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Trading Range in today

Support

faunulag

S50M13 1,009-1,004 1,020-1,025 deude nanasansal
NBIAIUYI 1,587-1,577 1,604-1,614 wanzidawinainszy: 27648
GFJ13 22,300-22,200 22,600-22,700 nuate wadunies
SVJ13 835-825 848-858 wanziuwindiameii: 18239
BRJ13 3,215-3,195 3,225-3,245

ANEULN 29.25-29.20 29.31-29.36

ANRUIIEETYANIgY (DXYO) 82.8-82.5 83.1-83.4

g5Uaarn SET50 Index Futures

Settlement Price

Volume S

Prior

S50H13
S50J13
S50K13
S50M13
S50U13
S§50213

1,022.0
1,030.0

1,018.5
1,017.0
1,018.1

1,025.0
1,030.0

1,023.0
1,020.5
1,022.0

1,014.0
1,008.5
1,008.0
1,006.5
1,008.1

1,022.1
1,019.3
1,020.0
1,019.5
1,017.9
1,017.8

d5Uaarn Curren

Last

1,015.9
1,010.1
1,010.2
1,008.5
1,008.5

Futures

Change
-6.38
-9.2

-10

-8.9

-9.4

-9.3

Interest
5,219 6,061
90 193
0 3
29,243 29,562
731 1,684
39 407

Settlement Price Volume Open
Interest
Prior Last Change
USDH13 29.2 29.3 29.2 29.3 29.2 -0.0093 209 2,964
uUsDJ13 29.4 29.4 29.3 29.3 29.3 - 142 929
USDK13 - - - 29.4 - -0.02 0 47
USDM13 29.4 29.4 29.4 29.5 29.4 -0.09 32 8,725

aguuandauugnd Futures aiszianiinasnu (Heue
Foreign Institution
Short Short

Long Net Long Net

SET50 Index Futures 5,919 5,622 297 8,037 8,541 -504 21,369 21,162 207
Energy Futures 116 45 71 53 53 0 114 185 -71
Metal Futures 2,005 17 1,988 6,598 5,744 854 1,991 4,833 -2,842
Single Stock Futures 905 557 348 15,749 28,472  -12,723 44,698 32,323 12,375
Currency Futures 2 2 0 286 0 286 95 381 -286
#9uaaa Futures Gold & Silver & Oil Futures
. Open
Settlement Price Volume IntZrest
Close Prior Change
Future Bt50
GFJ13 22,420 22,290 22,420 22,260 150 2,101 7,662
GFM13 22,510 22,400 22,510 22,360 150 571 2,863
GFQ13 22,620 22,500 22,620 22,470 150 508 877
Future Bt10
GF10J13 22,420 22,300 22,420 22,260 150 5,213 10,345
GF10M13 22,510 22,400 22,500 22,360 140 1,578 5,217
GF10Q13 22,620 22,500 22,610 22,470 130 622 1,769
SVJ13 - - - 845 - 0 58
SVM13 856 856 856 856 - 1 74
SVQ13 - - - 859 - 0 2
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Brent Crude Oil Futures

BRJ13 3,222 3,200 3,220 3,208 11 177 640
BRK13 3,219 3,196 3,216 3,202 14 95 243
BRM13 3,210 3,197 3,201 3,180 22 1" 15

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 -1 2.71% 2.2 1014.98 1012.7 1015.72 3.0 0.3 0.7
S50J13 29-Apr-13 31 2.71% 6.7 1014.98 1010.6 1010.1 -0.5 -0.1 -4.9
S50K13 30-May-13 62 2.71% 15.0 1014.98 1004.6 1010 54 0.5 -5.0
S50M13 27-Jun-13 90 2.711% 17.0 1014.98 1004.8 1010.6 5.8 0.6 -4.4
Expiration  Days to 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 31 1,594.8 2.74% 29.323 22,280 22,340 60 0.3%
GFM13 27-Jun-13 90 1,594.8 2.76% 29.323 22,380 22,460 80 0.4%
GFQ13 29-Aug-13 153 1,5694.8 2.77% 29.323 22,488 22,540 52 0.2%
Silver
Expiration  Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVJ13 29-Apr-13 31 28.323 2.74% 29.323 832 800 -32 -3.9%
SVM13 27-Jun-13 90 28.323 2.76% 29.323 836 879 43 5.1%
SvQ13 29-Aug-13 153 28.323 2.77% 29.323 840 859 19 2.2%
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 14 110.02 2.74% 29.323 3,230 3,210 -20 -0.6%
BRK13 15-May-13 47 110.02 2.74% 29.323 3,238 3,211 -27 -0.8%
BRM13 14-Jun-13 77 110.02 2.76% 29.323 3,245 3,207 -38 -1.2%

