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27 Nu1AN 2556

Trading Range in today

Support aeunnilo

S50H13 1,007-1,000 1,017-1,024 dnude nanasaneal
NAIAII 1,592-1,582 1,605-1,615 wanidawiniinsz: 27648
GFJ13 22,300-22,200 22,600-22,700 NuATE wadunee
sVJ13 844-834 850-860 anideinainmez: 18239
BRJ13 3,180-3,160 3,200-3,220

ANRULN 29.28-29.23 29.4-29.45

ARUWITETYansgY (DXYO) 82.6-82.2 83.0-83.4

d5Uaarn SET50 Index Futures

Settlement Price Volume S
Interest
Prior Last Change
S50H13 999.1 1,016.5 996.4 1,003.2 1,015.0 11.4 17,979 16,387
S50J13 995.0 1,011.8 994.0 999.7 1,011.0 11.3 79 181
S50K13 1,006.0 1,015.1 1,006.0 1,002.8 1,007.0 5.5 4 2
S50M13 998.5 1,014.0 995.9 1,002.6 1,012.6 9.7 18,514 25,381
S50U13 996.0 1,010.9 990.9 999.7 1,010.0 10.3 625 1,479
S50Z13 993.2 1,011.0 993.2 1,000.0 1,011.0 11.0 21 377

a5uUaarma Currency Futures

Settlement Price Volume Open

Interest
Prior Last Change
USDH13 29.3 29.4 29.3 29.3 29.3 0.07 69 3,751
uUSDJ13 29.4 29.4 29.4 29.3 294 0.09 138 876
USDK13 29.5 29.5 29.5 29.4 29.5 0.09 5 120
USDM13 29.5 29.5 29.5 29.4 29.5 0.1 43 8,920

aguuandauugnd Futures auilszinniinasnu (feueun

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 14,717 14,022 695 7171 6,388 783 15,334 16,812 -1,478
Energy Futures 60 63 -3 10 10 0 125 122 3
Metal Futures 919 466 453 6,053 5,682 371 3,577 4,401 -824
Single Stock Futures 1,562 364 1,198 11,691 27,933  -16,242 41,567 26,523 15,044
Currency Futures 0 0 0 46 11 35 209 244 -35

d5Uaaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Prior Change

Future Bt50

GFJ13 22,420 22,230 22,340 22,350 -10 2,333 7,416

GFM13 22,530 22,340 22,440 22,470 -30 454 2,752

GFQ13 22,620 22,440 22,550 22,570 -20 662 738

Future Bt10

GF10J13 22,420 22,240 22,330 22,360 -20 5,224 10,452

GF10M13 22,520 22,350 22,440 22,450 -10 1,199 5,194

GF10Q13 22,620 22,440 22,540 22,570 -30 675 1,467
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SVJ13 - - - 845 - 0 61
SVM13 856 853 856 850 6 2 73
SVQ13 - - - 859 - 0 2
Brent Crude Qil Futures
BRJ13 3,198 3,155 3,182 3,175 5 123 663
BRK13 3,190 3,152 3,171 3,165 6 63 236
BRM13 3,176 3,154 3,163 3,150 13 9 18
SET50
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 1 2.71% 2.2 1015.99 1013.9 1014.6 0.7 0.1 -1.4
S50J13 29-Apr-13 33 2.711% 6.7 1015.99 1011.8 1011 -0.8 -0.1 -5.0
S50K13 30-May-13 64 2.71% 15.0 1015.99 1005.8 1008.3 25 0.3 -7.7
S50M13 27-Jun-13 92 2.71% 17.0 1015.99 1006.0 1012.3 6.3 0.6 -3.7
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 33 1,599.1 2.74% 29.336 22,354 22,350 -4 0.0%
GFM13 27-Jun-13 92 1,599.1 2.76% 29.336 22,454 22,500 46 0.2%
GFQ13 29-Aug-13 155 1,599.1 2.77% 29.336 22,562 22,610 48 0.2%
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 33 28.755 2.74% 29.336 846 825 -21 -2.4%
SVM13 27-Jun-13 92 28.755 2.76% 29.336 849 845 -4 -0.5%
sSvVQ13 29-Aug-13 155 28.755 2.77% 29.336 854 859 5 0.6%
Expiration Daysto  Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRJ13 12-Apr-13 16 109.39 2.74% 29.336 3,213 3,174 -39 -1.2%
BRK13 15-May-13 49 109.39 2.74% 29.336 3,221 3,177 -44 -1.4%
BRM13 14-Jun-13 79 109.39 2.76% 29.336 3,228 3,169 -59 -1.8%

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 1 29.336 2.74% 0.04% 29.34 29.32 -0.02 -0.1%
USDJ13 29-Apr-13 33 29.336 2.74% 0.04% 29.41 29.40 -0.01 0.0%
USDK13 30-May-13 64 29.336 2.76% 0.07% 29.47 29.47 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)

