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Trading Range in today

Support aeunnilo

S50H13 975-960 990-1,005 Teyde nanasanmal
NBIAIUYI 1,603-1,593 1,614-1,624 wanzidawinainszy: 27648
GFJ13 22,380-22,280 22,700-22,800 nuate wadunies
SVJ13 840-830 850-860 wanziuwindiameii: 18239
BRJ13 3,155-3,135 3,185-3,205

ANRELN 29.13-29.08 29.22-29.27

ANRUIIEETYANIgY (DXYO) 82.0-81.5 82.5-83.0

d5Uaara SET50 Index Futures

Settlement Price Volume S

Interest
Prior Last Change
S50H13 1,003.4 1,010.0 968.9 1,005.5 977.1 -29 33,632 25,027
S50J13 999.9 1,005.0 969.0 1,004.2 975.5 -29 164 192
S50K13 - - - 1,005.3 - -29.1 0 1
S50M13 1,003.5 1,009.0 968.7 1,004.8 977.2 -28.4 14,850 15,014
S50U13 999.5 1,006.4 968.0 1,003.2 973.8 -29.4 962 1,152
S50213 1,007.6 1,007.6 967.0 1,004.5 975.0 -30.4 160 364

a5uUaanma Currency Futures

Settlement Price Open
Interest
Prior Last Change
USDH13 29.2 29.3 29.2 29.3 29.3 0.03 616 3,999
UsSDJ13 29.3 29.4 29.3 29.3 29.4 0.07 231 973
USDK13 29.4 29.4 29.4 29.3 29.4 0.08 11 125
USDM13 29.4 29.6 29.4 29.4 29.5 0.03 160 8,816

aguuandauugnd Futures aiszianiinasnu (Heue

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 9,175 11,530 -2,355 13,843 13,477 366 26,750 24,761 1,989
Energy Futures 44 53 -9 0 0 0 109 100 9
Metal Futures 1,830 32 1,798 4,950 3,415 1,535 1,340 4,673 -3,333
Single Stock Futures 3,132 7,871 -4,739 96,597 6,318 90,279 39,754 125294  -85,5540
Currency Futures 2 199 -197 301 0 301 715 819 -104

asuanann Futures Gold & Silver & Oil Futures

Settlement Price Volume Open

Interest

Close Prior Change

Future Bt50

GFJ13 22,530 22,410 22,510 22,400 110 1,905 7,656
GFM13 22,620 22,510 22,600 22,490 110 410 2,759
GFQ13 22,730 22,610 22,700 22,610 90 338 819
Future Bt10

GF10J13 22,530 22,410 22,520 22,400 110 3,906 10,617
GF10M13 22,630 22,500 22,620 22,500 120 1,060 5,386
GF10Q13 22,730 22,610 22,720 22,600 120 501 1,470
SVJ13 - - - 845 - 0 61
SVM13 - - - 850 - 0 73
SvQ13 - - - 859 - 0 2
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Brent Crude Oil Futures

BRJ13 3,175 3,140 3,154 3,167 -16 118 709
BRK13 3,158 3,135 3,145 3,162 -17 32 241
BRM13 3,134 3,132 3,132 3,150 -16 3 13
SET50
Expiration  Days to Rf 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 3 2.71% 22 977.04 975.1 976.5 1.4 0.1 -0.5
S50J13 29-Apr-13 35 2.711% 6.7 977.04 972.9 975.2 23 0.2 -1.8
S50K13 30-May-13 66 2.711% 15.0 977.04 966.8 976.2 9.4 1.0 -0.8
S50M13 27-Jun-13 94 2.71% 17.0 977.04 966.9 976.4 9.5 1.0 -0.6
Gold
Expiration Daysto Current Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFJ13 29-Apr-13 35 1,604.5 2.74% 29.261 22,375 22,470 95 0.4%
GFM13 27-Jun-13 94 1,604.5 2.76% 29.261 22,476 22,610 134 0.6%
GFQ13 29-Aug-13 157 1,604.5 2.77% 29.261 22,584 22,780 196 0.9%
Silver
Expiration Daysto Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVJ13 29-Apr-13 35 28.62 2.74% 29.261 840 845 5 0.6%
SVM13 27-Jun-13 94 28.62 2.76% 29.261 843 850 7 0.8%
sSvVQ13 29-Aug-13 157 28.62 2.77% 29.261 847 859 12 1.4%

Expiration Daysto Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRJ13 12-Apr-13 18 107.92 2.74% 29.261 3,162 3,159 -3 -0.1%
BRK13 15-May-13 51 107.92 2.74% 29.261 3,170 3,158 -12 -0.4%
BRM13 14-Jun-13 81 107.92 2.76% 29.261 3,177 3,149 -28 -0.9%
Expiration  Days to Current FX Fair future Current Premium / Discount  premium/
date maturity price future price  from fair price (Bt) discount (%)
USDH13 28-Mar-13 3 29.261 2.74% 0.04% 29.27 29.28 0.01 0.0%
USDJ13 29-Apr-13 35 29.261 2.74% 0.04% 29.34 29.35 0.01 0.0%
USDK13 30-May-13 66 29.261 2.76% 0.07% 29.40 29.39 -0.01 0.0%
* 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)
1,556 1,566 1,576 1,586 1,596 1,606 1,616 1,626 1,636 1,646 1,656

