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d9Unara SET50 Index Futures

Settlement Price 2
Interest
Prior Last Change
S50K13 1,069.6 1,076.0 1,054.9 1,073.6 1,055.1 -18.5 236 184
S50M13 1,069.8 1,079.2 1,054.7 1,075.8 1,056.9 -19.6 32,237 32,945
S50N13 1,066.6 1,066.6 1,052.2 1,073.3 1,052.2 -18.5 2 1
S50U13 1,068.9 1,076.0 1,053.0 1,074.5 1,054.2 -20.1 2,030 3,953
S50Z13 1,074.0 1,077.0 1,054.7 1,076.2 1,055.0 -21.0 157 673
S50H14 1,073.0 1,075.0 1,057.0 1,069.0 1,057.0 -15.0 7 69

d9Uaara Currency Futures

Settlement Price Open

Interest
Prior Last Change
USDK13 30.1 30.3 30.1 30.0 30.2 0.21 233 601
USDM13 30.2 30.3 30.2 30.1 30.3 0.17 411 8,231
USDN13 30.3 30.3 30.3 30.1 30.3 0.17 6 160
USDU13 30.3 30.4 30.3 30.2 30.4 0.12 316 4,213

squuaadlaanugnd Futures muilszianiinavs

Foreign Institution
Long Short Net Long Short
SET50 Index Futures 5,211 4,914 297 12,066 10,375 1,691 17,392 19,380 -1,988
Energy Futures 92 13 79 0 0 0 77 156 -79
Metal Futures 817 69 748 2,990 2,814 176 1,626 2,550 -924
Single Stock Futures 415 17 398 8,046 28,164 -20,118 43,300 23,580 19,720
Currency Futures 0 0 0 363 201 162 603 765 -162

dqunaa Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

High Low Close Prior Change

Future Bt50

GFM13 19,960 19,680 19,920 19,740 180 1,007 3,067
GFQ13 20,010 19,760 19,970 19,810 160 135 2,317
GFV13 20,110 19,860 20,050 19,880 170 82 1,049
Future Bt10

GF10M13 19,960 19,670 19,930 19,740 180 3,247 5,542
GF10Q13 20,030 19,730 19,990 19,800 180 657 3,530
GF10V13 20,120 19,840 20,060 19,880 180 299 1,959
SVM13 675 675 675 677 - 1 21
SvQ13 685 685 685 685 - 5 13
SVV13 - - - 711 - 0 0
Brent Crude Oil Futures

BRM13 3152 3129 3152 3128 24 125 310
BRN13 3,149 3,130 3,149 3,125 24 49 103
BRQ13 3139 3139 3139 3,140 24 1 2
Wwannine W3R 41idm, 179 anArsenan @R mawed du 25-26, 29 auuamsld lWARINS ngaUMNY 10120 TNsAWYT 0-2801-9100 Tnsans. 0-2801-9399 1

‘ o Ho o aad o

RS o a o dayy woa a Py T v e P
munvatuidaiiulasdeyawihflnguasdeduduiideteldudlitedunisiuiuacugniewazanuauysnfsesdeyatiuy nedddmudnning vida a1in ininreasnuinalunis ‘
wasuulaspausiwidadlszunniniandine fdnnglunenuaiuilnebifesudsdamii monuaiuififaglsrasdieldlszneunsindularaaiamu e lilfidunisgdiviadnanld  dn
awwinnsTestene uanning viansansvnannaiule adsnglunenu



USENUANNSNE N5UR 1A Jefciyat"yeb ﬂnalgbib
TRINITY SECURITIES CO.,LTD.
Research Department

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

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

Rf

date maturity dividend spot price future price  from fair price (pts) discount (%) from spot price (pts)
S50K13 30-May-13 0 2.71% 2.2 1058.59 1056.4 1055.1 -1.3 -0.1 -3.5
S50M13 27-Jun-13 28 2.71% 6.7 1058.59 1054.1 1056.2 21 0.2 -2.4
S50U13 27-Sep-13 120 2.71% 15.0 1058.59 1053.0 1054.4 1.4 0.1 -4.2
S50Z13 30-Dec-13 214 2.71% 17.0 1058.59 1058.6 1055.2 -3.4 -0.3 -3.4
Gold
Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFM13 27-Jun-13 28 1,391.3 2.74% 30.168 19,993 19,930 -63 -0.3%
GFQ13 29-Aug-13 91 1,391.3 2.76% 30.168 20,089 20,020 -69 -0.3%
GFV13 29-Oct-13 152 1,391.3 2.77% 30.168 20,182 20,130 -52 -0.3%
Silver
Expiration Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVM13 27-Jun-13 28 22.445 2.74% 30.168 679 667 -12 -1.7%
SVQ13 29-Aug-13 91 22.445 2.76% 30.168 682 720 38 5.6%
SVV13 29-Oct-13 152 22.445 2.77% 30.168 685 730 45 6.6%

Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRM13 14-Jun-13 15 102.39 2.74% 30.168 3,092 3,110 18 0.6%
BRN13 15-Jul-13 46 102.39 2.74% 30.168 3,100 3,123 23 0.8%
BRQ13 15-Aug-13 77 102.39 2.76% 30.168 3,107 3,155 48 1.5%
Expiration  Days to Current FX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDK13 30-May-13 0 30.168 2.74% 0.04% 30.17 29.24 -0.93 -3.1%
USDM13 30-Jun-13 31 30.168 2.74% 0.04% 30.24 30.22 -0.02 -0.1%
USDM13 31-Jul-13 62 30.168 2.76% 0.07% 30.31 30.28 -0.03 -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)

