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M1F9NFUULATRINNIE XD WALHANTENUNNARATY SET Index

Source: Bloomberg

Trading Range in today

Support aeunilos

S50M13 1,012-1,006 1,022-1,028 deude nanasansal
MBI 1,595-1,585 1,610-1,620 wanziiieuindinseil: 27648
GFJ13 22,300-22,200 22,600-22,700 nuATE WaBUNIH
SVJ13 835-825 846-856 wanzifeuiniinsizif: 18239
BRJ13 3,220-3,200 3,250-3,270

ANRULM 29.27-29.22 29.35-29.40

ANRUIIEETYANTgY (DXYO) 82.3-82.0 82.8-83.1

d91Umnann SET50 Index Futures

Settlement Price Volume L

Interest
Prior Last Change
S50J13 1,019.0 1,021.5 1,014.0 1,022.5 1,014.7 -7.6 402 306
S50K13 1,012.7 1,017.8 1,012.7 1,022.4 1,017.8 -7.5 2 3
S50M13 1,020.7 1,022.5 1,014.0 1,023.0 1,015.6 -7.3 17,280 30,103
S50U13 1,017.0 1,020.0 1,013.0 1,020.9 1,014.4 -6.7 462 1,766
S50213 1,015.1 1,020.0 1,014.0 1,020.0 1,014.0 -6.0 30 420
S50H14 1,015.0 1,017.0 1,012.1 1,020.5 1,013.0 -6.5 11 23

d5uUaara Currency Futures

Settlement Price Open

Interest
Prior Last Change
uUsDJ13 29.3 294 29.3 29.3 294 0.07 119 1,087
USDK13 - - - 294 - 0.07 0 47
USDM13 295 29.5 295 29.5 29.5 0.03 180 8,759
uUSbu13 29.6 29.7 29.6 29.6 29.7 0.03 31 72
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aqluaadauagnd Futures emudszinuniinasnu (dsueun

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 1,667 1,678 -11 4,422 4,968 -546 12,098 11,541 557
Energy Futures 27 10 17 3 3 0 31 48 -17
Metal Futures 62 143 -81 885 917 -32 439 326 113
Single Stock Futures 440 2,160 -1,720 8,137 10,845 -2,708 20,646 16,218 4,428
Currency Futures 0 0 0 14 49 -35 316 281 35

d91Uaaa Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFJ13 22,340 22,300 22,330 22,310 20 230 7,114
GFM13 22,440 22,410 22,440 22,410 30 56 2,815
GFQ13 22,540 22,510 22,530 22,510 20 73 934
Future Bt10

GF10J13 22,340 22,290 22,340 22,310 20 686 10,435
GF10M13 22,440 22,400 22,440 22,410 30 227 5,337
GF10Q13 22,540 22,510 22,530 22,510 20 112 1,877
SVJ13 - - - 845 - 0 58
SVM13 850 849 850 856 -6 2 75
SVQ13 - - - 859 - 0 2
Brent Crude Oil Futures

BRJ13 3,220 3,196 3,219 3,211 9 44 623
BRK13 3,218 3,216 3,218 3,210 8 17 245
BRM13 - - - 3,200 9 0 16

Expiration PDEVCRT 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)
S50J13 29-Apr-13 27 2.71% 2.2 1017.35 1017.2 1014.9 -2.3 -0.2 -2.5
S50K13 30-May-13 58 2.71% 6.7 1017.35 1015.0 1014.9 -0.1 0.0 -2.5
S50M13 27-Jun-13 86 2.71% 15.0 1017.35 1008.8 1015.7 6.9 0.7 -1.6
S50U13 27-Sep-13 178 2.71% 17.0 1017.35 1013.9 1014.2 0.3 0.0 -3.1
Gold
Expiration Current Current Fair future Current Premium / Discount premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFJ13 29-Apr-13 27 1,615.9 2.74% 29.268 22,526 22,310 -216 -1.0%
GFM13 27-Jun-13 86 1,615.9 2.76% 29.268 22,627 22,420 -207 -0.9%
GFQ13 29-Aug-13 149 1,615.9 2.77% 29.268 22,736 22,530 -206 -0.9%
Silver
Expiration Current Fair future Current Premium / Discount premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVJ13 29-Apr-13 27 28.06 2.74% 29.268 823 800 -23 -2.8%
SVM13 27-Jun-13 86 28.06 2.76% 29.268 827 850 23 2.8%
sSvQ13 29-Aug-13 149 28.06 2.77% 29.268 831 0 -831 -100.0%
Brent
Expiration Current Fair future Current Premium / Discount premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRJ13 12-Apr-13 10 110.93 2.74% 29.268 3,249 3,222 -27 -0.8%
BRK13 15-May-13 43 110.93 2.74% 29.268 3,257 3,220 -37 -1.1%
BRM13 14-Jun-13 73 110.93 2.76% 29.268 3,265 3,215 -50 -1.5%

