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

Research Department

www.trinityquicktrade.com , www.trinitythai.com fl‘t uteA

Macro Theme and SET Direction
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Trading Range in today

Support

gaumulng

S50U13 867-855 888-900 Tyde nanasansng
NOIAIUYI 1,400-1,390 1,420-1,430 nanzieuinaiaaf: 27648
GFO13 21,400-21,200 21,800-22,000 nuade wadunae
SVQ13 750-730 770-790 waneidaninainmes: 18239
BRU13 3,650-3,630 3,700-3,720

ARLLN 31.90-31.85 32.20-32.25

ATRUWBEYANTTY (DXYO) 81.0-80.7 81.4-81.7

d9Uanara SET50 Index Futures

Settlement Price Volume 2l
Interest
Prior Last Change
S50Q13 897.6 898.7 883.4 906.3 884.8 -21.5 86 114
S50U13 886.0 892.0 874.0 898.5 875.5 -22.8 26,152 41,939
S50V13 882.5 885.8 882.5 905.3 885.0 -21.5 12 16
S50713 890.0 894.0 877.0 900.8 878.5 -22.4 1,997 7,257
S50H14 887.0 890.0 874.1 896.9 875.0 -21.9 92 202
S50M14 886.4 886.4 871.0 901.3 873.0 -28.3 13 133
d5Uaara Curren Futures

Settlement Price Open
Interest
Prior Last Change
uUSDQ13 32.1 32.2 32.1 32.0 32.2 0.24 430 1,525
USDU13 32.1 32.3 32.1 32.1 32.3 0.21 2,023 7,868
usbvi1s 32.2 32.4 32.2 32.1 32.4 0.23 354 481
USDZ13 32.3 32.4 32.3 32.2 324 0.28 102 1,301
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Foreign

Institution

Short

Long Net Long

Short

Net

Long

d utures

Local
Short

SET50 Index Futures 5,345 4,209 1,136 9,473 9,804 331 13,534 14,339 -805
Energy Futures 5 13 -8 12 0 12 83 87 -4
Metal Futures 1,983 1,087 896 4,520 6,105  -1,585 4,428 3,739 689
Single Stock Futures 24 367 -343 6,391 1,615 4,776 11,644 16,077 -4,433
Currency Futures 54 69 -15 298 1,068 770 2,557 1,772 785

Future Bt50

d9unaa Futures Gold & Silver & Oil Futures
Settlement Price

Prior

Change

Volume

Open
Interest

GFQ13 21,670 21,200 21,640 21,260 390 995 993
GFV13 21,840 21,350 21,820 21,380 450 1,125 4,460
GFz13 21,940 21,450 21,930 21,480 450 928 1,922
Future Bt10
GF10Q13 21,670 21,200 21,650 21,260 390 2,695 5,481
GF10Vv13 21,840 21,340 21,830 21,380 450 3,714 6,730
GF10Z13 21,950 21,440 21,940 21,480 460 1,468 2,918
SVQ13 759 759 759 690 69 5 27
SVWV13 767 767 767 698 69 1 4
SVZ13 - - - 724 69 0 10
Brent Crude Oil Futures
BRU13 3,610 3,540 3,609 3,558 51 91 204
BRV13 3,565 3,524 3,565 3,525 40 7 46
BRX13 3,546 3,534 3,546 3,489 51 2 2
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)
S50U13 27-Sep-13 30 2.54% 10.4 883.9 875.4 875.7 0.3 0.0 -8.2
S50713 27-Dec-13 121 2.55% 0.8 883.9 890.6 878.4 -12.2 -1.4 -5.5
S50H14 28-Mar-14 212 2.56% 7.8 883.9 889.3 875 -14.3 -1.6 -8.9
S50M14 27-Jun-14 303 2.57% 10.5 883.9 8925 873 -19.5 -2.2 -10.9
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFQ13 29-Aug-13 1 1,415.4 2.54% 32.188 21,657 21,750 93 0.4%
GFV13 30-Oct-13 63 1,415.4 2.54% 32.188 21,751 21,920 169 0.8%
GFZz13 27-Dec-13 121 1,415.4 2.55% 32.188 21,840 22,100 260 1.2%
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 (%)
SVQ13 29-Aug-13 1 24.52 2.54% 32.188 789 743 -46 -5.9%
SwVv13 30-Oct-13 63 24.52 2.54% 32.188 793 0 -793 -100.0%
Svzi3 27-Dec-13 121 24.52 2.55% 32.188 796 0 -796 -100.0%
Brent
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRU13 13-Sep-13 16 115.22 2.54% 32.188 3,713 3,686 -27 -0.7%
BRV13 16-Oct-13 49 115.22 2.54% 32.188 3,721 3,708 -13 -0.4%
BRX13 14-Nov-13 78 115.22 2.54% 32.188 3,729 (o] -3,729 -100.0%

Expiration Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDQ13 29-Aug-13 1 32.188 2.57% 0.14% 32.19 32.23 0.04 0.1%
usbu13 27-Sep-13 30 32.188 2.57% 0.14% 32.25 32.28 0.03 0.1%
UsDV13 30-Oct-13 63 32.188 2.57% 0.14% 32.32 32.30 -0.02 -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)