1,341 1,351 1,361 1,371 1,381 1,391 1,401 1,411 1,421 1,431 1,441

29.92 19,074 18506 18,079 17,795 17,652 17,652 17,795 18,079 18,506 19,074 19,786
29.97 18,947 18,382 17,958 17,676 17,534/ 17,534 17,676 17,958 18,382 18,947 19,653
30.02 18,851 18,289 17,868 17,586 17,446, 17,446 17,586 17,868 18,289 18,851 19,554
30.07 18,788 18,227 17,807 17,527 17,387, 17,387 17,527 17,807 18,227 18,788 19,488
30.12 18,756 18,196 17,777 17,497 17,357} 17,357 17,497 17,777 18,196 18,756 19,455
THB/USD 30.17 18,756 18,196 17,777 17,497 17,357 17,357 17,497 17,777 18,196 18,756 19,455
30.22 18,788 18,227 17,807 17,527 17,387/ 17,387 17,527 17,807 18,227 18,788 19,488
30.27 18,851 18,289 17,868 17,586 17,446/ 17,446 17,586 17,868 18,289 18,851 19,554
30.32 18,947 18,382 17,958 17,676 17,534 17,534 17,676 17,958 18,382 18,947 19,653
30.37 19,074 18,506 18,079 17,795 17,652/ 17,652 17,795 18,079 18,506 19,074 19,786
3042 19,234 18,660 18,230 17,943 17,800, 17,800 17,943 18,230 18,660 19,234 19,951
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Eair silver spot price

Silver spot (USD/oz)
19.9 20.4 20.9 214 21.9 22.4 229 234 23.9 244 24.9

29.92 447

29.97 448

30.02 449

30.07 449

30.12 450
THB/USD 30.17

30.22

30.27
30.32
30.37
30.42

Fair Brent spot price

Brent spot (USD/bbl)

92 94 96 98 100 102 104 106 108 110 112
29.92 2,764 2,525 2,345 2,226 2,166 2,226 2,345 2,525 2,764 3,063
29.97 2,769 2,529 2,349 2,229 2,169 2,229 2,349 2,529 2,769 3,068

30.02 2,773 2,533 2,353 2,233 2,173 2,233 2,353 2,533 2,773 3,074
30.07 2,177 2,237
30.12 , , , , 2,180 2,240
THB/USD 30.17
30.22
30.27
30.32
30.37
30.42

Fuil WRNISDL
29 N NIAN Lwaguil - Unemployment Rate May 6.9% / Apr 6.9%
29 WO HNIAN iiasuil - CPI Mayp 0.4% /Aprf -0.5%
29 NHHNIAN frj"\mm:f - CBI Distributive Trades May -11 / Apr -1
30 W BNIAH ?;Jfl:iﬂ - EC Economic Sentiment May / Apr 88.6
30 Wy EAAN @1§3+ - GDP Q1:13 consensus 2.5% / Prior 2.5%
30 naENNAY an354 — New Claims wk5/25 consensus 340 K / Prior 340 K
30 W BNIAH '&’W%’ﬁsﬂ - Pending Home Sales Apr consensus 1.4% / Mar 1.5%
30 Wy EAAN njﬂu - CPI Apr consensus -0.4% / Mar 0.2%
30 W NIAN nj ;u - Household Spending Apr consensus 2.9% / Mar 5.2%
30 WaENIAN ﬂjﬂu - Unemployment Rate Apr consensus 4.1% / Mar 4.1%
30 W BNIAH tﬁﬂu Industrial Production Apr consensus 0.6% / Mar 0.2%
31 WENIAN LB9MT - Retail Sales Apr/ Mar -0.3%
31 WEBNIAH BJ%I'W%? - Consumer Mfgd Goods Consumption Apr/ Mar 1.2%
31 WA H¥aAa - PPI Apr/ Mar 0.0%
31 NYENIAN ¢/l31) — HICP Flash May / Apr 1.2%
31 NaENIAN ﬂ:l:i‘ﬂ - Unemployment Rate Apr / Mar 12.1%
31 WEBNIAH @W]ﬁﬂ - Personal Income Apr consensus 0.1% / Mar 0.2%
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Fuil wAn1sol

31 NeENIAN ﬂu?ﬂ% - Consumer Spending Apr consensus 0.0% / Mar 0.2%
31 WBAIAH @Miﬁﬂ - Core PCE price Apr consensus 0.1% / Mar 0.0%
31 NENIAN ﬁu?ﬂ% - Chicago PMI May consensus 50.0 / Apr 49.0
31 WEBNIAH @W?E% - Consumer Sentiment May consensus 83.7 / Apr 83.7
31 Wy EA1AN Au3g — Farm Prices May / Apr -6.0%

2 iUy n’jﬂu : PMI Mfg May / Apr 51.1

2 Aquieu A4 - PMI Mfg May / Apr 50.4

3 {guieu H5aeia - PMI Mfg May / Apr 44.4

3 Aquieu wasuil - PMI Mfg May / Apr 48.1

3 Hguey #1351 - PMI Mfg May / Apr 46.7

3 {guieu gang - CIPS/PMI Mfg May / Apr 49.8

3 Uy AnTg1 - PMI Mfg May / Apr 52.1

3 {guieu A%i3 - ISM Mfg Index May / Apr 50.7

3 {guey #1354 - Construction Spending Apr / Mar -1.7%
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