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Trading Range in today

Support aeunnilos

S50H13 1,022-1,016 1,035-1,041 Teyde nanasanmol
NBIAUYI 1,602-1,592 1,616-1,626 wanzidawinainsz: 27648
GFJ13 22,400-22,300 22,800-22,900 nuate wadunies
SVJ13 848-838 860-870 wanziduwindiamei: 18239
BRJ13 3,180-3,160 3,210-3,230

ANRELN 29.13-29.08 29.25-29.30

ANRUIIEETYANgY (DXYO) 82.6-82.1 83.1-83.6

g5uUaarn SET50 Index Futures

Settlement Price Volume L

Interest
Prior Last Change
S50H13 1,045.0 1,048.2 1,022.0 1,042.0 1,031.0 -11.8 24,136 30,422
S50J13 1,043.2 1,044.8 1,022.0 1,039.0 1,027 1 -11.9 66 113
S50K13 - - - 1,038.0 - -7.8 0 1
S50M13 1,043.3 1,045.9 1,021.2 1,040.5 1,029.4 -11.2 5,785 7,644
S50U13 1,044.0 1,045.0 1,020.3 1,040.0 1,027.8 -12.3 371 905
S50213 1,045.0 1,045.0 1,023.0 1,040.6 1,030.0 -10.6 94 437

a5uUaarma Currency Futures

Settlement Price Open

Interest
Prior Last Change
USDH13 294 29.5 294 29.6 294 -0.17 986 4,261
uUSDJ13 29.6 29.6 29.4 29.7 29.5 -0.2 254 651
USDK13 29.6 29.6 295 29.7 29.5 -0.21 17 31
USDM13 29.6 29.6 295 29.8 29.6 -0.2 151 8,591
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aqluaadauagnd Futures emudszinuniinasnu (dsueun

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 3,504 4,340 -836 7,819 9,255 -1,436 19,129 16,857 2,272
Energy Futures 107 150 -43 10 10 0 247 204 43
Metal Futures 179 1,737 -1,558 5,851 6,853 -1,002 5,566 3,006 2,560
Single Stock Futures 1,974 4,539 -2,565 21,672 19,575 2,097 60,305 59,837 468
Currency Futures 0 0 0 113 287 174 1,295 1,121 174

d91Uaaa Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFJ13 22,660 22,430 22,450 22,590 -150 2,521 7,706
GFM13 22,750 22,520 22,540 22,680 -140 361 2,862
GFQ13 22,860 21,780 22,650 22,790 -140 290 738
Future Bt10

GF10J13 22,670 22,430 22,440 22,590 -150 6,524 11,293
GF10M13 22,750 22,520 22,540 22,680 -140 1,308 5,737
GF10Q13 22,850 22,630 22,660 22,780 -120 592 1,392
SVJ13 - - - 855 - 0 59
SVM13 - - - 877 - 0 72
SVQ13 - - - 869 - 0 2
Brent Crude Oil Futures

BRJ13 3,234 3,194 3,199 3,213 -14 293 717
BRK13 3,226 3,188 3,190 3,203 -13 62 252
BRM13 3,205 3,185 3,185 3,200 -14 9 8

Expiration PDEVCRT 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 8 2.71% 2.2 1029.44 1027.9 1030.2 2.3 0.2 0.8
S50J13 29-Apr-13 40 2.71% 6.7 1029.44 1025.8 10271 1.3 0.1 -2.3
S50K13 30-May-13 71 2.71% 15.0 1029.44 1019.8 1030.2 10.4 1.0 0.8
S50M13 27-Jun-13 99 2.71% 17.0 1029.44 1020.1 1029.3 9.2 0.9 -0.1
Gold
Expiration Current Current Fair future Current Premium / Discount premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFJ13 29-Apr-13 40 1,611.6 2.74% 29.267 22,487 22,470 -17 -0.1%
GFM13 27-Jun-13 99 1,611.6 2.76% 29.267 22,588 22,570 -18 -0.1%
GFQ13 29-Aug-13 162 1,611.6 2.77% 29.267 22,697 22,660 -37 -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 40 28.895 2.74% 29.267 848 833 -15 -1.8%
SVM13 27-Jun-13 929 28.895 2.76% 29.267 852 919 67 7.9%
SvQ13 29-Aug-13 162 28.895 2.77% 29.267 856 929 73 8.5%
Brent
Expiration Current Fair future Current Premium / Discount premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRJ13 12-Apr-13 23 107.58 2.74% 29.267 3,154 3,195 41 1.3%
BRK13 15-May-13 56 107.58 2.74% 29.267 3,162 3,190 28 0.9%
BRM13 14-Jun-13 86 107.58 2.76% 29.267 3,169 3,192 23 0.7%

Expiration Current EX Fair future Current Premium / Discount premium /
date maturity price future price  from fair price (Bt) discount (%)
USDH13 28-Mar-13 8 29.267 2.74% 0.04% 29.28 29.39 0.1 0.4%
USDJ13 29-Apr-13 40 29.267 2.74% 0.04% 29.35 29.46 0.11 0.4%
USDK13 30-May-13 71 29.267 2.76% 0.07% 29.42 29.46 0.04 0.1%

* 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)
1,561 1,571 1,581 1,591 1,601 1,611 1,621 1,631 1,641 1,651 1,661