1,370 1,380 1,390 1,400 1,410 1,420

1,430 1,440 1,450 1,460 1,470

3194 20,801 20,194 19,738 19,435 19,283 19,435 19,738 20,194 20,801 21,560
3199 20,671 20,067 19,615 19,313 19,162 19,313 19,615 20,067 20,671 21,425
32.04 20,573 19,973 19,522 19,222 19,072 19,222 19,522 19,973 20,573 21,324
32.09 20,508 19,909 19,460 19,161 19,011 19,161 19,460 19,909 20,508 21,256

32.14 ’ , , , 18,981 19,131 19,429
THB/USD 32.19

32.24
3229 20,573 19,973 19,522 19,222
32.34 20,671 20,067 19,615 19,313
3239 20,801 20,194 19,738 19,435
32.44 20,964 20,352 19,893 19,587

19,878 20,475

19,161 19,460 19,909 20,508 21,256
19,222 19,522 19,973 20,573 21,324
19,313 19,615 20,067 20,671 21,425
19,435 19,738 20,194 20,801 21,560
19,587 19,893 20,352 20,964 21,729

Fair Silver spot price

Silver spot (USD/oz)
22.0 225 23.0 235 24.0 245 25.0 255 26.0 26.5 27.0

31.94 703 639 591 560 544 560 591 639 703 783
31.99 704 640 592 560 544 560 592 640 704 784
32.04 705 641 593 561 545 561 593 641 705 786
32.09 707 642 594 562 546 562 594 642 707 787

32.14 547 563
THB/USD 32.19

32.24
32.29
32.34
32.39
32.44

Fair Brent spot price

Brent spot (USD/bbl)

105 107 109 111 113 115 117 119 121 123 125

31.94 3,361 3,105 2,913 2,786 2,722 2,786 2,913 3,105 3,361 3,680
31.99 3,366 3,110 2,918 2,790 2,726 2,790 2,918 3,110 3,366 3,686
32.04 3,371 3,115 2,923 2,794 2,730 2,794 2,923 3,115 3,371 3,691
32.09 2,735 2,799
32.14 , , , , 2,739 2,803
THB/USD 32.19
32.24
32.29
32.34
32.39
32.44
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Fuil wAn1sol

27 &amAu au3g - S&P Case-Shiller 20-city, NSA Jun 0.9% / May 2.4%

27 &9vnAu @W§§ - Consumer Confidence Aug 81.5/ Jul 80.3

27 &IMAN @1¥3 - Richmond Fed Mfg Aug 14 / Jul -11

28 &9vAu 'Eﬁﬂqt’r - CBI Distributive Trades Aug / Jul 17

28 &9vAu @M?E - Pending Home Sales Jul consensus -1.0% / Jun 110.9

28 FMAN njﬂu - Retail Sales Jul 0.0% / Jun 1.6%

29 AIMAN 541614 - Business Climate Indicator Aug / Jul 95

29 &9vAu LRTN - Unemployment Rate Jul / Aug 6.8%

29 AeAn leaTNT - CPI Augp / Julf 0.5%

29 FMAY @n¥g - GDP Q2:13 consensus 0.7% / Prior 0.7%

29 AWnAu zwﬁ”g - New Claims wk8/24 consensus 330 K/ Prior 336 K

29 @avAN anig - Corporate Profits Q2:13 / Prior 4.7%

29 &9vAu ajﬂu - PMI Mfg Aug / Jul 50.7

29 FMAY n‘jﬂ;u - CPI Jul consensus 0.6% / Jun 0.0%

29 AWnAu tﬁl‘ﬂ;u - Household Spending

29 AIMAN n‘jﬂu - Unemployment Rate Jul / Jun 3.9%

29 RIMAN njﬂu - Industrial Production Jul consensus 3.7% / Jun -3.3%

30 &ywnAu 1agHT - Retail Sales Jul / Jun -1.5%

30 @&9vAN #/131] - EC Economic Sentiment Aug / Jul 92.5

30 &R #/131) - HICP Flash Aug / Jul 1.6%

30 AIMAN ¢/131] - Unemployment Rate Jul / Jun 12.1%

30 AwnAu @M§§ - Personal Income Jul consensus 0.2% / Jun 0.3%

30 AIMAN @4#g - Consumer Spending Jul consensus 0.3% / Jun 0.5%

30 &IWAN @i‘wﬁ — Core PCE price index Jul consensus 0.2% / Jun 0.2%

30 AIMAN a3 - Chicago PMI Aug consensus 53.0 / Jul 52.3

30 @9uAu @M§§ - Consumer Sentiment Aug consensus 80.0 / Jul 80.0

30 @avAn anig - Farm Prices Aug / Jul 0.5%

1 fuENeu A4 - CFLP Manufacturing PMI Aug / Jul 50.3

1 fuENeu A1 - PMI Manufacturing Index Aug / Jul 47.7
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