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Trading Range in today

Support aeunnilo

S50H13 997-990 1010-1017 Teyde nanaIanEl
NBIATUII 1,602-1,592 1,619-1,629 wanzidanindinazii: 27648
GFJ13 22,380-22,280 22,700-22,800 nuate wadunies
SVJ13 845-835 855-865 wanziuwindiamei: 18239
BRJ13 3,150-3,130 3,180-3,200
AR 29.15-29.10 29.24-29.29
ANRUIITETYANIgY (DXYO) 82.6-82.2 82.9-83.3
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d91Umnann SET50 Index Futures

Settlement Price Volume Open

Interest
Prior Last Change
S50H13 1,016.0 1,019.8 1,005.0 1,017.8 1,005.2 -12.3 20,162 28,778
S50J13 1,015.6 1,016.5 1,003.5 1,015.5 1,003.5 -11.3 72 173
S50K13 - - - 1,017.7 - -12.4 0 1
S50M13 1,018.0 1,019.5 1,004.4 1,017.3 1,004.7 -12.5 8,132 11,587
S50U13 1,017.8 1,017.8 1,002.6 1,015.3 1,003.5 -12.1 371 1,076
S50Z13 1,015.1 1,016.3 1,004.5 1,016.3 1,004.5 -11.8 48 428

d5Uaara Currency Futures

Open

Settlement Price Volume
Interest
Prior Last Change
USDH13 29.2 29.3 29.2 29.2 29.3 0.1 527 4,349
USDJ13 29.3 29.3 29.3 29.2 29.3 0.04 32 1,161
USDK13 29.3 29.3 29.3 29.3 29.3 0.02 5 129
USDM13 29.4 29.4 29.4 29.3 29.4 0.11 186 8,812

aquuandauugnd Futures anulszinntinass deyay

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 3,197 3,927 -730 9,741 9,173 568 15,847 15,685 162
Energy Futures 138 14 124 6 0 6 62 192 -130
Metal Futures 408 592 -184 5,854 6,406 -552 3,716 2,980 736
Single Stock Futures 523 3,168 2,645 34,639 10,486 24,153 41464 62,972  -21,508
Currency Futures 1 0 1 0 0 0 749 750 S

a5udanan Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFJ13 22,420 22,320 22,390 22,370 30 2,093 7,658
GFM13 22,520 22,420 22,490 22,470 20 338 2,731
GFQ13 22,620 22,530 22,610 22,570 40 412 637
Future Bt10

GF10J13 22,420 22,320 22,390 22,370 30 5,516 10,967
GF10M13 22,520 22,420 22,490 22,470 30 1,103 5,296
GF10Q13 22,620 22,530 22,600 22,580 20 516 1,369
SVJ13 - - - 845 - 0 61
SVM13 - - - 850 - 0 73
SvVQ13 - - - 859 - 0 2
Brent Crude Oil Futures

BRJ13 3,180 3,149 3,167 3,146 21 161 712
BRK13 3,168 3,141 3,162 3,141 21 42 259
BRM13 3,155 3,150 3,150 3,126 24 3 12
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Expiration  Days to FV of periodic Current Fair future Current Premium / Discount  premium / Premium / Discount

date maturity 5y dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50H13 28-Mar-13 6 2.71% 2.2 1008.14 1006.4 1005.5 -0.9 -0.1 -2.6
S50J13 29-Apr-13 38 2.71% 6.7 1008.14 1004.3 1004.2 -0.1 0.0 -3.9
S50K13 30-May-13 69 2.71% 15.0 1008.14 998.3 1005.3 7.0 0.7 -2.8
S50M13 27-Jun-13 97 2.711% 17.0 1008.14 998.5 1004.8 6.3 0.6 -3.3
Gold
Expiration  Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFJ13 29-Apr-13 38 1,614.5 2.74% 29.191 22,466 22,440 -26 -0.1%
GFM13 27-Jun-13 97 1,614.5 2.76% 29.191 22,567 22,550 -17 -0.1%
GFQ13 29-Aug-13 160 1,614.5 2.77% 29.191 22,675 22,650 -25 -0.1%
Silver
Expiration  Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVJ13 29-Apr-13 38 29.17 2.74% 29.191 854 840 -14 -1.6%
SVM13 27-Jun-13 97 29.17 2.76% 29.191 858 900 42 4.9%
SvQ13 29-Aug-13 160 29.17 2.77% 29.191 862 900 38 4.4%
Expiration  Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
12-Apr-13
BRK13 15-May-13 54 107.28 2.74% 29.191 3,144 3,156 12 0.4%
BRM13 14-Jun-13 84 107.28 2.76% 29.191 3,152 3,165 13 0.4%

