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Trading Range in today

Support aeunilos

S50H13 986-980 995-1,001 Feyde nanasansol
VBRI 1,582-1,572 1,610-1,620 wanzidenindinszl: 27648
GFJ13 22,500-22,300 23,000-23,200 nNATE WaBUNIH
3SVJ13 865-855 875-885 wanzideuindam et 18239
BRH13 3,360-3,340 3,385-3,405

AR 29.77-29.72 29.85-29.90

ANRUIEETYANgY (DXYO) 81.3-81.0 81.7-82.0

d91Umnann SET50 Index Futures

- Open
Settlement Price Volume IntZrest
Prior Last Change
S50G13 1,006.0 1,007.2 995.1 1,003.1 996.6 -5.82 122 213
S50H13 1,004.8 1,006.4 986.1 1,001.4 987.9 -12.8 17,974 35,128
S50J13 996.0 996.0 988.5 1,003.1 988.5 -14.6 3 9
S50K13 - - - - - - 0 0
S50M13 1,002.6 1,005.0 986.8 1,000.4 986.8 -11.9 1,474 3,584
S50U13 1,004.9 1,004.9 988.3 1,000.5 988.3 -11.4 71 610
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Settlement Price Volume Open
Interest
High Low Prior Last Change
USDG13 29.9 29.9 29.8 29.9 29.9 -0.0833 28 6,654
USDH13 29.9 29.9 29.9 30.0 29.9 -0.02 519 3,538
uUsDJ13 29.9 29.9 29.9 30.0 29.9 -0.08 5 174
USDK13 - - - - - - 0 0

Foreign Institution

Long Short Net Long Short Net Long Short
SET50 Index Futures 2,569 3,303 -734 5,428 4,830 598 11,665 11,529 136
Energy Futures 105 159 -54 2 2 0 295 241 54
Metal Futures 1,561 1,175 386 12,915 12,549 366 10,232 10,984 -752
Single Stock Futures 1,410 258 1,152 12,564 5,201 7,363 16,127 24,642 -8,515
Currency Futures 0 0 0 1 498 -497 555 58 497

dsiananm Futures Gold & Silver & Oil Futures

Settlement Price Volume

Open
Interest

Prior Change

Future Bt50

GFG13 22,850 22,480 22,800 22,640 165 4,752 3,410
GFJ13 22,990 22,600 22,930 22,770 160 2,909 7,148
GFM13 23,100 22,750 23,060 22,900 160 946 2,441
Future Bt10

GF10G13 22,850 22,490 22,800 22,640 165 8,980 8,891
GF10J13 23,000 22,600 22,930 22,770 160 4,936 10,297
GF10M13 23,100 22,750 23,050 22,900 160 2,152 4,797
SVG13 - - - 949 -82 0 146
SVJ13 875 871 871 857 14 13 57
SVM13 - - - 877 - 0 69
Brent Crude Oil Futures

BRH13 3,412 3,366 3,380 3,397 -17 255 355
BRJ13 3,392 3,343 3,352 3,376 -24 130 360
BRK13 3,365 3,329 3,329 3,375 -46 15 35
UFENUANININE VFR 4110, 179 a1AsUenan 3R maed 4u 2526, 29 auua sl AW Ngawe 10120 TnsAwst 0-2801-9100 Tnsans. 0-2801-9399 3
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S50H13
S50J13

S50K13
S50M13

Gold

GFJ13
GFM13
GFQ13

Silver

SVJ13
SVM13
svQ13

BRJ13
BRK13

USDH13
USDJ13
USDK13

Expiration  Days to Rf FV of periodic Current
date maturity dividend spot
28-Mar-13 28 2.71% 2.2 994.37
29-Apr-13 60 2.71% 6.7 994.37
30-May-13 91 2.71% 15.0 994.37
27-Jun-13 119 2.711% 17.0 994.37

Expiration Daysto Current Current
date maturity spot (USD)

29-Apr-13 60 1,697.7 2.74% 29.827

27-Jun-13 119 1,597.7 2.76% 29.827

29-Aug-13 182 1,697.7 2.77% 29.827

Expiration Daysto Current Current
date maturity spot (USD) FX
29-Apr-13 60 29.18 2.74% 29.827
27-Jun-13 119 29.18 2.76% 29.827
29-Aug-13 182 29.18 2.77% 29.827

