260 -370 1,075 3,131
SVQ13 - - - 759 17 0 27
SVV13 - - - 767 - 0 4
SVZ13 - - - 793 -18 0 10
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Brent Crude Qil Futures

BRU13 3,775 3,710 3,739 3,750 -11 78 233
BRV13 3,760 3,694 3,694 3,715 -21 22 84
BRX13 3,725 3,670 3,670 3,710 -40 4 5

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 28 2.54% 10.4 885.07 876.4 876.7 0.3 0.0 -8.4
S50Z13 27-Dec-13 119 2.55% 0.8 885.07 891.6 880.5 -11.1 -1.2 -4.6
S50H14 28-Mar-14 210 2.56% 7.8 885.07 890.4 877.1 -13.3 -15 -8.0
S50M14 27-Jun-14 301 2.57% 10.5 885.07 893.5 871.9 -21.6 -2.4 -13.2
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 61 1,403.7 2.54% 32.064 21,485 21,670 185 0.9%
GFz13 27-Dec-13 119 1,403.7 2.54% 32.064 21,572 21,840 268 1.2%
GFG14 27-Feb-14 181 1,403.7 2.55% 32.064 21,666 0 -21,666 -100.0%
Silver
Expiration Current Current Fair future Current Premium / Discount  premium /
date spot (USD) FX price future price  from fair price (Bt) discount (%)
SWV13 30-Oct-13 61 23.765 2.54% 32.064 765 764 -1 -0.2%
SVz13 27-Dec-13 119 23.765 2.54% 32.064 768 723 -45 -5.9%
SVG14 27-Feb-14 181 23.765 2.55% 32.064 772 0 =772 -100.0%

Expiration [DEVER(] Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRU13 13-Sep-13 14 113.88 2.54% 32.064 3,655 3,726 71 1.9%
BRV13 16-Oct-13 47 113.88 2.54% 32.064 3,663 3,720 57 1.5%
BRX13 14-Nov-13 76 113.88 2.54% 32.064 3,671 3,700 29 0.8%

Expiration [DEVER() Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
UsDU13 27-Sep-13 28 32.064 2.57% 0.14% 32.12 3231 0.19 0.6%
uUsDV13 30-Oct-13 61 32.064 2.57% 0.14% 32.19 32.31 0.12 0.4%
USDX13 28-Nov-13 90 32.064 2.57% 0.14% 32.26 32.36 0.10 0.3%

* 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)

1,363 1,373 1,383 1,393 1,403 1,413 1,423 1,433 1,443 1,453 1,463

31.81 20,610 20,005 19,551 19,249 19,098 19,098 19,249 19,551 20,005 20,610 21,366
3186 20,480 19,879 19,428 19,128 18,978 18,978 19,128 19,428 19,879 20,480 21,232
3191 20,383 19,785 19,336 19,037 18,883 18,888 19,037 19,336 19,785 20,383 21,131
3196 20,318 19,722 19,275 18,977 18,828 18,828 18,977 19,275 19,722 20,318 21,064
32.01 20,286 19,691 19,244 18,946 18,798 18,798 18,946 19,244 19,691 20,286 21,030
THB/USD 32.06 20,286 19,691 19,244 18,946 18,798 18,798 18,946 19,244 19,691 20,286 21,030
3211 20,318 19,722 19,275 18,977 18,828 18,828 18,977 19,275 19,722 20,318 21,064
3216 20,383 19,785 19,336 19,037 18,888 18,888 19,037 19,336 19,785 20,383 21,131
32.21 20,480 19,879 19,428 19,128 18,978 18,978 19,128 19,428 19,879 20,480 21,232
32.26 20,610 20,005 19,551 19,249 19,098 19,098 19,249 19,551 20,005 20,610 21,366
3231 20,772 20,162 19,705 19,400 19,248 19,248 19,400 19,705 20,162 20,772 21,534

o

Wwannine W3R 41idm, 179 anArsenan @R mawed du 25-26, 29 auuamsld lWARINS ngaUMNY 10120 TNsAWYT 0-2801-9100 Tnsans. 0-2801-9399 3

‘ o Ao o aad o

RS o a o dayy woa a Py T v e o
munvatuidaiiulasdeyawihflnguasdeduduiideteldudlitedunisiuiuacugniewazanuauysnfsesdeyatiuy nedddmudnning vida a1in ininreasnuinalunis ‘
wasuulaspausiwidadlszunniniandine fdnnglunenuaiuilnebifesudsdamii monuaiuififaglsrasdieldlszneunsindularaaiamu e lilfidunisgdiviadnanld  dn
AMWINTeYERINY uANNInE sitenmatsniniaiula dusnglumeau



USEmdnning visds ope'civativeb d?nalgbié
TRINITY SECURITIES CO.,LTD.