29.02 21,534 20,983 20,569 20,293 20,155 20,293 20,569 20,983 21,534 22,224
29.07 21,386 20,838 20,427 20,153 20,016 20,153 20,427 20,838 21,386 22,071
2912 21,275 20,730 20,321 20,048 19,912 20,048 20,321 20,730 21,275 21,956
2917 21,200 20,657 20,250 19,978 19,843 19,978 20,250 20,657 21,200 21,879
29.22 19,808 19,943
THB/USD 29.27

29.32 21,200 20,657 20,250 19,978 19,978 20,250 20,657 21,200 21,879
29.37 21,275 20,730 20,321 20,048 19,912 20,048 20,321 20,730 21,275 21,956
2942 21,386 20,838 20,427 20,153 20,016 20,153 20,427 20,838 21,386 22,071
29.47 21,534 20,983 20,569 20,293 20,155 20,293 20,569 20,983 21,534 22,224
29.52 21,720 21,163 20,746 20,468 20,329 20,468 20,746 21,163 21,720 22,416

Fair silver spot price

Silver spot (USD/oz)
26.4 26.9 27.4 27.9 28.4 28.9 29.4 29.9 304 30.9 314

29.02 766 708 664 635 621 635 664 708 766 838
29.07 767 709 665 636 622 636 665 709 767 840
29.12 769 710 667 638 623 638 667 710 769 841
29.17 770 712 668 639 624 639 668 712 770 843
29.22 771 713 669 640 625 640 669 713 771 844
THB/USD 29.27
29.32 774 715 671 642 627 642 671 715 774 847
29.37 775 716 672 643 628 643 672 716 775 849
29.42 776 718 674 644 629 644 674 718 776 850
29.47 778 719 675 645 630 645 675 719 778 851
29.52 779 720 676 646 632 646 676 720 779 853

Fair Brent spot price

Brent spot (USD/bbl)
98 100 102 104 106 108 110 112 114 116 118
29.02 2,831 2,599 2,425 2,309 2,251 2,309 2,425 2,599 2,831 3,122
29.07 2,836 2,604 2,429 2,313 2,255 2,313 2,429 2,604 2,836 3,127
29.12 2,841 2,608 2,434 2,317 2,259 2,317 2,434 2,608 2,841 3,132
29.17 2,846 2,613 2,438 2,321 2,263 2,321 2,438 2,613 2,846 3,138
29.22 2,267 2,325
THB/USD 29.27
29.32
29.37
29.42
29.47

29.52
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Fun winn1sal
19 HuA 849ng - CPI Feb 0.7% / Jan -0.5%
19 JunAn 24ng) - PPl Output Feb 0.8% / Jan 0.2%
19 JunAu g4ng e - PPl Input Feb 3.2% / Jan 1.8%
19 HunAx a1 - Housing Starts Feb 0.917 M/ Jan 0.890 M
19 HuAN wi”g% - Building Permits Feb 0.946 M / Jan 0.925 M
19-20 HunAx anig - FOMC Meeting
20 HuAN \i99i - PPI Feb consensus 1.5% / Jan 0.8%
20 A é’\mqw - Claimant Count-Chg Feb consensus -5 K/ Jan -12.5 K
20 funAx frj“mqw - ILO Unemployment Feb consensus 7.8% / Jan 7.8%
20 funAx A1 - PMI Flash Mfg Mar / Feb 50.4
20 A Eﬁlﬂ;u - All Industry Index Jan / Dec 1.8%
21 JuAd LesNil - PMI Composite Mar / Feb 52.7
21 flunax \B9MT - PMI Mfg Mar / Feb 50.1
21 JuAn asuil - PMI Mfg Services / Feb 54.1
21 funax BJ%‘I/QLM - PMI Composite Mar / Feb 42.3
21 flunAx H¥a1Aid - PMI Mfg Mar / Feb 43.6
21 funax tﬁ‘l'\‘im@ - PMI Mfg Services / Feb 42.7
21 {1 ¢/191) - PMI Composite Mar / Feb 47.3
21 {unAu ﬂT?ﬂ - PMI Mfg Mar/ Feb 47.8
21 flunax g/l91) - PMI Mfg Services / Feb 47.3
21 {uAu 849n0 - Retail Sales Feb / Jan -0.6%
21 fwAn @1'1/153"1 - New Claims wk3/16 consensus 340 K/ Prior 332 K
21 flunAx 2‘1‘1;!5‘}2“1 - PMI Mfg Mar consensus 55.0 / Feb 55.2
21 A zwiﬁs% - FHFA House Price Index Jan consensus 0.7% / Dec 0.6%
21 flunax @M%"g% - Existing Home Sales Feb consensus 5.01 M/ Jan 4.92 M
21 JuAd 2‘1‘1)1'3"3“1 - Leading Indicators Feb consensus 0.4% / Jan 0.2%
21 Juau ﬂjﬂqu - Merchandise Trade Feb consensus Y-779.3 B/ Jan Y-1.63 B
22 funAu ﬁJﬁ%\‘iLﬂz‘i - Business Climate Indicator Mar / Feb 90
22 fuAn \asnil - Economic Sentiment Mar consensus 107.5 / Feb 107.4
26 HuAn é’\mq‘iﬂ - CBI Distributive Trades Mar / Feb 8
26 A zwiﬁs% - Durable Goods Orders Feb / Jan -5.2%
26 funAx mﬂﬁﬁ% - Case-Shiller 20-city, NSA Jan / Dec 0.2%
26 HunAu ani5% - New Home Sales Feb / Jan 437 K
26 FwAn @M%’g% - Consumer Confidence Mar / Feb 69.6
26 HuAx anig - Richmond Fed Mfg Mar / Feb 6
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