Expiration Current Current
date maturity spot (USD)
15-Mar-13 .
12-Apr-13 43 111.87 2.74% 29.827
15-May-13 76 111.87 2.76% 29.827

Expiration  Days t.o T———

date maturity
28-Mar-13 28 29.827 2.74% 0.04%
29-Apr-13 60 29.827 2.74% 0.04%
30-May-13 91 29.827 2.76% 0.07%

price
994.3
992.1
986.1
986.2

Fair future

price
22,754
22,856
22,967

Fair future

price
874
878
882

Fair future
price

3,348
3,356

Fair future
price
29.89
29.96
30.03

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason

Fair gold spot price

THB/USD

1,546 1,556 1,566 1,576
29.58 21,731 21,168 20,747 20,465
29.63 21,584 21,025 20,606 20,327
29.68 21474 20918 20,501 20,223
29.73 21,400 20,846 20,431 20,154
29.78 21,363 20,810 20,396 20,119
29.83 21,363 20,810 20,396 20,119
29.88 21,400 20,846 20,431 20,154
2993 21474 20918 20,501 20,223
29.98 21,584 21,025 20,606 20,327
30.03 21,731 21,168 20,747 20,465
30.08 21914 21,347 20,922 20,638

1,586
20,325
20,187
20,084
20,016
19,981
19,981
20,016
20,084
20,187
20,325
20,497

Gold spot (USD/oz)

Current Premium / Discount  premium / Premium / Discount
future price from fair price (pts) discount (%) from spot price (pts)
988.6 -5.7 -0.6 -5.8
988.5 -3.6 -0.4 -5.9
988.5 24 0.2 -5.9
988.5 23 0.2 -5.9
Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
22,890 136 0.6%
23,050 194 0.8%
23,180 213 0.9%
Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)

862 -12 -1.4%

859 -19 -2.2%

866 -16 -1.9%

Current Premium / Discount  premium/
future price  from fair price (Bt) discount (%)
3,358 10 0.3%
3,350 -6 -0.2%
Current Premium / Discount  premium/
future price  from fair price (Bt) discount (%)

29.93 0.04
29.92 -0.04 -0.1%
29.98 -0.05 -0.2%

1,596 1,606 1,616 1,626 1,636 1,646
20,325 20,465 20,747 21,168 21,731 22,434
20,187 20,327 20,606 21,025 21,584 22,282
20,084 20,223 20,501 20,918 21,474 22,168
20,016/ 20,154 20,431 20,846 21,400 22,092
19,981 20,119 20,396 20,810 21,363 22,054
19,981 20,119 20,396 20,810 21,363 22,054
20,016 20,154 20,431 20,846 21,400 22,092
20,084 20,223 20,501 20,918 21,474 22,168
20,187 20,327 20,606 21,025 21,584 22,282
20,325 20,465 20,747 21,168 21,731 22,434
20,497 20,638 20,922 21,347 21,914 22,623
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Fair silver spot price

Silver spot (USD/oz)
26.7 27.2 27.7 28.2 28.7 29.2 29.7 30.2 30.7 31.2 31.7

29.58 789 730 686 656 641 656 686 730 789 863
29.63 790 731 687 657 642 657 687 731 790 865
29.68 792 732 688 658 643 658 688 732 792 866
29.73 793 734 689 659 644 659 689 734 793 867
29.78 646 660

THB/USD 29.83
29.88
29.93
29.98
30.03
30.08

Fair Brent spot price

Brent spot (USD/bbl)
102 104 106 108 110 112 114 116 118 120 122
29.58 3,013 2,776 2,599 2,481 2,421 2,481 2,599 2,776 3,013 3,309
29.63 3,018 2,781 2,603 2,485 2,426 2,485 2,603 2,781 3,018 3,314
29.68 3,023 2,786 2,608 2,489 2,430 2,489 2,608 2,786 3,023 3,320
29.73 2,434 2,493
29.78 2,438 2,497
THB/USD 29.83
29.88
29.93
29.98
30.03
30.08
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