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Trading Range in today

Support aeumnilos

S50H13 1,039-1,033 1,048-1,054 Foyde nanasansol
NBIALAN 1,586-1,576 1,606-1,616 wanzidauinainnz: 27648
GFJ13 22,400-22,300 22,800-22,900 nuate wadunaes
SVJ13 847-837 852-862 wanzdeauindinszii: 18239
BRH13 3,230-3,210 3,250-3,270

AR 29.53-29.48 29.64-26.69

ANRUIIEETYANgY (DXYO) 82.4-81.9 830-83.5

d91Umnann SET50 Index Futures

Settlement Price Open

Interest
Prior Last Change
S50H13 1,042.3 1,046.4 1,040.9 1,039.9 1,045.0 5.2 13,209 31,234
S50J13 1,041.9 1,043.2 1,040.0 1,037.8 1,043.2 54 22 88
S50K13 - - - 1,039.8 - 5.2 0 0
S50M13 1,042.2 1,044.4 1,040.3 1,038.4 1,043.7 5.2 1,936 5,727
S50U13 1,041.4 1,044.0 1,039.0 1,037.0 1,043.5 6.6 93 711
S50Z213 1,039.6 1,044.0 1,039.6 1,039.5 1,044.0 4.5 14 413

d5uUaara Currency Futures

Settlement Price Volume S
Interest
Prior Last Change
USDH13 29.7 29.7 29.5 29.7 29.5 -0.12 590 4,267
USDJ13 29.7 29.7 29.6 29.7 29.6 -0.08 148 605
USDK13 29.7 29.7 29.7 29.8 29.7 -0.08 1 16
USDM13 29.8 29.8 29.8 29.8 29.8 -0.08 142 8,445

aquandlazugnd Futures amulsznaniinasnu (dayan

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 2,427 2,122 305 3,417 3,360 57 9,430 9,792 -362
Energy Futures 235 80 155 14 24 -10 131 276 -145
Metal Futures 169 559 -390 5,886 5,439 447 3,579 3,636 -57
Single Stock Futures 532 83 449 43,132 24,147 18,985 42,300 61,734  -19,434
Currency Futures 0 0 0 329 218 111 552 663 -111

d5uanaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

High Low Close Prior Change

Future Bt50

GFJ13 22,480 22,320 22,440 22,440 - 2,074 7,947

GFM13 22,570 22,430 22,550 22,540 10 263 2,856

GFQ13 22,680 22,540 22,630 22,640 -10 179 592

Future Bt10

GF10J13 22,470 22,300 22,440 22,440 - 5,750 12,159

GF10M13 22,580 22,410 22,540 22,540 - 1,078 5,773

GF10Q13 22,670 22,530 22,640 22,640 - 288 1,341
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SVJ13 861 860 861 846 - 2 60
SVM13 - - - 868 - 0 72
SVQ13 - - - 860 - 0 2
Brent Crude Oil Futures

BRH13 3,257 3,223 3,248 3,218 18.55 96 252
BRJ13 3,248 3,218 3,238 3,206 33 207 614
BRK13 3,240 3,207 3,230 3,198 32 76 204

Expiration

DEVER (]

Current

Fair future

Current

Premium / Discount

premium /

Premium / Discount

S50H13
S50J13

S50K13
S50M13

Gold

GFJ13
GFM13
GFQ13

Silver

SVJ13
SVM13
svQ13

Brent

USDH13
USDJ13
USDK13

date
28-Mar-13
29-Apr-13
30-May-13
27-Jun-13

Expiration

date
29-Apr-13
27-Jun-13
29-Aug-13

Expiration

date
29-Apr-13
27-Jun-13
29-Aug-13

Expiration
date
12-Apr-13
15-May-13
14-Jun-13

Expiration
date
28-Mar-13
29-Apr-13
30-May-13

maturity

FV of periodic
Rf dividend
2.71% 22
2.71% 6.7
2.71% 15.0
2.71% 17.0

Days to  Current
maturity spot (USD)
42 1,601.6
101 1,601.6
164 1,601.6

Daysto  Current
maturity spot (USD)
42 29.08
101 29.08
164 29.08

DEVERT Current
maturity spot (USD)
25
58 108.57
88 108.57
Days t_o Current FX
maturity
10 29.581
42 29.581
73 29.581

2.74%
2.76%
2.77%

2.74%
2.76%
2.77%

2.74%
2.76%

2.74%

2.74%
2.76%

spot
1045.26
1045.26
1045.26
1045.26

Current

Current
FX
29.581
29.581
29.581

Current

0.04%
0.07%

price
1043.9
1041.8
1035.9
1036.2

Fair future
price
22,591
22,692
22,802

Fair future
price
863
867
871

Fair future
price

3,226
3,233

Fair future
price
29.60
29.67
29.74

future price
1045.1
1043.2
1045
1043.6

Current
future price
22,460
22,560
22,660

Current
future price

Current
future price

3,260
3,250

Current
future price
29.55
29.62
29.70

from fair price (pts)
1.2
1.4
9.1
74

Premium / Discount
from fair price (Bt)
-131
-132
-142

Premium / Discount
from fair price (Bt)
21
-867
-871

Premium / Discount
from fair price (Bt)

Premium / Discount
from fair price (Bt)

-0.05
-0.05
-0.04

* 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

29.34
29.39
29.44
29.49
29.54
29.59
29.64
29.69
29.74
29.79
29.84

1,543
21,514
21,367
21,257
21,184
21,147
21,147
21,184
21,257
21,367
21,514
21,697

1,553
20,956
20,813
20,706
20,635
20,599
20,599
20,635
20,706
20,813
20,956
21,135