Research Department
WWW. trinityquickrra‘ge.com , www.trinitythai.com at ateb

Fair Silver spot price

Silver spot (USD/oz)
21.3 21.8 22.3 22.8 23.3 23.8 24.3 24.8 25.3 25.8 26.3

3181 517

31.86 518

31.91 519

31.96 520

32.01 521
THB/USD 32.06

32.11

32.16

32.21

32.26

32.31

Fair Brent spot price

Brent spot (USD/bbl)
104 106 108 110 112 114 116 118 120 122 124

31.81 3,305 3,050 2,859 2,732 2,669 2,732 2,859 3,050 3,305 3,623

31.86 3,310 3,055 2,864 2,736 2,673 2,736 2,864 3,055 3,310 3,629
3191 3,315 3,060 2,868 2,741 2,677 2,741 2,868 3,060 3,315 3,634
31.96 2,681 2,745

32.01 2,685 2,749
THB/USD 32.06
32.11
32.16
32.21
32.26
3231
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Fuil wAn1sol
28 RIMAN £4ng - CBI Distributive Trades Aug 27 / Jul 17
28 &9vAu @W?E - Pending Home Sales Jul 109.5/ Jun 110.9
28 FMAN n‘jﬂu - Retail Sales Jul -0.3% / Jun 1.6%
29 &9vAu 1541614 - Business Climate Indicator Aug / Jul 95
29 &9vAu el - Unemployment Rate Jul consensus 6.8% / Aug 6.8%
29 AIMAN L1898l - CPI Augp consensus 0.1%/ Julf 0.5%
29 @Ay anig - GDP Q2:13 consensus 0.7% / Prior 0.7%
29 AWnAu zwﬁ”g - New Claims wk8/24 consensus 330 K/ Prior 336 K
29 RIMAN zwi”g - Corporate Profits Q2:13 / Prior 4.7%
29 AIMAN n‘jﬂu - PMI Mfg Aug / Jul 50.7
29 AWnAu tﬁlﬂqu - CPI Jul consensus 0.6% / Jun 0.0%
29 AIMAN n‘jﬂu Household Spending Jul consensus 0.4% / Jun -0.4%
29 WAy tﬁ‘ﬂqu - Unemployment Rate Jul consensus 3.9% / Jun 3.9%
29 FMAY njﬂu - Industrial Production Jul consensus 3.7% / Jun -3.3%
30 &ywnAu 1agHT - Retail Sales Jul / Jun -1.5%
30 &R #/131) - EC Economic Sentiment Aug / Jul 92.5
30 &mAY #/131) - HICP Flash Aug / Jul 1.6%
30 d&9vAu ¢/131] - Unemployment Rate Jul / Jun 12.1%
30 AnnAu @M§§ - Personal Income Jul consensus 0.2% / Jun 0.3%
30 AIMAN @4#g - Consumer Spending Jul consensus 0.3% / Jun 0.5%
30 A9AN g35 — Core PCE price index Jul consensus 0.2% / Jun 0.2%
30 @&9vAu @W§§ - Chicago PMI Aug consensus 53.0 / Jul 52.3
30 AIMAN @1#g - Consumer Sentiment Aug consensus 80.0 / Jul 80.0
30 @9uAu @135 - Farm Prices Aug / Jul 0.5%
1 fueneu A4 - CFLP Mfg PMI Aug / Jul 50.3
1 fueNeu Ay - PMI Mfg Index Aug / Jul 47.7
2 Nueneiu H¥aueid - PMI Mfg Index Aug / Jul 49.7
2 fugneiu 314 - PMI Composite Aug / Jul 49.5
2 fiugneu A4 - PMI Services Aug / Jul 51.3
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