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Trading Range in today

Support aeunnilo

S50M13 993-987 1,005-1,011 deude nanasansal
NBIAIUYI 1,540-1,530 1,555-1,565 wanzidawindinm: 27648
GFJ13 21,800-21,600 22,150-22,350 nuade wadunies
SVJ13 800-790 840-850 wanziuwindiameii: 18239
BRJ13 3,180-3,160 3,210-3,230

ANRELN 29.35-29.30 29.45-29.50

ANRUIIEETYANIgY (DXYO) 82.5-82.3 82.9-83.2

g5Uaarn SET50 Index Futures

Settlement Price Volume S

Interest
Prior Last Change
S50J13 1,024.5 1,024.5 999.1 1,019.7 1,001.9 -18.4 985 410
S50K13 - - - 1,019.6 - -18.3 0 3
S50M13 1,024.7 1,026.1 1,000.0 1,021.2 1,002.2 -18.9 32,756 30,790
S50U13 1,023.0 1,024.0 995.0 1,019.2 1,001.0 -18.5 1,253 1,979
S50Z213 1,020.7 1,023.8 1,000.0 1,019.0 1,003.0 -16.0 58 425
S50H14 1,022.0 1,022.0 1,000.0 1,018.7 1,000.0 -18.2 13 27

a5uUaanma Currency Futures

Settlement Price Volume Open

Interest
Low Prior Last Change
uUsSDJ13 USDJ13 29.5 29.5 29.4 29.4 29.4 -0.02 283
USDK13 USDK13 29.5 29.5 29.5 29.5 29.5 -0.03 1
USDM13 USDM13 29.6 29.6 29.5 29.5 29.5 - 267
USDU13 USDU13 29.7 29.7 29.6 29.7 29.6 -0.01 131

aguuandauugnd Futures aiszianiinasnu (Heue

Foreign

Local

SET50 Index Futures
Energy Futures

Metal Futures

Single Stock Futures
Currency Futures

Long
3,825
42
1,182
497
0

Short

5,264
87
3,657
1,205
0

Net

Settlement Price

Institution
Long Short
8,947 9,179
35 15
7,857 9,429
27,909 6,226
94 341

d9Uaana Futures Gold & Silver & Oil Futures

Volume

Net Long Short
-232 22,293 20,622 1,671

20 169 144 25
-1,572 10,110 6,063 4,047
21,683 26,277 47,252 -20,975

-247 588 341 247

Open
Interest

Future Bt50

Close

Prior

Change

GFJ13 22,310 21,900 21,910 22,340 -430 3,365 7,215
GFM13 22,420 22,000 22,000 22,450 -440 1,073 3,328
GFQ13 22,520 22,100 22,120 22,570 -460 955 1,118
Future Bt10

GF10J13 22,310 21,900 21,910 22,340 -430 8,041 10,835
GF10M13 22,410 22,000 22,010 22,450 -440 3,093 6,274
GF10Q13 22,510 22,090 22,100 22,550 -450 2,620 2,313
SVJ13 - - - 845 - 0 58
SVM13 825 825 825 850 - 1 76
SvQ13 827 827 827 859 - 1 2
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Brent Crude Oil Futures

BRJ13 3,280 3,240 3,247 3,275 -28 143 550
BRK13 3,277 3,241 3,250 3,272 -22 95 228
BRM13 3,268 3,241 3,241 3,255 -14 8 32
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)
S50J13 29-Apr-13 25 2.71% 22 1004.67 1004.4 1001.3 -3.1 -0.3 -3.4
S50K13 30-May-13 56 2.711% 6.7 1004.67 1002.1 1001.3 -0.8 -0.1 -3.4
S50M13 27-Jun-13 84 2.711% 15.0 1004.67 995.9 1002.3 6.4 0.6 -2.4
S50U13 27-Sep-13 176 2.71% 17.0 1004.67 1000.9 1000.7 -0.2 0.0 -4.0
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 25 1,659.4 2.74% 29.351 21,797 21,920 123 0.6%
GFM13 27-Jun-13 84 1,559.4 2.76% 29.351 21,894 22,080 186 0.8%
GFQ13 29-Aug-13 147 1,559.4 2.77% 29.351 22,000 22,120 120 0.5%
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 25 26.88 2.74% 29.351 790 801 11 1.3%
SVM13 27-Jun-13 84 26.88 2.76% 29.351 794 850 56 7.1%
sSvVQ13 29-Aug-13 147 26.88 2.77% 29.351 798 860 62 7.8%
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 8 107.28 2.74% 29.351 3,151 3,186 35 1.1%
BRK13 15-May-13 41 107.28 2.74% 29.351 3,158 3,195 37 1.2%
BRM13 14-Jun-13 71 107.28 2.76% 29.351 3,166 3,197 31 1.0%

Expiration  Days to Current FX Fair future Current Premium / Discount  premium/
date maturity price future price  from fair price (Bt) discount (%)
USDJ13 29-Apr-13 25 29.351 2.74% 0.04% 29.41 29.38 -0.03 -0.1%
USDK13 30-May-13 56 29.351 2.74% 0.04% 29.47 29.45 -0.02 -0.1%
USDM13 30-Jun-13 87 29.351 2.76% 0.07% 29.54 29.50 -0.04 -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)

