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Source: Bloomberg

d5Uaaran SET50 Index Futures

Settlement Price Volume

Open

Interest
Prior Last Change
S50H13 1,028.7 1,040.3 1,027.0 1,031.0 1,040.3 8.9 16,067 32,318
S50J13 1,027.8 1,037.8 1,026.4 1,029.0 1,037.8 8.8 36 83
S50K13 - - - 1,031.0 - 8.8 0 0
S50M13 1,027.9 1,039.0 1,026.0 1,029.4 1,039.0 9.0 2,355 5,431
S50U13 1,028.9 1,037.7 1,026.0 1,029.3 1,037.0 7.7 93 699
S50213 1,026.2 1,037.4 1,026.1 1,030.0 1,037.4 9.5 29 407

a5Uaarma Currency Futures

Settlement Price Volume Open
Interest
Prior Last Change
USDH13 29.7 29.7 29.6 29.6 29.7 0.06 329 4,098
USDJ13 29.7 29.7 29.7 29.7 29.7 - 107 549
USDK13 - - - 29.8 - 0.02 0 15
USDM13 29.9 29.9 29.8 29.8 29.8 0.01 99 8,410

aguuandauugnd Futures anuilszinntinass Heue

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 2,305 2,816 -511 4,601 5,404 -803 11,674 10,360 1,314
Energy Futures 71 82 -11 29 39 -10 232 211 21
Metal Futures 261 1,121 -860 6,648 7,753 -1,105 4,924 2,959 1,965
Single Stock Futures 26 8 18 13,957 26,574 -12,617 44,738 32,139 12,599
Currency Futures 0 0 0 88 90 -2 447 445 2
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d5Uaana Futures Gold & Silver & Oil Futures
Settlement Price Volume

Open
Interest

Prior Change

Future Bt50

GFJ13 22,600 22,430 22,430 22,510 -70 2,384 7,865
GFM13 22,690 22,530 22,530 22,600 -60 364 2,863
GFQ13 22,770 22,640 22,640 22,700 -60 168 588
Future Bt10
GF10J13 22,570 22,430 22,440 22,500 -60 7,314 12,234
GF10M13 22,670 22,540 22,540 22,600 -60 1,294 5,742
GF10Q13 22,770 22,630 22,640 22,690 -50 307 1,308
SVJ13 856 856 856 846 - 1 60
SVM13 860 860 860 868 - 1 72
SvQ13 - - - 860 - 0 2
Brent Crude Oil Futures
BRH13 3,241 3,208 3,220 3,250 -32 77 268
BRJ13 3,248 3,206 3,206 3,248 -42 224 643
BRK13 3,239 3,195 3,198 3,232 -34 28 149
SETS50
Expiration  Days to Rf 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)
S50H13 28-Mar-13 13 2.71% 22 1038.12 1036.9 1039.9 3.0 0.3 1.8
S50J13 29-Apr-13 45 2.711% 6.7 1038.12 1034.9 1037.8 2.9 0.3 -0.3
S50K13 30-May-13 76 2.711% 15.0 1038.12 1028.9 1039.8 10.9 1.1 1.7
S50M13 27-Jun-13 104 2.71% 17.0 1038.12 1029.2 1038.4 9.2 0.9 0.3
Gold
Expiration Daysto Current Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFJ13 29-Apr-13 45 1,588.4 2.74% 29.617 22,437 22,420 -17 -0.1%
GFM13 27-Jun-13 104 1,588.4 2.76% 29.617 22,538 22,530 -8 0.0%
GFQ13 29-Aug-13 167 1,588.4 2.77% 29.617 22,646 22,650 4 0.0%
Silver
Expiration Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVJ13 29-Apr-13 45 28.772 2.74% 29.617 855 875 20 2.3%
SVM13 27-Jun-13 104 28.772 2.76% 29.617 859 840 -19 -2.2%
sSvVQ13 29-Aug-13 167 28.772 2.77% 29.617 863 850 -13 -1.5%
Expiration Daysto Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRH13 15-Mar-13 0 109.41 2.74% 29.617 3,240 3,248 8 0.2%
BRJ13 12-Apr-13 28 109.41 2.74% 29.617 3,247 3,237 -10 -0.3%
BRK13 15-May-13 61 109.41 2.76% 29.617 3,255 3,232 -23 -0.7%
Expiration  Days to Current FX Fair future Current Premium / Discount  premium/
date maturity price future price  from fair price (Bt) discount (%)
USDH13 28-Mar-13 13 29.617 2.74% 0.04% 29.65 29.67 0.02 0.1%
USDJ13 29-Apr-13 45 29.617 2.74% 0.04% 29.72 29.70 -0.02 -0.1%
USDK13 30-May-13 76 29.617 2.76% 0.07% 29.78 29.78 0.00 0.0%

* 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)
1,541 1,551 1,561 1,571 1,581 1,591 1,601 1,611 1,621 1,631 1,641