1,563
20,538
20,398
20,293
20,223
20,188
20,188
20,223
20,293
20,398
20,538
20,713

1,573
20,259
20,121
20,017
19,948
19,914
19,914
19,948
20,017
20,121
20,259
20,431

Gold spot (USD/oz)

1,583
20,119
19,982
19,879
19,811
19,777
19,777
19,811
19,879
19,982
20,119
20,291

1,593
20,119
19,982
19,879
19,811
19,777
19,777
19,811
19,879
19,982
20,119
20,291

1,603
20,259
20,121
20,017
19,948
19,914
19,914
19,948
20,017
20,121
20,259
20,431

1,613
20,538
20,398
20,293
20,223
20,188
20,188
20,223
20,293
20,398
20,538
20,713

discount (%)

premium /
discount (%)
-0.6%
-0.6%
-0.6%

premium /
discount (%)
2.4%
-100.0%
-100.0%

premium /
discount (%)

1.1%
0.5%

premium /
discount (%)

-0.2%
-0.1%

1,623
20,956
20,813
20,706
20,635
20,599
20,599
20,635
20,706
20,813
20,956
21,135

from spot price (pts)

-0.2

-2.1

-0.3

-1.7
1,633 1,643
21,514 22,211
21,367 22,060
21,257 21,946
21,184 21,871
21,147 21,833
21,147 21,833
21,184 21,871
21,257 21,946
21,367 22,060
21,514 22,211
21,697 22,401
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Silver spot (USD/oz)

26.6 271 27.6 281 28.6

29.34 780 721 677 648 633

29.39 781 722 678 649 634

29.44 783 724 679 650 635

29.49 784 725 681 651 636

29.54 637
THB/USD 29.59

29.64

29.69

29.74

29.79
29.84

Fair Brent spot price

29.1 29.6 30.1 30.6 3141 31.6

648 677 721 780 853
649 678 722 781 855
650 679 724 783 856
651 681 725 784 858

652

Brent spot (USD/bbl)

99 101 103 105 107
29.34 2,891 2,657 2,480 2,363 2,304
29.39 2,896 2,661 2,485 2,367 2,308
29.44 2,901 2,666 2,489 2,371 2,312
29.49 2,316
29.54 2,320

THB/USD

29.59

29.64
29.69
29.74
29.79
29.84

109 111 113 115 117 119
2,363 2,480 2,657 2,891 3,185
2,367 2,485 2,661 2,896 3,190
2,371 2,489 2,666 2,901 3,196
2,375
2,379

TUN WRAN1SOl

15 HunAx gil91) - HICP Feb 0.4% / Jan -1.0%

15 JunAu auig — CPI Feb 0.7% / Jan 0.0%

15 JunAu @1§3+ - Empire State Mfg Mar 9.24/ Feb 10.04

15 JunAn 2@‘1/15"3‘“1 - Net Long-Term TIC Flows Jan $25.7 B/ Dec $64.2 B
15 JunAu w%gﬂ - Industrial Production Feb 0.7% / Jan -0.1%

15 HuAN anig4 - Consumer Sentiment Mar 71.8 / Feb 77.6

18 JuAu Eﬂi‘ﬂ - Merchandise Trade Jan / Dec E12.0 B

18 HuAN ﬂui’g% - Housing Market Index Mar consensus 47 / Feb 46
19 HunAw 89n7)t - CPI Feb / Jan -0.5%

19 HuAx 849nq - PPl Output Feb / Jan 0.2%

19 funAx frjvx‘mt]‘t’r— PPI Input Feb / Jan 1.8%

19 HuAn @M%ﬁ% - Housing Starts Feb / Jan 0.890 M

19 HuAu @1)153“1 - Building Permits Feb / Jan 0.925 M

19-20 HuAu

AT - FOMC Meeting Begins

20 fuAn \suil - PPI Feb / Jan 0.8%
20 A a"qnqw - Claimant Count-Chg Feb / Jan -12.5 K
20 funaAxN 849n7 - ILO Unemployment Feb / Jan 7.8%
20 funAx A1 - PMI Flash Mfg Mar / Feb 50.4
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Fun winn1sal

20 {uAx mjﬂu - All Industry Index Jan / Dec 1.8%

21 JuAd LesNTl - PMI Composite Mar / Feb 52.7

21 funax \BINT - PMI Mfg Mar / Feb 50.1

21 flunAx 11830l - PMI Mfg Services / Feb 54.1

21 funax BJ%‘I/QLM - PMI Composite Mar / Feb 42.3

21 funAx 5a1eigt - PMI Mfg Mar / Feb 43.6

21 JuAd Blivyx‘uﬁm - PMI Mfg Services / Feb 42.7

21 Juau ¢/131) - PMI Composite Mar / Feb 47.3

21 {uA g/l91) - PMI Mfg Mar / Feb 47.8

21 Juau ¢/131] - PMI Mfg Services / Feb 47.3

21 §uay 84nn - Retail Sales Feb / Jan -0.6%

21 A 2‘1‘1)1'3‘5“1 - New Claims wk3/16 consensus 340 K/ Prior 332 K

21 flunax wﬁ*g% - PMI Mfg Mar consensus 55.0 / Feb 55.2

21 A zwiﬁs% - FHFA House Price Index Jan consensus 0.7% / Dec 0.6%

21 funax @M%’g% - Existing Home Sales Feb consensus 5.01 M / Jan 4.92 M

21 flunAx mi?;-g% - Leading Indicators Feb consensus 0.4% / Jan 0.2%

21 {ua ﬂjﬂqu - Merchandise Trade Feb consensus Y-779.3 B/ Jan Y-1.63 B
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