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Trading Range in today

Support aeunnilo

S50H13 1,014-1,009 1,025-1,030 Teyde nanasanmal
NBIAIUYI 1,595-1,585 1,615-1,625 wanzidawinainszy: 27648
GFJ13 22,300-22,200 22,600-22,700 nuate wadunies
SVJ13 840-830 850-860 wanziuwindiameii: 18239
BRJ13 3,208-3,188 3,218-3,238

ANEULN 29.22-29.17 29.30-29.35

ANRUIIEETYANIgY (DXYO) 82.8-82.5 83.3-83.6

g5Uaarn SET50 Index Futures

Settlement Price Volume S

Interest
Prior Last Change
S50H13 1,020.0 1,033.0 1,018.7 1,014.6 1,022.4 7.5 11,614 10,299
S50J13 1,017.0 1,028.0 1,015.0 1,011.0 1,019.8 8.3 115 187
S50K13 1,022.0 1,022.0 1,020.0 1,008.3 1,020.0 11.7 2 3
S50M13 1,017.5 1,029.5 1,015.5 1,012.3 1,019.9 7.2 21,497 28,662
S50U13 1,016.0 1,027.5 1,014.1 1,010.0 1,018.0 7.9 633 1,573
S50213 1,016.0 1,028.0 1,015.3 1,011.0 1,017.8 6.8 65 411

a5uUaanma Currency Futures

Settlement Price Volume Open
Interest
Prior Last Change
USDH13 29.3 29.3 29.2 29.3 29.3 -0.05 730 3,120
uUsDJ13 29.4 29.4 29.3 29.4 29.3 -0.09 450 999
USDK13 29.4 29.4 29.4 29.5 29.4 -0.05 100 47
USDM13 29.5 29.5 29.5 29.5 29.5 -0.01 207 8,726

aguuandauugnd Futures aiszianiinasnu (Heue

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 12,195 10,948 1,247 7,341 7,501 -160 14,390 15,477 -1,087
Energy Futures 22 56 -34 27 3 24 157 147 10
Metal Futures 869 1,178 -309 3,069 3,820 -751 4,171 3,111 1,060
Single Stock Futures 1,759 1,206 553 7,527 22,522 -14,995 38,234 23,792 14,442
Currency Futures 0 0 0 827 524 303 660 963 -303

d5uanaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFJ13 22,370 22,250 22,260 22,340 -80 1,330 7,489
GFM13 22,460 22,350 22,360 22,440 -80 292 2,774
GFQ13 22,570 22,460 22,470 22,550 -80 342 674
Future Bt10

GF10J13 22,370 22,240 22,260 22,340 -80 4,347 10,437
GF10M13 22,470 22,350 22,370 22,440 -80 862 5,306
GF10Q13 22,580 22,450 22,450 22,540 -70 933 1,818
SVJ13 808 808 808 845 - 3 58
SVM13 - - - 856 - 0 73
SvQ13 - - - 859 - 0 2
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Brent Crude Oil Futures

BRJ13 3,213 3,174 3,209 3,180 28 132 657
BRK13 3,212 3,171 3,202 3,171 31 59 247
BRM13 3,200 3,180 3,180 3,163 17 15 18
SET50
Expiration Days to 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 0 2.71% 22 1025.96 1023.8 1022.1 -1.7 -0.2 -3.9
S50J13 29-Apr-13 32 2.71% 6.7 1025.96 1021.7 1019.3 -2.4 -0.2 -6.7
S50K13 30-May-13 63 2.71% 15.0 1025.96 1015.7 1020 4.3 0.4 -6.0
S50M13 27-Jun-13 91 2.71% 17.0 1025.96 1016.0 1019.5 35 0.3 -6.5
Gold
Expiration Daysto  Current Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFJ13 29-Apr-13 32 1,604.7 2.74% 29.272 22,381 22,350 -31 -0.1%
GFM13 27-Jun-13 91 1,604.7 2.76% 29.272 22,482 22,450 -32 -0.1%
GFQ13 29-Aug-13 154 1,604.7 2.77% 29.272 22,590 22,600 10 0.0%
Silver
Expiration Daysto  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 32 28.645 2.74% 29.272 841 821 -20 -2.3%
SVM13 27-Jun-13 91 28.645 2.76% 29.272 844 865 21 2.5%
SvQ13 29-Aug-13 154 28.645 2.77% 29.272 848 810 -38 -4.5%
Expiration Daysto Current Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRJ13 12-Apr-13 15 109.8 2.74% 29.272 3,218 3,206 -12 -0.4%
BRK13 15-May-13 48 109.8 2.74% 29.272 3,226 3,205 -21 -0.6%
BRM13 14-Jun-13 78 109.8 2.76% 29.272 3,233 3,199 -34 -1.1%