1,503 1,513 1,523 1,533 1,543 1,553 1,563 1,573 1,583 1,593 1,603

29.10 20,788 20,234 19,819 19,543 19,404 19,543 19,819 20,234 20,788 21,479
2915 20,645 20,095 19,683 19,408 19,271 19,408 19,683 20,095 20,645 21,332
29.20 20,538 19,991 19,681 19,308 19,171 19,308 19,5681 19,991 20,638 21,221
29.25 20,466 19,921 19,513 19,240 19,104 19,240 19,513 19,921 20,466 21,147
2930 20,430 19,887 19,479 19,207 19,071 19,207 19,479 19,887 20,430 21,110
THB/USD 29.35
29.40 20466 19,921 19,513 19,240 19,240 19,513 19,921 20,466 21,147
2945 20,538 19,991 19,581 19,308 19,171 19,308 19,581 19,991 20,538 21,221
29.50 20,645 20,095 19,683 19,408 19,271 19,408 19,683 20,095 20,645 21,332
29.55 20,788 20,234 19,819 19,5643 19,404 19,543 19,819 20,234 20,788 21,479
29.60 20,966 20,408 19,990 19,710 19,571 19,710 19,990 20,408 20,966 21,664

Fair silver spot price

Silver spot (USD/oz)
24.4 24.9 25.4 25.9 26.4 26.9 27.4 27.9 28.4 28.9 29.4

29.10 709 651 608 579 564 579 608 651 709 782
29.15 711 652 609 580 565 580 609 652 711 784
29.20 712 654 610 581 566 581 610 654 712 785
29.25 713 655 611 582 567 582 611 655 713 786
29.30 714 656 612 583 568 583 612 656 714 788
THB/USD 29.35
29.40 717 658 614 584 570 584 614 658 717 790
29.45 718 659 615 585 571 585 615 659 718 792
29.50 719 660 616 586 572 586 616 660 719 793
29.55 720 661 617 587 573 587 617 661 720 794
29.60 722 662 618 588 574 588 618 662 722 796

Fair Brent spot price

Brent spot (USD/bbl)
97 99 101 103 105 107 109 111 113 115 117
29.10 2,831 2,598 2,424 2,307 2,249 2,307 2,424 2,598 2,831 3,122
29.15 2,836 2,603 2,428 2,311 2,253 2,311 2,428 2,603 2,836 3,127
29.20 2,841 2,607 2,432 2,315 2,257 2,315 2,432 2,607 2,841 3,133
29.25 2,846 2,612 2,436 2,319 2,261 2,319 2,436 2,612 2,846 3,138
29.30 2,264 2,323
THB/USD 29.35
29.40
29.45
29.50

29.55
29.60
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Fun winn1sal
3 LB mjﬂu - Bank of Japan Announcement consensus 0 bp / Prior 0 bp
3 e f;ql‘l:’a“ﬂ - GDP Q4r -0.6% / Q4p -0.6%
3 e ¢/131] - HICP Flash Mar 1.7% / Feb 1.8%
3 B 2‘1‘1)1%}3“1 - ADP Employment Mar 158 K/ Feb 198 K
3 B aniF - ISM Non-Mfg Mar 54.4 / Feb 56.0
4 L NE8Y BJ%?I’\?LM - PMI Composite Mar consensus 42.1 / Feb 43.1
4 B8 tli{il,ﬁ@ - PMI Services Mar consensus 41.9 / Feb 43.1
4 LB el - PMI Composite Mar consensus 51.0 / Feb 53.3
4 LUBE \ia3uTl - PMI Services Mar consensus 51.6 / Feb 54.7
4 B8 ¢/131] - PMI Composite Mar consensus 46.5 / Feb 47.9
4 B8 Eﬂiﬂ - PMI Services Mar consensus 46.5 / Feb 47.9
4 B8 'évxmt]‘tf - CIPS/PMI Services Mar / Feb 51.8
4 ey ¢/131 - PPI Feb / Jan 0.6%
4 W NE8Y fﬂ"\mqw— BOE Announcement consensus 0 bp / Prior 0 bp
4 L NE8Y wis”g% - Announced Layoffs Mar / Feb 55.4 K
4 WNEEY f;ql‘l:iﬂ - ECB Announcement consensus 0 bp / Prior 0 bp
4 LHBNEY @1‘1/153"1 - New Claims wk3/30 consensus 350 K/ Prior 357 K
5 N8 ¢/131] - Retail Sales Feb / Jan 1.2%
5 N8 11830 - Manufacturers' Orders Feb consensus 0.7% / Jan -1.9%
5 lNHEU wﬁ*g% - Nonfarm Payrolls Mar consensus 193 K/ Feb 236 K
5 N @M‘?ﬁ;% - Unemployment Rate Mar consensus 7.7% / Feb 7.7%
5 N8 @M%’g% - International Trade Balance Feb consensus $-44.8 B / Jan $-44.4 B
5 lHB8U @M‘?ﬁ;% - Consumer Credit Feb consensus $15.0 B/ Jan $16.2 B
8 LNIEIU \/83u8l - Industrial Production Feb / Jan 0.0%
8 INHEL A1 - CPI Mar / Feb 1.1%
8 LMY AU - PPl Mar / Feb 0.2%
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