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Trading Range in today

Support aeunnilo

S50M13 1,018-1,012 1,027-1,033 deude nanasansal
NBIAIUYI 1,592-1,582 1,606-1,616 wanzidawindinm: 27648
GFJ13 22,300-22,200 22,600-22,700 nuate wadunies
SVJ13 830-820 846-856 wanziuwindiameii: 18239
BRJ13 3,215-3,195 3,230-3,250

ANRELN 29.27-29.22 29.35-29.40

ANRUIIEETYANIgY (DXYO) 82.7-82.4 83.3-83.6

g5Uaarn SET50 Index Futures

Settlement Price Volume S

Interest
Prior Last Change
S50J13 1,016.5 1,025.0 1,015.2 1,010.1 1,022.7 12.4 413 281
S50K13 - - - 1,010.0 - 12.4 0 3
S50M13 1,014.9 1,026.7 1,014.0 1,010.6 1,022.9 12.4 19,351 29,262
S50U13 1,013.0 1,023.7 1,013.0 1,008.5 1,021.1 12.4 679 1,753
S50Z213 1,016.0 1,023.5 1,015.9 1,008.5 1,018.0 11.5 21 413
S50H14 1,015.0 1,023.0 1,015.0 1,014.0 1,020.5 6.5 15 16

a5uUaanma Currency Futures

Settlement Price Volume Open
Interest
Prior Last Change
USDJ13 29.3 29.3 29.3 29.3 29.3 -0.01 99 1,018
USDK13 29.4 29.4 29.4 29.4 29.4 -0.03 1 47
USDM13 29.5 29.5 29.5 29.4 29.5 0.06 25 8,735
USDU13 29.6 29.6 29.6 29.6 29.6 0.01 46 41

aguuandauugnd Futures aiszianiinasnu (Heue

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 1,862 1,945 8 5,164 5,091 73 13,453 13,443 10
Energy Futures 0 28 -28 5 5 0 75 47 28
Metal Futures 83 1,374 -1,291 3,111 4,955 -1,844 4,257 1,122 3,135
Single Stock Futures 899 1,663 -764 5,102 15,717 -10,615 34,057 22,678 11,379
Currency Futures 0 0 0 0 0 0 171 171 0

d9Uaana Futures Gold & Silver & Oil Futures

Settlement Price Volume Open

Interest

Close Prior Change

Future Bt50

GFJ13 22,390 22,280 22,310 22,410 -100 1,515 7,176
GFM13 22,480 22,380 22,410 22,510 -100 254 2,832
GFQ13 22,580 22,490 22,510 22,620 -110 433 884
Future Bt10

GF10J13 22,410 22,280 22,310 22,410 -100 3,674 10,454
GF10M13 22,500 22,380 22,410 22,500 -90 933 5,297
GF10Q13 22,590 22,480 22,510 22,600 -90 642 1,869
SVJ13 - - - 845 - 0 58
SVM13 - - - 856 - 0 74
SvQ13 - - - 859 - 0 2
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Brent Crude Oil Futures

BRJ13 3,226 3,203 3,211 3,219 -8 56 647
BRK13 3,220 3,198 3,210 3,216 -6 23 245
BRM13 3,200 3,200 3,200 3,202 -2 1 16

Expiration  Days to

FV of periodic Current Fair future Current Premium / Discount  premium / Premium / Discount

Rf

date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50J13 29-Apr-13 28 2.71% 2.2 1024.92 1024.9 1022.5 -2.4 -0.2 -2.4
S50K13 30-May-13 59 2.71% 6.7 1024.92 1022.7 1022.4 -0.3 0.0 -25
S50M13 27-Jun-13 87 2.711% 15.0 1024.92 1016.5 1023 6.5 0.6 -1.9
S50U13 27-Sep-13 179 2.711% 17.0 1024.92 1021.7 1020.9 -0.8 -0.1 -4.0
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 28 1,695.3 2.74% 29.311 22,273 22,320 47 0.2%
GFM13 27-Jun-13 87 1,5695.3 2.76% 29.311 22,373 22,450 77 0.3%
GFQ13 29-Aug-13 150 1,695.3 2.77% 29.311 22,481 22,530 49 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 28 28.195 2.74% 29.311 828 787 -41 -5.0%
SVM13 27-Jun-13 87 28.195 2.76% 29.311 832 0 -832 -100.0%
sSvVQ13 29-Aug-13 150 28.195 2.77% 29.311 836 859 23 2.8%
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 11 110.13 2.74% 29.311 3,231 3,215 -16 -0.5%
BRK13 15-May-13 44 110.13 2.74% 29.311 3,239 3,218 -21 -0.6%
BRM13 14-Jun-13 74 110.13 2.76% 29.311 3,246 3,222 -24 -0.7%

Expiration  Days to Current EX Fair future Current Premium / Discount  premium/
date maturity price future price  from fair price (Bt) discount (%)
USDJ13 29-Apr-13 28 29.311 2.74% 0.04% 29.37 29.30 -0.07 -0.2%
USDK13 30-May-13 59 29.311 2.74% 0.04% 29.44 29.37 -0.07 -0.2%
USDM13 30-Jun-13 90 29.311 2.76% 0.07% 29.51 29.46 -0.05 -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)
1,548 1,558 1,568 1,578 1,588 1,598 1,608 1,618 1,628 1,638 1,648

