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2) Yunguaveeniinallsznaunisinazitulugaeeiailugs ldun GFPT, KCE, HANA
3) vungulsausnilddselamiandnsdiniuenasiaseities ldun ERW, CENTEL
4)  vunguaudsnniaadngda High season i AOT, BTS
UisMmANVINE V3R 41, 179 @1Ansunenan @A maas U 2526, 29 auuamsla A ns nganwe 10120 AW 0-2801-9100 Tnsans. 0-2801-9399 1

o X -4

mmwnuuuﬂmmw‘fmw@mmﬂwﬂﬂngua wmfmLﬂuwuﬁLﬁmnﬂimLwﬂunﬂLﬂumwuﬂumwmmm@ mmmummmwamuuq TnaLFdmvanning vFiR Sin mmm‘uﬂmauwﬂunw
Lﬂ@uuuﬂmmwmwmﬂnmmmmmﬂ anmng’Lummwuﬂuuu‘[mﬂm@ummwm mmmauuummmJiumﬂLW@'LmJim@umwmﬁu‘lwmuﬂmwu toelldidunnsiviednaould  n
awwinnsTestene uanning viansansvnannaiule adsnglunenu



USUNNANNINE 'Vl%‘ﬁg? 3100 Jefciyat"yeb ﬁna[gb 14
TRINITY SECURITIES CO.,LTD.

Research Department

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

ATUNIANITHAAUDIAUAER
107312007 0973072013 JLast Price ICompare How, Bwgs Ho Lower Chart

Monthly W

Source: Bloomberg

Trading Range in today

Support aeunilos

S50713 935-925 946-956 yde nanasaneng
NAIANLYIS 1,316-1,306 1,335-1,345 anzidauinainmz: 27648
GEVi3 19,650-19,450 20,000-20,200 nuade wadunae
SVV13 680-670 710-720 wanzidesinimszy: 18239
BRV13 3,370-3,350 3,390-3,410

ANRLUN 31.15-31.05 31.25-31.35

ﬁqﬁum?ﬂm@uﬁ?ﬁq (DXYO) 80.2-80.0 80.5-80.7

d9Uanara SET50 Index Futures
Settlement Price Volume

Open

Interest
Prior Last Change
S50V13 946.5 948.0 937.0 964.0 939.7 -24.3 46 55
S50X13 960.8 960.8 960.8 985.0 960.8 -30.3 1 3
S50713 950.0 950.9 935.0 962.0 939.9 -22.7 16,190 26,834
S50H14 949.5 950.0 933.8 962.4 938.9 -24.4 904 1,038
S50M14 943.4 945.0 933.0 960.1 935.6 -24.5 61 377
S50U14 943.0 943.0 933.0 961.0 935.0 -26.0 13 22

#q9uaana Currency Futures

Settlement Price Volume L
Interest
Prior Last Change
USDV13 314 31.5 31.3 31.4 314 -0.01 282 1,200
USDX13 315 31.5 31.4 31.5 314 -0.03 66 634
USDz13 315 31.5 31.5 31.4 315 0.04 258 3,619
USDH14 31.6 31.7 31.6 31.6 31.6 0.03 45 137
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d utures

Foreign

Institution
Long Short Net Long Short
SETS50 Index Futures 2,427 3,222 -795 5,997 4,839 1,158 8,791 9,154 -363
Energy Futures 39 52 -13 0 0 0 104 91 13
Metal Futures 101 9 92 3,840 3,296 544 1,944 2,580 -636
Single Stock Futures 37 94 -57 4,223 2,442 1,781 9,102 10,826 -1,724
Currency Futures 1 6 -5 205 83 122 445 562 -117

dquna1a Futures Gold & Silver & Oil Futures

Open

e Interest

Settlement Price

Close Prior

Change

Future Bt50

GFV13 20,020 19,840 19,870 19,710 170 713 2,989
GFz13 20,080 19,940 19,950 19,770 180 196 2,897
GFG14 20,140 19,980 20,030 19,850 170 73 402
Future Bt10

GF10v13 20,020 19,840 19,880 19,710 170 3,836 5,430
GF10z13 20,100 19,910 19,950 19,770 170 802 3,321
GF10G14 20,150 19,990 20,020 19,860 160 265 1,102
SVwv13 - - - 717 - 0 3
SVvz13 - - - 725 - 0 10
SVG14 - - - 751 - 0 2
Brent Crude Oil Futures