Expiration Current EX Fair future Current Premium / Discount  premium/
date maturity price future price  from fair price (Bt) discount (%)
USDH13 28-Mar-13 -1 29.323 2.74% 0.04% 29.32 29.26 -0.06 -0.2%
USDJ13 29-Apr-13 31 29.323 2.74% 0.04% 29.39 29.31 -0.08 -0.3%
USDK13 30-May-13 62 29.323 2.76% 0.07% 29.46 29.40 -0.06 -0.2%

* 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

29.07 21,505 20,953 20,538 20,262 20,124 20,262 20,538 20,953 21,505 22,196
2912 21,358 20,809 20,397 20,122 19,985 20,122 20,397 20,809 21,358 22,044
2917 21,247 20,700 20,291 20,018 19,881 20,018 20,291 20,700 21,247 21,929
29.22 21,173 20,628 20,220 19,948 19,812 19,948 20,220 20,628 21,173 21,853
29.27 21,136 20,592 20,185 19,913 19,777 19,913 20,185 20,592 21,136 21,815
THB/USD 29.32
29.37 21173 20,628 20,220 19,948 19,948 20,220 20,628 21,173 21,853
2942 21,247 20,700 20,291 20,018 19,881 20,018 20,291 20,700 21,247 21,929
29.47 21,358 20,809 20,397 20,122 19,985 20,122 20,397 20,809 21,358 22,044
29.52 21,505 20,953 20,538 20,262 20,124 20,262 20,538 20,953 21,505 22,196
29.57 21,690 21,133 20,715 20,436 20,297 20,436 20,715 21,133 21,690 22,387

Fair silver spot price

Silver spot (USD/oz)
25.8 26.3 26.8 27.3 27.8 28.3 28.8 29.3 29.8 30.3 30.8

29.07 751 693 649 620 605 620 649 693 751 823
29.12 752 694 650 621 606 621 650 694 752 825
29.17 753 695 651 622 607 622 651 695 753 826
29.22 755 696 652 623 609 623 652 696 755 828
29.27 756 697 653 624 610 624 653 697 756 829
THB/USD 29.32
29.37 758 700 656 626 612 626 656 700 758 832
29.42 760 701 657 627 613 627 657 701 760 833
29.47 761 702 658 628 614 628 658 702 761 835
29.52 762 703 659 630 615 630 659 703 762 836
29.57 764 705 660 631 616 631 660 705 764 838

Fair Brent spot price

Brent spot (USD/bbl)
100 102 104 106 108 110 112 114 116 118 120
29.07 2,908 2,675 2,501 2,385 2,326 2,385 2,501 2,675 2,908 3,199
29.12 2,913 2,680 2,505 2,389 2,330 2,389 2,505 2,680 2,913 3,204
29.17 2,918 2,684 2,509 2,393 2,334 2,393 2,509 2,684 2,918 3,210
29.22 2,923 2,689 2,514 2,397 2,338 2,397 2,514 2,689 2,923 3,215
29.27 2,342 2,401
THB/USD 29.32
29.37
29.42
29.47

29.52
29.57
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Fuh winn1sal

28 HuA \e9Nil - Retail Sales Feb 0.4% / Jan 3.1%

28 NuAN L8917 - Unemployment Rate Mar 6.9% / Feb 6.9%

28 fuAx anig - GDP Q4:12 0.4% / Prior 0.1%

28 funAu 2‘1‘1)1'3‘5“1 - New Claims wk3/23 357 K/ Prior 336 K

28 funAx mm”g% - Corporate Profits Q4:12 13.3% / Prior 17.9%

28 HuAN a5+ — Chicago PMI Mar 52.4 / Feb 56.8

28 funAx @M%’g% - Kansas City Fed Mfg Mar -5/ Feb -10

28 {uAx i |14 - PMI Mfg Mar 50.4 / Feb 48.5

28 funAu ﬂ_j Iy - CPI Feb -0.1% / Jan 0%

28 {uAx Djﬂu - Household Spending Feb 0.8% / Jan 2.4%

28 A ﬂjﬂu - Unemployment Rate Feb 4.3% / Jan 4.2%

28 f{uAx ﬂ,j‘ﬂqu - Industrial Production Feb -0.1% / Jan 1.0%

29 {uA 5aueid - PPI Feb / Jan 0.5%

29 funAu zwiﬁs% - 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 mm”g% - Consumer Sentiment Mar consensus 72.5/ Feb 71.8

31 JunAn Al - CFLP Mfg PMI Mar consensus 51.3 / Feb 50.1

31 {uneu Ay - PMI Mfg Mar / Feb 50.4

1 {8 @‘M%"ﬁ% - Total Vehicle Sales Mar / Feb 12.1 M

1 WYY zwiﬁs% - PMI Mfg Index Mar / Feb 54.3

1 eI anige - ISM Mfg Index Mar / Feb 54.2

1 L8 2‘1‘1)152‘-3“1 - Construction Spending Feb / Jan -2.1%
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