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Trading Range in today

seumulag
S50713 993-986 1005-1012 dnade nanasansal
NOIRUTIS 1,260-1,250 1,285-1,295 wanziewindimasl: 27648
GFVi3 18,720-18,520 19,300-19,500 nuadea wadunaal
SW13 670-660 705-715 waneidaninainmef: 18239
BRV13 3,440-3,420 3,465-3,485
AR 31.22-31.17 31.30-31.35
ARUITETYANTFY (DXYO) 80.1-79.9 80.5-80.7

d9Uanara SET50 Index Futures

. Open
Settlement Price Volume IntZrest
Prior Last Change
S50V13 995.8 999.0 988.1 995.8 997.5 1.7 19 61
S50X13 - - - 995.6 - 1.6 0 8
S50713 997.0 1,002.5 985.3 999.1 997.7 -1.3 13,191 28,565
S50H14 993.0 999.0 982.0 996.2 994.5 -1.8 883 1,648
S50M14 980.6 995.0 980.0 992.5 991.4 -1.1 34 433
S50U14 979.6 990.4 979.6 990.7 989.2 3.9 15 97

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDV13 31.3 31.4 31.3 31.3 31.4 0.09 141 1,066
USDX13 - - - 31.4 - 0.03 0 587
USDz13 315 31.5 31.4 31.4 315 0.06 163 3,497
USDH14 315 31.6 31.5 31.6 31.6 -0.01 87 225

sqUuaadiaznugns Futures mulszianiinas Heue
Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 2,265 1,599 666 5,242 5,071 171 6,635 7,472 -837
Energy Futures 19 40 -21 0 0 0 72 51 21
Metal Futures 190 528 -338 5,487 5,120 367 3,450 3,479 -29
Single Stock Futures 183 608 -425 7,897 11,488  -3,591 20,873 16,857 4,016
Currency Futures 12 12 0 82 131 -49 297 248 49

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFV13 19,160 18,750 19,030 19,130 -100 989 2,415
GFZ13 19,160 18,810 19,080 19,200 -120 498 2,957
GFG14 19,260 18,920 19,140 19,280 -140 191 598
Future Bt10

GF10Vv13 19,150 18,770 19,030 19,150 -120 4,541 4,536
GF10Z13 19,200 18,850 19,080 19,200 -120 2,139 3,599
GF10G14 19,280 18,970 19,160 19,300 -140 769 1,727
SWV13 - - - 717 - 0 3
SVz13 - - - 720 - 0 11
SVG14 - - - 751 - 0 2
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Brent Crude Qil Futures

BRV13 3,489 3,463 3,469 3,480 -8 47 154
BRX13 3,472 3,450 3,452 3,465 -13 43 98
BRZ13 3,431 3,431 3,431 3,432 -8 1 7

Expiration  Days to FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount

date maturity R dividend spot price future price  from fair price (pts) discount (%) from spot price (pts)
S50Z13 27-Dec-13 73 2.54% 10.4 997.23 991.9 966.46 -25.5 -2.6 -30.8
S50H14 28-Mar-14 164 2.55% 0.8 997.23 1007.9 997.8 -10.1 -1.0 0.6
S50M14 27-Jun-14 255 2.56% 7.8 997.23 1007.4 994.4 -13.0 -1.3 -2.8
S50U14 29-Sep-14 349 2.57% 10.5 997.23 10115 991.4 -20.1 -2.0 -5.8
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 15 1,267.3 2.54% 31.295 18,871 19,010 139 0.7%
GFz13 27-Dec-13 73 1,267.3 2.54% 31.295 18,948 19,080 132 0.7%
GFG14 27-Feb-14 135 1,267.3 2.55% 31.295 19,030 19,270 240 1.3%
Silver
Expiration [DEVER() Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SWV13 30-Oct-13 15 21.24 2.54% 31.295 665 0 -665 -100.0%
SVzZ13 27-Dec-13 73 21.24 2.54% 31.295 668 655 -13 -2.0%
SVG14 27-Feb-14 135 21.24 2.55% 31.295 671 0 -671 -100.0%

Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRV13 16-Oct-13 1 110.22 2.54% 31.295 3,450 3,449 -1 0.0%
BRX13 14-Nov-13 30 110.22 2.54% 31.295 3,457 3,425 -32 -0.9%
BRZ13 16-Dec-13 62 110.22 2.54% 31.295 3,464 3,425 -39 -1.1%

Expiration  Days to Current FX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
UsSDV13 30-Oct-13 15 31.295 2.57% 0.14% 31.33 31.24 -0.08 -0.3%
USDX13 28-Nov-13 44 31.295 2.57% 0.14% 31.39 31.40 0.01 0.0%
uUsDz13 27-Dec-13 73 31.295 2.57% 0.14% 31.45 31.41 -0.04 -0.1%

* 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)