BRV13 3,430 3,372 3,378 3,400 -25 113 147
BRX13 3,399 3,340 3,354 3,378 -24 30 106
BRZ13 - - - 3,360 -25 0 38

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)
S50213 27-Dec-13 87 2.54% 10.4 940.88 936.2 966.46 30.2 3.2 25.6
S50H14 28-Mar-14 178 2.55% 0.8 940.88 951.8 939.3 -12.5 -1.3 -1.6
S50M14 27-Jun-14 269 2.56% 7.8 940.88 951.0 938 -13.0 -1.4 -2.9
S50U14 29-Sep-14 363 2.57% 10.5 940.88 954.7 935.6 -19.1 -2.0 -5.3
Gold
Expiration Days to Current Current Fair future Current Premium / Discount premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFV13 30-Oct-13 29 1,328.2 2.54% 31.23 19,756 19,780 24 0.1%
GFzZ13 27-Dec-13 87 1,328.2 2.54% 31.23 19,836 19,820 -16 -0.1%
GFG14 27-Feb-14 149 1,328.2 2.55% 31.23 19,923 20,200 277 1.4%
Silver
Expiration Days to Current Fair future Current Premium / Discount premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVV13 30-Oct-13 29 21.725 2.54% 31.23 680 788 108 15.9%
SVZz13 27-Dec-13 87 21.725 2.54% 31.23 683 770 87 12.8%
SVG14 27-Feb-14 149 21.725 2.55% 31.23 686 789 103 15.1%
Brent
Expiration Days to Current Fair future Current Premium / Discount premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRV13 16-Oct-13 15 108.28 2.54% 31.23 3,385 3,375 -10 -0.3%
BRX13 14-Nov-13 44 108.28 2.54% 31.23 3,392 3,366 -26 -0.8%
BRZ13 16-Dec-13 76 108.28 2.54% 31.23 3,400 3,366 -34 -1.0%

Expiration Days to Current EX Fair future Current Premium / Discount premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDV13 30-Oct-13 29 31.23 2.57% 0.14% 31.29 31.24 -0.05 -0.1%
USDX13 28-Nov-13 58 31.23 2.57% 0.14% 31.35 31.37 0.02 0.1%
usDZz13 27-Dec-13 87 31.23 2.57% 0.14% 31.41 31.44 0.03 0.1%

* 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)

1,277 1,287 1,297 1,307 1,317 1,327 1,337 1,347 1,357 1,367 1,377

30.98 18,805 18,216 17,774 17,479 17,332 17,479 17,774 18,216 18,805 19,541
31.03 18,683 18,098 17,659 17,367 17,220 17,367 17,659 18,098 18,683 19,415
31.08 18,5592 18,010 17,573 17,282 17,136 17,282 17,573 18,010 18,592 19,320
31.13 18,532 17,951 17,516 17,225 17,080 17,225 17,516 17,951 18,532 19,257
31.18 17,197 17,052 17,197 17,487 17,922 18,501 19,226
THB/USD 31.23
31.28
31.33 18,592 18,010 17,573 17,282
31.38 18,683 18,098 17,659 17,367
31.43 18,805 18,216 17,774 17,479
31.48 18,956 18,363 17,917 17,620

17,225 17,516 17,951 19,257
17,282 17,573 18,010 18,592 19,320
17,367 17,659 18,098 18,683 19,415
17,479 17,774 18,216 18,805 19,541
17,620 17,917 18,363 18,956 19,699

Fair Silver spot price

Silver spot (USD/oz)
19.2 19.7 20.2 20.7 21.2 21.7 22.2 22.7 23.2 23.7 24.2

30.98 441

31.03 441

31.08 442

31.13 443

31.18 444
THB/USD 31.23

31.28

31.33

31.38

31.43

31.48

Fair Brent spot price

Brent spot (USD/bbl)

98 100 102 104 106 108 110 112 114 116 118
30.98 3,045 2,797 2,611 2,487 2,425 2,487 2,611 2,797 3,045 3,355
31.03 3,050 2,801 2,615 2,491 2,429 2,491 2,615 2,801 3,050 3,360
31.08 3,055 2,806 2,619 2,495 2,433 2,495 2,619 2,806 3,055 3,365

31.13 2,437 2,499
31.18 , , , ; 2,441 2,503
THB/USD 31.23
31.28
31.33
31.38
31.43
31.48
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Fuil wAn1sol

30 Nueneu au35 — Chicago PMI Sep consensus 54.4 / Aug 53.0

30 fusNeu a3+ - Dallas Fed Mfg Survey Sep consensus 6.0 / Aug 5.0

30 NueNeu ﬂjﬂ;u — Unemployment Rate
1 Ra1AN zwi”g% —ISM Mfg Index Sep consensus 55.0 / Aug 55.7
1 Ra1AN mﬁjﬂ — Motor Vehicle Sales Sep consensus 15.5m / Aug 16.1m
1 AAAN mﬂ%"ﬂ% — PMI Manufacturing Index Sep consensus 55.1 / Aug 55.7
2 AAIAN Zi‘wﬁi"ﬁ% — ADP Employment Report Sep consensus 180,000 / prior 176,000
2 AAIAN Eﬁﬂu— PMI Composite

3 AAIAN @Mﬁ% —Jobless Claims consensus 313k / prior 305k

3 AAIAN ﬂjﬂ]u — Bank of Japan Announcement

3 naAx 18893 - PMI Composite

3 AAIAN - PMI Composite

4 AN wi”g% — Employment Situation consensus 184,000 / prior 169,000
4 AAAN ﬂu%’g% — Change in Private Payrolls Sep consensus 182k / prior 152k
4 AN @M?ﬂﬂ — Change in Manufact. Payrolls Sep consensus 6k / prior 14k
8 na1AN A1¥34 - International Trade

9 na1AN #1354 — FOMC Minutes

10 AA1AN #1354 — Initial Jobless Claims

11 pa1Ax an3g — Producer Price Index

11 AAAN @135+ - Retail Sales
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