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 0 29.272 2.74% 0.04% 29.27 29.27 0.00 0.0%
USDJ13 29-Apr-13 32 29.272 2.74% 0.04% 29.34 29.31 -0.03 -0.1%
USDK13 30-May-13 63 29.272 2.76% 0.07% 29.41 29.42 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

29.02 21,468 20,916 20,502 20,226 20,088 20,226 20,502 20,916 21,468 22,158

29.07 21,320 20,772 20,361 20,087 19,950 20,087 20,361 20,772 21,320 22,005

29.12 21,209 20,664 20,255 19,982 19,982 20,255 20,664 21,209 21,890

29.17 21,135 20,592 20,184 19,913 19,913 20,184 20,592 21,135 21,814

29.22 21,098 20,556 20,149 19,878 19,878 20,149 20,556 21,098 21,776

THB/USD 29.27
29.32 20,592 19,913

29.37 21,209 20,664 20,255 19,982 19,846

29.42 21,320 20,772 20,361 20,087 19,950

29.47 21,468 20,916 20,502 20,226 20,088

29.52 21,653 21,096 20,679 20,400 20,261

19,913 20,592 21,814
19,082 20,255 20,664 21,209 21,890
20,087 20,361 20,772 21,320 22,005
20,226 20,502 20,916 21,468 22,158
20,400 20,679 21,096 21,653 22,348

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 3141
29.02 759 701 657 628 614 628 657 701 759 831
29.07 760 702 658 629 615 629 658 702 760 833
29.12 761 703 659 630 616 630 659 703 761 834
29.17 763 704 661 631 617 631 661 704 763 836
29.22 764 706 662 633 618 633 662 706 764 837

THB/USD 29.27

29.32 767 708 664 635 620 635 664 708 767 840
29.37 768 709 665 636 621 636 665 709 768 841
29.42 769 710 666 637 622 637 666 710 769 843
29.47 771 712 667 638 623 638 667 712 771 844
29.52 772 713 669 639 624 639 669 713 772 846

Fair Brent spot price

Brent spot (USD/bbl)
100 102 104 106 108 110 112 114 116 118 120
29.02 2,896 2,664 2,490 2,374 2,316 2,374 2,490 2,664 2,896 3,187
29.07 2,901 2,669 2,494 2,378 2,320 2,378 2,494 2,669 2,901 3,192
29.12 2,906 2,673 2,499 2,382 2,324 2,382 2,499 2,673 2,906 3,198
29.17 2,328 2,386
29.22 2,332 2,390
THB/USD 29.27
29.32
29.37
29.42
29.47
29.52
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Fuh winn1sal

27 {uA 510 — GDP Qdr 0.3% / Prior 0.1%
27 JunAu £4n5) - GDP Q4 -0.3% / Q4r -0.3%
27 {uau #/131] - EC Economic Sentiment Mar 90.0 / Feb 91.1
27 AuAl 2‘1‘1)1'3‘5“1 — Pending Home Sales Index Feb -0.4% / Jan 4.5%
27 fwAn mm”g% - Farm Prices Mar 1.5% / Feb -9.2%
27 JunAu ﬂjﬂu - Retail Sales Feb -2.3% / Jan -1.1%
28 fuAn \asnil - Retail Sales Feb consensus -0.8% / Jan 3.1%
28 flunAx LBINT - Unemployment Rate Mar consensus 6.9% / Feb 6.9%
28 funAu 2‘1‘1)1'3‘5“1 - GDP Q4:12 consensus 0.6% / Prior 0.1%
28 JuAn wﬁ*g% - New Claims wk3/23 consensus 340 K/ Prior 336 K
28 HuAN @35+ - Corporate Profits
28 funAx mm”g% - Chicago PMI Mar consensus 56.1 / Feb 56.8
28 funAx 2‘1‘1;!5‘}3?“1 - Kansas City Fed Mfg Mar consensus -3/ Feb -10
28 funAu ﬂjﬂu - PMI Mfg Mar / Feb 48.5
28 {1 Djﬂu - Household Spending Feb consensus 0.3% / Jan 2.4%
28 NuAN raﬁ,‘ﬂqu - Unemployment Rate Feb consensus 4.2% / Jan 4.2%
28 A ﬂ,j‘ﬂqu - Industrial Production Feb consensus 2.5% / Jan 1.0%
29 {uA d5aueid - PPI Feb / Jan 0.5%
29 fuAn @M%’g% - Personal Income Feb consensus 0.9% / Jan -3.6%
29 flunAx '&‘M%"gﬂ - Consumer Spending Feb consensus 0.6% / Jan 0.2%
29 JuAN zmﬁ*gﬂ - Core PCE price index Feb consensus 0.2% / Jan 0.1%
29 fuAn mﬂﬁﬁ% - Consumer Sentiment Mar consensus 72.5/Feb 71.8
31 JunAn A - PMI Mfg Mar / Feb 50.4
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