1,546 1,556 1,566 1,576 1,586 1,596 1,606 1,616 1,626 1,636 1,646

29.09 21,370 20,817 20,402 20,126 19,987 20,126 20,402 20,817 21,370 22,061
29.14 21,223 20,674 20,262 19,987 19,850 19,987 20,262 20,674 21,223 21,910
2919 21,113 20,566 20,157 19,883 19,747 19,883 20,157 20,566 21,113 21,796
29.24 21,039 20,495 20,087 19,814 19,678 19,814 20,087 20,495 21,039 21,720
29.29 21,008 20,459 20,051 19,780 19,644 19,780 20,051 20,459 21,003 21,682
THB/USD 29.34
29.39 21,039 20,495 20,087 19,814 19,814 20,087 20,495 21,039 21,720
2944 21,113 20,566 20,157 19,883 19,747 19,883 20,157 20,566 21,113 21,796
2949 21,223 20,674 20,262 19,987 19,850 19,987 20,262 20,674 21,223 21,910
29.54 21,370 20,817 20,402 20,126 19,987 20,126 20,402 20,817 21,370 22,061
29.59 21,554 20,996 20,578 20,299 20,159 20,299 20,578 20,996 21,554 22,251

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

29.09 764 705 662 633 618 633 662 705 764 836
29.14 765 707 663 634 619 634 663 707 765 838
29.19 766 708 664 635 620 635 664 708 766 839
29.24 768 709 665 636 621 636 665 709 768 841
29.29 769 710 666 637 622 637 666 710 769 842
THB/USD 29.34
29.39 772 713 669 639 625 639 669 713 772 845
29.44 773 714 670 640 626 640 670 714 773 846
29.49 774 715 671 641 627 641 671 715 774 848
29.54 775 716 672 643 628 643 672 716 775 849
29.59 777 718 673 644 629 644 673 718 777 851

Fair Brent spot price

Brent spot (USD/bbl)
99 101 103 105 107 109 111 113 115 117 119
29.09 2,891 2,658 2,484 2,367 2,309 2,367 2,484 2,658 2,891 3,182
29.14 2,896 2,663 2,488 2,371 2,313 2,371 2,488 2,663 2,896 3,187
29.19 2,901 2,667 2,492 2,375 2,317 2,375 2,492 2,667 2,901 3,193
29.24 2,321 2,380
29.29 2,325 2,384
THB/USD 29.34
29.39
29.44
29.49
29.54
29.59

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 3

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

Fuil winn1sal

26 HunAu ‘ﬂvxmqw - CBI Distributive Trades Mar 0/ Feb 8
26 A 2‘1‘1)1'3"3“1 — New Durable Goods Orders Feb 5.7% / Jan -5.2%
26 funAxN @M%"g% - Case-Shiller 20-city, NSA Jan 0.1% / Dec 0.2%
26 A zwiﬁs% - New Home Sales Feb 411K/ Jan 437 K
26 fwAn wi”g% - Consumer Confidence Mar 59.7 / Feb 69.6
26 HuAN a1+ - Richmond Fed Mfg Mar 3 / Feb 6
27 fwAn BJ%‘I/QLM — GDP Q4r consensus -0.3% / Prior 0.1%
27 {way £4ng e - GDP Q4f consensus -0.3% / Q4r -0.3%
27 JunAu Eﬂ?‘ﬂ - EC Economic Sentiment Mar consensus 90.0 / Feb 91.1
27 funaAx zm?g% — Pending Home Sales Index Feb consensus -0.7% / Jan 4.5%
27 JunAu @354 - Farm Prices Mar / Feb -9.2%
27 {1 ﬂj‘ﬂqu - Retail Sales Feb consensus -1.3% / Jan -1.1%
28 HuA \e9uil - Retail Sales Feb / Jan 3.1%
28 NuAN LRTuT - Unemployment Rate Mar / Feb 6.9%
28 JuAn wﬁ*g% - GDP Q4:12 consensus 0.6% / Prior 0.1%
28 funAu 2‘1‘1)1'3"3“1 - New Claims wk3/23 consensus 340 K/ Prior 336 K
28 flunaAx @1§3 - Corporate Profits
28 flunAx @M‘?ﬁ;ﬂ - Chicago PMI Mar consensus 56.1 / Feb 56.8
28 funAx @1'1/153"1 - Kansas City Fed Mfg Mar consensus -3/ Feb -10
28 flunAx m‘jﬂu - PMI Mfg Mar / Feb 48.5
28 HuAN raﬁ,“ﬂ;u - Household Spending Feb consensus 0.3% / Jan 2.4%
28 {uAx Dj Ju - Unemployment Rate Feb consensus 4.2% / Jan 4.2%
28 A ﬂj ;u - Industrial Production Feb consensus 2.5% / Jan 1.0%
29 Hway l5aueia - PPI Feb / Jan 0.5%
29 funAu mﬁgﬂ - Personal Income Feb consensus 0.9% / Jan -3.6%
29 fuAN zmﬁ*gﬂ - Consumer Spending Feb consensus 0.6% / Jan 0.2%
29 HuAN zwﬁ‘:gﬂ - Core PCE price index Feb consensus 0.2% / Jan 0.1%
29 funAu @M?ﬁ% - Consumer Sentiment Mar consensus 72.5/ Feb 71.8
31 {uneu Ay - PMI Mfg Mar / Feb 50.4
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