Expiration  Days to T—— Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDH13 28-Mar-13 6 29.191 2.74% 0.04% 29.20 29.25 0.05
USDJ13 29-Apr-13 38 29.191 2.74% 0.04% 29.27 29.28 0.01 0.0%
USDK13 30-May-13 69 29.191 2.76% 0.07% 29.34 29.31 -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)
1,564 1,574 1,584 1,594 1,604 1,614 1,624 1,634 1,644 1,654 1,664
2895 21,517 20,966 20,554 20,279 20,141/ 20,141 20,279 20,554 20,966 21,517 22,205
29.00 21,368 20,822 20,412 20,138 20,002 20,002 20,138 20,412 20,822 21,368 22,051
29.05 21,257 20,713 20,305 20,033 19,897 19,897, 20,033 20,305 20,713 21,257 21,936
29.10 21,182 20,641 20,234 19,963 19,828 19,828 19,963 20,234 20,641 21,182 21,860
29.15 21,145 20,604 20,199 19,928 19,793] 19,793 19,928 20,199 20,604 21,145 21,821
THB/USD 29.20 21,145 20,604 20,199 19,928 19,793 19,793 19,928 20,199 20,604 21,145 21,821
29.25 21,182 20,641 20,234 19,963 19,828 19,828 19,963 20,234 20,641 21,182 21,860
29.30 21,257 20,713 20,305 20,033 19,897 19,897] 20,033 20,305 20,713 21,257 21,936
29.35 21,368 20,822 20,412 20,138 20,002 20,002 20,138 20,412 20,822 21,368 22,051
2940 21,517 20,966 20,554 20,279 20,141 20,141 20,279 20,554 20,966 21,517 22,205
29.45 21,703 21,148 20,731 20,454 20,315 20,315 20,454 20,731 21,148 21,703 22,397
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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

28.95 772 714 671 642 627 642 671 714 772 844
29.00 773 715 672 643 628 643 672 715 773 846
29.05 775 716 673 644 629 644 673 716 775 847
29.10 776 718 674 645 630 645 674 718 776 849
29.15 631 646

THB/USD 29.20
29.25
29.30
29.35
29.40
29.45

Fair Brent spot price

Brent spot (USD/bbl)
97 99 101 103 105 107 109 111 113 115 117
28.95 2,817 2,585 2,412 2,296 2,238 2,296 2,412 2,585 2,817 3,106
29.00 2,822 2,590 2,416 2,300 2,242 2,300 2,416 2,590 2,822 3,112
29.05 2,827 2,594 2,420 2,304 2,246 2,304 2,420 2,594 2,827 3,117
29.10 2,249 2,308
29.15 2,253 2,312
THB/USD 29.20
29.25
29.30
29.35
29.40
29.45

Fudl WAl

19 JunAu 24ng) - CPI Feb 0.7% / Jan -0.5%

19 JunAu £4ng e - PPl Output Feb 0.8% / Jan 0.2%

19 HunAx 89081 - PPl Input Feb 3.2% / Jan 1.8%

19 A @4¥3 - Housing Starts Feb 0.917 M / Jan 0.890 M

19 funAn @‘wi‘j‘% - Building Permits Feb 0.946 M / Jan 0.925 M

19-20 AN anig4 - FOMC Meeting

20 {uAx \wesuil - PPI Feb consensus 1.5% / Jan 0.8%

20 HuAw £4nge - Claimant Count-Chg Feb consensus -5 K/ Jan -12.5 K

20 funAx 'é'\mqtf - ILO Unemployment Feb consensus 7.8% / Jan 7.8%

20 A Au - PMI Flash Mfg Mar / Feb 50.4

20 fwAn Eﬁ,‘ﬂqu - All Industry Index Jan / Dec 1.8%

21 {upn \a71H - PMI Composite Mar / Feb 52.7

21 flunax \a3nil - PMI Mfg Mar / Feb 50.1

21 funax LB9MT - PMI Mfg Services / Feb 54.1

21 {uAy 54161 - PMI Composite Mar / Feb 42.3

21 funax 5aLeigt - PMI Mfg Mar / Feb 43.6
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Fun winn1sal

21 JunAu Haiea - PMI Mfg Services / Feb 42.7

21 JuAd f;ql‘l:’a“ﬂ - PMI Composite Mar / Feb 47.3

21 fwan ¢/131] - PMI Mfg Mar / Feb 47.8

21 {uAu #/l31) - PMI Mfg Services / Feb 47.3

21 fwAn 'é'\‘iﬂqtf - Retail Sales Feb / Jan -0.6%

21 fuan wﬁ*g% - New Claims wk3/16 consensus 340 K/ Prior 332 K

21 JuAd 2‘1‘1)1'3‘5“1 - PMI Mfg Mar consensus 55.0 / Feb 55.2

21 fuan '&Mi"ﬁs% - FHFA House Price Index Jan consensus 0.7% / Dec 0.6%

21 funAx @M‘ivjz% - Existing Home Sales Feb consensus 5.01 M/ Jan 4.92 M

21 funax 2*1'1/153"1 - Leading Indicators Feb consensus 0.4% / Jan 0.2%

21 JunAu Eﬁlﬂ;u - Merchandise Trade Feb consensus Y-779.3 B/ Jan Y-1.63 B

22 A BJ%;V\?LM - Business Climate Indicator Mar / Feb 90

22 fuan \iasnil - Economic Sentiment Mar consensus 107.5 / Feb 107.4

26 A 'évxmt]‘tf - CBI Distributive Trades Mar / Feb 8

26 FwAn @M%’g% - Durable Goods Orders Feb / Jan -5.2%

26 funAN @Mﬁfﬂ - Case-Shiller 20-city, NSA Jan / Dec 0.2%

26 fwAn mm”g% - New Home Sales Feb / Jan 437 K

26 HuAn @M%"g% - Consumer Confidence Mar / Feb 69.6

26 NuAN 2‘1‘1)1'3‘5“1 - Richmond Fed Mfg Mar / Feb 6
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