Expiration Current EX Fair future Current Premium / Discount premium /
date maturity price future price  from fair price (Bt) discount (%)
USDJ13 29-Apr-13 27 29.268 2.74% 0.04% 29.33 29.37 0.04 0.1%
USDK13 30-May-13 58 29.268 2.74% 0.04% 29.39 29.44 0.05 0.2%
USDM13 30-Jun-13 89 29.268 2.76% 0.07% 29.46 29.49 0.03 0.1%

* 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)

1,550 1,560 1,570 1,580 1,590 1,600 1,610 1,620 1,630 1,640 1,650

29.02 21,379 20,828 20,414 20,138 20,000 20,138 20,414 20,828 21,379 22,069
29.07 21,232 20,684 20,273 19,999 19,862 19,999 20,273 20,684 21,232 21,917
2912 21121 20,576 20,168 19,895 19,759 19,895 20,168 20,576 21,121 21,803
2917 21,048 20,505 20,097 19,826 19,690 19,826 20,097 20,505 21,048 21,727
29.22 21,011 20,469 20,062 19,791 19,655 19,791 20,062 20,469 21,011 21,689
THB/USD 29.27
29.32 21,048 20,505 20,097 19,826 19,826 20,097 20,505 21,048 21,727
29.37 21121 20,576 20,168 19,895 19,759 19,895 20,168 20,576 21,121 21,803
29.42 21,232 20,684 20,273 19,999 19,862 19,999 20,273 20,684 21,232 21,917
29.47 21,379 20,828 20,414 20,138 20,000 20,138 20,414 20,828 21,379 22,069
29.52 21,563 21,007 20,590 20,311 20,172 20,311 20,590 21,007 21,563 22,259

Fair silver spot price

Silver spot (USD/oz)
25.6 26.1 26.6 271 27.6 28.1 28.6 29.1 29.6 30.1 30.6

29.02 742 684 640 611 597 611 640 684 742 814
29.07 743 685 641 612 598 612 641 685 743 816
29.12 744 686 642 613 599 613 642 686 744 817
29.17 746 687 643 614 600 614 643 687 746 818
29.22 747 688 645 615 601 615 645 688 747 820
THB/USD 29.27
29.32 749 691 647 617 603 617 647 691 749 823
29.37 751 692 648 618 604 618 648 692 751 824
29.42 752 693 649 620 605 620 649 693 752 825
29.47 753 694 650 621 606 621 650 694 753 827
29.52 754 695 651 622 607 622 651 695 754 828

Fair Brent spot price

Brent spot (USD/bbl)
101 103 105 107 109 111 113 115 117 119 121
29.02 2,929 2,697 2,523 2,406 2,348 2,406 2,523 2,697 2,929 3,219
29.07 2,934 2,701 2,527 2,411 2,352 2,411 2,527 2,701 2,934 3,225
29.12 2,939 2,706 2,531 2,415 2,357 2,415 2,531 2,706 2,939 3,230
29.17 2,944 2,711 2,536 2,419 2,361 2,419 2,536 2,711 2,944 3,236
29.22 2,365 2,423
THB/USD 29.27
29.32
29.37
29.42
29.47

29.52
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Fuh winn1sal

29 {uA Waupia - PPI Feb 0.4% / Jan 0.5%

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

29 flunAx mmﬁ% - Consumer Spending Feb 0.7% / Jan 0.2%

29 JuAN @M?ﬁ% - Core PCE price index Feb 0.1% / Jan 0.1%

29 fuAn @1'1/153"1 - Consumer Sentiment Mar 78.6 / 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%‘/ﬁs% - Total Vehicle Sales Mar consensus 15.4 M/ Feb 12.1 M

1 EeU AT - PMI Mfg Mar / Feb 54.3

1 LBEY @453 - ISM Mfg Mar consensus 54.0 / Feb 54.2

1 L8 @M‘ivjz% - Construction Spending Feb consensus 1.1% / Jan -2.1%

2 LlNHEU ﬂJ%I/\iLM - PMI Mfg Index Mar / Feb 43.9

2 LEeu 118713 - PMI Mfg Index Mar / Feb 50.3

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

2 lNBEU frj”\mqa:r - CIPS/PMI Mfg Index Mar / Feb 47.9

2 WU Eﬂ?‘ﬂ - Unemployment Rate Feb / Jan 11.9%

2 LY 11833l - CPI Marp / Febf 0.6%

2 lEgu @M‘ivjz% - Factory Orders Feb consensus 2.9% / Jan -2.0%

2 WU ajﬂqu - PMI Composite Mar / Feb 50.2

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

2 B8 A1 - PMI Composite Mar / Feb 51.4

2 e au - PMI Services Mar / Feb 52.1

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

3 lNENEY ¢/131] - GDP Q4r/ Q4p -0.6%

3 INEEU F;ql‘l:i‘ﬂ — HICP Flash Mar / Feb 1.8%

3 N8 gl31 - PPI Feb / Jan 0.6%

3 WU mﬁ*g% - ADP Employment Mar consensus 205 K/ Feb 198 K

3 LU @M?ﬁ% - ISM Non-Mfg Mar consensus 56.0 / Feb 56.0
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