29.06 21,378 20,825 20,411 20,135 19,996 20,135 20,411 20,825 21,378 22,068
2911 21,231 20,682 20,270 19,996 19,859 19,996 20,270 20,682 21,231 21,917
2916 21,120 20,574 20,165 19,892 19,756 19,892 20,165 20,574 21,120 21,803
29.21 21,047 20,503 20,095 19,823 19,687 19,823 20,095 20,503 21,047 21,727
29.26 21,010 20,467 20,060 19,788 19,652 19,788 20,060 20,467 21,010 21,689
THB/USD 29.31
29.36 21,047 20,503 20,095 19,823 19,823 20,095 20,503 21,047 21,727
2941 21,120 20,574 20,165 19,892 19,756 19,892 20,165 20,574 21,120 21,803
2946 21,231 20,682 20,270 19,996 19,859 19,996 20,270 20,682 21,231 21,917
2951 21378 20,825 20,411 20,135 19,996 20,135 20,411 20,825 21,378 22,068
29.56 21,562 21,004 20,586 20,308 20,168 20,308 20,586 21,004 21,562 22,258

Fair silver spot price

Silver spot (USD/oz)
25.7 26.2 26.7 27.2 27.7 28.2 28.7 29.2 29.7 30.2 30.7

29.06 747 689 645 616 601 616 645 689 747 819
29.11 748 690 646 617 602 617 646 690 748 821
29.16 749 691 647 618 603 618 647 691 749 822
29.21 751 692 648 619 605 619 648 692 751 824
29.26 752 693 649 620 606 620 649 693 752 825
THB/USD 29.31
29.36 754 696 652 622 608 622 652 696 754 828
29.41 756 697 653 623 609 623 653 697 756 829
29.46 757 698 654 624 610 624 654 698 757 831
29.51 758 699 655 625 611 625 655 699 758 832
29.56 760 700 656 627 612 627 656 700 760 833

Fair Brent spot price

Brent spot (USD/bbl)

100 102 104 106 108 110 112 114 116 118 120
29.06 2,910 2,677 2,503 2,387 2,329 2,387 2,503 2,677 2,910 3,200
29.11 2,915 2,682 2,507 2,391 2,333 2,391 2,507 2,682 2,915 3,206
29.16 2,920 2,687 2,512 2,395 2,337 2,395 2,512 2,687 2,920 3,212
29.21 2,925 2,691 2,516 2,399 2,341 2,399 2,516 2,691 2,925 3,217
29.26 2,345 2,403
THB/USD 29.31
29.36
29.41
29.46

29.51
29.56
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Fun winn1sal

29 {uAx W3aueia - PPI Feb 0.4% / Jan 0.5%

29 funAu zwiﬁs% - Personal Income Feb 1.1% / Jan -3.6%

29 flunAx @'1/15/3% - Consumer Spending Feb 0.7% / Jan 0.2%

29 HuAN @Mﬁfﬂ - Core PCE price index Feb 0.1% / Jan 0.1%

29 fuAn 2*1'1/153"1 - Consumer Sentiment Mar 78.6 / Feb 71.8

31 fwAu Au - CFLP Mfg PMI Mar consensus 51.3 / Feb 50.1

31 JuAn A1 - PMI Mfg Mar / Feb 50.4

1 {8 @‘M%‘/g% - Total Vehicle Sales Mar consensus 15.4 M/ Feb 12.1 M

1 lNEEY an¥g™ - PMI Mfg Mar / Feb 54.3

1T Y @1'1/153"1 - ISM Mfg Mar consensus 54.0 / Feb 54.2

1 L8 mﬁgﬂ - Construction Spending Feb consensus 1.1% / Jan -2.1%

2 WU EH‘I'QLM - PMI Mfg Index Mar / Feb 43.9

2 B8 18913 - PMI Mfg Index Mar / Feb 50.3

2 WU f;ql‘l:’a“‘i_l - PMI Mfg Index Mar / Feb 47.9

2 e £4ng et - CIPS/PMI Mfg Index Mar / Feb 47.9

2 lEgu F;ql‘l:i‘ﬂ - Unemployment Rate Feb / Jan 11.9%

2 LY 11837l - CPI Marp / Febf 0.6%

2 LU @M%"g% - Factory Orders Feb consensus 2.9% / Jan -2.0%

2 lmeu a‘jﬂ;u - PMI Composite Mar / Feb 50.2

2 N8 ﬂj‘ﬂqu - PMI Services Mar / Feb 51.1

2 B8 Al - PMI Composite Mar / Feb 51.4

2 LNEEIU Au - PMI Services Mar / Feb 52.1

3 e Eﬁl'ﬂ;u - Bank of Japan Announcement

3 IENEY ¢/131] - GDP Q4r/ Q4p -0.6%

3 WEeu ¢/131] - HICP Flash Mar / Feb 1.8%

3 N8 g131 - PPI Feb / Jan 0.6%

3 LU @1'1/153"1 - ADP Employment Mar consensus 205 K/ Feb 198 K

3 B Zﬁmﬁﬂ - ISM Non-Mfg Mar consensus 56.0 / Feb 56.0
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