1,227 1,237 1,247 1,257 1,267 1,277 1,287 1,297 1,307 1,317 1,327

31.05 18,100 17,510 17,067 16,772 16,625 16,625 16,772 17,067 17,510 18,100 18,838
3110 17,984 17,397 16,958 16,664 16,518 16,518 16,664 16,958 17,397 17,984 18,717
3115 17,896 17,313 16,875 16,583 16,437, 16,437 16,583 16,875 17,313 17,896 18,626
3120 17,838 17,256 16,820 16,529 16,384/ 16,384 16,529 16,820 17,256 17,838 18,565
3125 17,809 17,228 16,793 16,502 16,357 16,357 16,502 16,793 17,228 17,809 18,535
THB/USD 31.30 17,809 17,228 16,793 16,502 16,357 16,357 16,502 16,793 17,228 17,809 18,535
3135 17,838 17,256 16,820 16,529 16,384/ 16,384 16,529 16,820 17,256 17,838 18,565
31.40 17,896 17,313 16,875 16,583 16,437, 16,437 16,583 16,875 17,313 17,896 18,626
3145 17,984 17,397 16,958 16,664 16,518 16,518 16,664 16,958 17,397 17,984 18,717
3150 18,100 17,510 17,067 16,772 16,625 16,625 16,772 17,067 17,510 18,100 18,838
3155 18,246 17,651 17,205 16,907 16,759, 16,759 16,907 17,205 17,651 18,246 18,990
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Fair Silver spot price

Silver spot (USD/oz)
18.7 19.2 19.7 20.2 20.7 21.2 21.7 22.2 22.7 23.2 23.7

31.05 427

31.10 427

31.15 428

31.20 429

31.25 429
THB/USD 31.30

31.35

31.40

31.45

31.50

31.55

Fair Brent spot price

Brent spot (USD/bbl)
100 102 104 106 108 110 112 114 116 118 120

31.05 3,111 2,863 2,677 2,553
31.10 3,116 2,868 2,681 2,557
31.15 3,121 2,872 2,685 2,561 2,561 2,685 2,872 3,121 3,433
31.20 2,565

31.25 2,569
THB/USD 31.30

31.35
31.40
31.45
31.50
31.55

2,553 2,677 2,863 3,111 3,422
2,557 2,681 2,868 3,116 3,427

1BEMuATMENE Vi3TER 0, 179 anpnsunanan 35 walead 4u 25-26, 20 auuamsld RIS nguMwe 10120 InsAwsT 0-2801-9100 Tnsans. 0-2801-9399 4

o Ao o aad o

RS o a o dayy woa a Py % v e e
munvatuidaiiulasdeyawihflanguasdeduduiideieldudlitedunisiuiuacugnieuazannuauysafsesdeyatiuy nedddmudnning vida aain §ininreasnuinalunis
wasuulaspausiwidadlszunniniandine fdnnglunenuaiuilnebifesudsdamii monuaiuififaglsrasdieldlszneunsindularaaiamu e lilfidunisgdiviadnanld  dn
awwinnsTestene uanning viansansvnannaiule adsnglunenu



USENUANNSNE N5UR 1A Jefciyativeb ﬁna[gb[b
TRINITY SECURITIES CO.,LTD.
Research Department

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

Fuil wAn1sol
11 AN am"g% — Producer Price Index Sep consensus 0.2% / prior 0.3%
11 AanAd @W?E% — Retail Sales Advance MoM Sep consensus 0.0% / prior 0.2%
11 AN mi{g% — Consumer Sentiment Oct consensus 75.0 / prior 77.5
11 AaAd @i‘wiﬁs% — Business Inventories Aug consensus 0.2%/ prior 0.4%
11 AanAd 1218931 — CPI Sepf consensus 0.0% / prior 0.0%
14 AAAH f;ﬂﬁ‘ﬂ — Industrial Production Aug consensus 0.9/ prior -1.5%
14 AAAH anaLmasuaus — Producer and Import Price Index Sep consensus -0.1% / prior 0.2%
14 pa1AY @154 — Ben Bernanke Speaks
15 panAd 'é/\‘mqt’r — CPI Sep consensus 0.3% / prior 0.4%
15 AA1AN £49ng)1 — Producer Price Index
16 AAAN zwi”gﬂ — Consumer Price Index Sep consensus 0.2% / prior 0.1%
17 AAAH Zmﬁig% — Housing Starts Sep consensus 0.913m / prior 0.891m
17 panAd @i‘wiﬁs% — Initial Jobless Claims consensus 330k / prior 374k
17 AAAH am"g% — Industrial Production Sep consensus 0.4% / prior 0.4%
17 Aa1AY @135 — Philadelphia Fed Survey
17 AAAH ﬁqnqwf Retail Sales Sep consensus 0.3% / prior -0.9%
17 AAaAH A1 - GDP consensus 7.8% / prior 7.5%
17 anAd A1 — Industrial Production Sep consensus 10.2% / prior 10.4%
17 anAd A — Retail Sales Sep consensus 13.2% / prior 13.4%
21 AAAN @1§3+ - Existing Home Sales
24 AanAN auig — Jobless Claims
24 AanAY A13g% — New Home Sales
24 AanAN @153+ - Durable Goods Orders
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