29.01 21,458 20,907 20,493 20,217 20,079 20,217 20,493 20,907 21,458 22,148
29.06 21,310 20,763 20,352 20,078 19,941 20,078 20,352 20,763 21,310 21,995
2911 21,199 20,654 20,246 19,973 19,837 19,973 20,246 20,654 21,199 21,881
2916 21,125 20,582 20,175 19,904 19,768 19,904 20,175 20,582 21,125 21,804
29.21 21,088 20,546 20,140 19,869 19,733 19,869 20,140 20,546 21,088 21,766
THB/USD 29.26
29.31 21,125 20,582 20,175 19,904 19,904 20,175 20,582 21,125 21,804
29.36 21,199 20,654 20,246 19,973 19,837 19,973 20,246 20,654 21,199 21,881
2941 21,310 20,763 20,352 20,078 19,941 20,078 20,352 20,763 21,310 21,995
29.46 21,458 20,907 20,493 20,217 20,079 20,217 20,493 20,907 21,458 22,148
29.51 21,643 21,087 20,670 20,391 20,252 20,391 20,670 21,087 21,643 22,339

Fair silver spot price

Silver spot (USD/oz)
26.1 26.6 271 27.6 28.1 28.6 291 29.6 30.1 30.6 311

29.01 758 700 656 627 613 627 656 700 758 830
29.06 759 701 657 628 614 628 657 701 759 832
29.11 760 702 658 629 615 629 658 702 760 833
29.16 762 703 660 630 616 630 660 703 762 835
29.21 763 705 661 632 617 632 661 705 763 836
THB/USD 29.26
29.31 766 707 663 634 619 634 663 707 766 839
29.36 767 708 664 635 620 635 664 708 767 840
29.41 768 709 665 636 621 636 665 709 768 842
29.46 770 711 666 637 622 637 666 711 770 843
29.51 771 712 668 638 623 638 668 712 771 845

Fair Brent spot price

Brent spot (USD/bbl)
98 100 102 104 106 108 110 112 114 116 118
29.01 2,841 2,609 2,435 2,319 2,261 2,319 2,435 2,609 2,841 3,131
29.06 2,846 2,613 2,439 2,323 2,264 2,323 2,439 2,613 2,846 3,136
29.11 2,851 2,618 2,443 2,327 2,268 2,327 2,443 2,618 2,851 3,142
29.16 2,855 2,622 2,447 2,331 2,272 2,331 2,447 2,622 2,855 3,147
29.21 2,276 2,335
THB/USD 29.26
29.31
29.36
29.41

29.46
29.51
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Fun winn1sal

20 {uAx \a3Nil - PPI Feb consensus 1.5% / Jan 0.8%

20 HuAN 'évxmt]‘tf - Claimant Count-Chg Feb consensus -5 K/ Jan -12.5 K

20 funaAx ’é’\mt]'i:f - ILO Unemployment Feb consensus 7.8% / Jan 7.8%

20 funAx Au - PMI Flash Mfg Mar / Feb 50.4

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

21 {ua 1esuEl - PMI Composite Mar / Feb 52.7

21 JuAd el - PMI Mfg Mar / Feb 50.1

21 JunAu 118303l - PMI Mfg Services / Feb 54.1

21 JuAd 53614t - PMI Composite Mar / Feb 42.3

21 fwan BJ%\I'JLM - PMI Mfg Mar / Feb 43.6

21 flunAx HaAd - PMI Mfg Services / Feb 42.7

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

21 {1 8191 - PMI Mfg Mar / Feb 47.8

21 JuAd Eﬂ?‘ﬂ - PMI Mfg Services / Feb 47.3

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

21 JunAu mi?;-g% - New Claims wk3/16 consensus 340 K/ Prior 332 K

21 funax 2*1'1/153"1 - PMI Mfg Mar consensus 55.0 / Feb 55.2

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

21 JuAd zwiﬁs% - Existing Home Sales Feb consensus 5.01 M / Jan 4.92 M

21 flunax wﬁ*g% - 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 fuAn BJ%‘I/QLM - Business Climate Indicator Mar / Feb 90

22 funau \eia3uTl - Economic Sentiment Mar consensus 107.5 / Feb 107.4

23 A cli{il,ﬁ@ - Business Climate Indicator Mar 90 / Feb 90

23 Ay 19Nl - Economic Sentiment Mar 106.7 / 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
UFENUANININE VFR 4110, 179 a1AsUenan 3R maed 4u 2526, 29 auua sl AW Ngawe 10120 TnsAwst 0-2801-9100 Tnsans. 0-2801-9399 5

o Ao o X 2 A 4 P T o o - 2 2 Se o o o aAad o o e o o
manualinifaiaulnedeyavinilnnguazidedndunideielduslitedunsiuiuanugnifeguazanuanysaftesdayaiug Inaufimudnning  w5TR Sin §aaineasaudnslunis
wasuuasnudiwidedszunninisnline idmngluseuaiuiilagbidesudedamd manuaiuiifidglrzasdieldlsznaunisdndularasingsu g ldlddunstinidednaals  dn
AWUINNITeVEea1e wanning vidensatsmiensiula fdsinglusenu