29.37 21,507 20,948 20,529 20,250 20,111 20,250 20,529 20,948 21,507 22,205
29.42 21,360 20,806 20,390 20,112 19,974 20,112 20,390 20,806 21,360 22,053
29.47 21,250 20,699 20,285 20,009 19,871 20,009 20,285 20,699 21,250 21,940
29.52 21,177 20,627 20,215 19,940 19,803 19,940 20,215 20,627 21,177 21,864
29.57 21,140 20,592 20,180 19,906 19,768 19,906 20,180 20,592 21,140 21,826
THB/USD 29.62
29.67 21177 20,627 20,215 19,940 19,940 20,215 20,627 21,177 21,864
29.72 21,250 20,699 20,285 20,009 19,871 20,009 20,285 20,699 21,250 21,940
29.77 21,360 20,806 20,390 20,112 19,974 20,112 20,390 20,806 21,360 22,053
29.82 21,507 20,948 20,529 20,250 20,111 20,250 20,529 20,948 21,507 22,205
29.87 21,690 21,127 20,704 20,423 20,282 20,423 20,704 21,127 21,690 22,394

Fair silver spot price

Silver spot (USD/oz)
26.3 26.8 27.3 27.8 28.3 28.8 29.3 29.8 30.3 30.8 31.3

29.37 772 713 669 639 625 639 669 713 772 845
29.42 773 714 670 640 626 640 670 714 773 846
29.47 774 715 671 642 627 642 671 715 774 848
29.52 775 716 672 643 628 643 672 716 775 849
29.57 777 718 673 644 629 644 673 718 777 851
THB/USD 29.62
29.67 779 720 676 646 631 646 676 720 779 854
29.72 781 721 677 647 632 647 677 721 781 855
29.77 782 723 678 648 633 648 678 723 782 856
29.82 783 724 679 649 634 649 679 724 783 858
29.87 785 725 680 650 635 650 680 725 785 859

Fair Brent spot price

Brent spot (USD/bbl)
99 101 103 105 107 109 111 113 115 117 119
29.37 2,918 2,683 2,507 2,390 2,331 2,390 2,507 2,683 2,918 3,212
29.42 2,923 2,688 2,512 2,394 2,335 2,394 2,512 2,688 2,923 3,218
29.47 2,928 2,693 2,516 2,398 2,339 2,398 2,516 2,693 2,928 3,223
29.52 2,933 2,697 2,520 2,402 2,343 2,402 2,520 2,697 2,933 3,228
29.57 2,347 2,406
THB/USD 29.62
29.67
29.72
29.77

29.82
29.87

a o o o aad o o & & v o
udEvmanniwd v3dR 41ie, 179 a1msunenan 3 naaes 1u 25-26, 20 auusnsla ARIMS NgUNN 10120 TnsAWY 0-2801-9100 Tnsans. 0-2801-9399 4

PP PUIrYP AP doa A dayy o o p PRI PRV (v e
manualinifaiaulnedeyavinilnnguazidedndunideielduslitedunsiuiuanugnifeguazanuanysaftesdayaiug Inaufimudnning  w5TR Sin §aaineasaudnslunis
wWasuulasemiiustedszanunisaliing Adsnglunanuaivillnelifedesamih sanuaiuifinnlszasdinelddsznaunisdadulasasinamu e ldlddunsiindednaauld o
AWUINNITeVEea1e wanning vidensatsmiensiula fdsinglusenu




USEMvdnnIwg v3h s opet[yatL'VQA oqna[#5[5
TRINITY SECURITIES CO.,LTD.

Research Department
www.trini ryqufckrrage_com , www.trinitythai.com ut uteb

Fuh winn1sal
14 Qunpn mu%g% - New Claims wk3/9 332 K/ Prior 342 K
14 Junpn A5 — PPl Feb 0.7% / Jan 0.2%
14 Tunau wﬁ*g% - Current Account Q4:12 $-110.4 B/ Q3:12-107.5B
15 JunAn f;ql‘l:’a“ﬂ - HICP Feb consensus 0.4% / Jan -1.0%
15 JunAu wi“g% — CPI Feb consensus 0.5% / Jan 0.0%
15 NuAN @M‘ivjz% - Empire State Mfg Mar consensus 10.0 / Feb 10.04
15 HuAN @M%’g% - Net Long-Term TIC Flows Jan / Dec $64.2 B
15 Junau '&‘M%"gﬂ - Industrial Production Feb consensus 0.5% / Jan -0.1%
15 JunAn @Miﬁs% - Consumer Sentiment Mar consensus 77.5/ Feb 77.6
18 HuA #/131) - Merchandise Trade Jan / Dec E12.0 B
18 HuAu @Mﬁfﬂ - Housing Market Index Mar / Feb 46
19 HuA 89nq - CPI Feb / Jan -0.5%
19 AN 89ng - PPI Output Feb / Jan 0.2%
19 FunAx 'évxmt]‘tf - PPl Input Feb / Jan 1.8%
19 HuAu a%i§* - Housing Starts Feb / Jan 0.890 M
19 FunAx @Miﬁs% - Building Permits Feb / Jan 0.925 M
19-20 Fu1AN anig - FOMC Meeting Begins
20 HuAn \eia3nil - PPl Feb / Jan 0.8%
20 funaAx 'é/\iﬂqw - Claimant Count-Chg Feb / Jan -12.5 K
20 funAx £4ng e - ILO Unemployment Feb / Jan 7.8%
20 HuAN A1 - PMI Flash Mfg Mar / Feb 50.4
20 {uA mjﬂu - All Industry Index Jan / Dec 1.8%
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