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NiCompare Mo s Mo Lower Chart

Source: Bloomberg

Trading Range in today

Support aeumnilos

S50M13 997-990 1,010-1,017 deude nanasansal
NAIAUNS 1,545-1,535 1,560-1,570 wanzideuindnses: 27648
GFJ13 21,600-21,400 21,900-22,100 NNATEH WARUNIE
SVJ13 800-790 840-850 anzidewinatnsmzy: 18239
BRJ13 3,110-3,090 3,125-3,145

ANRLLN 29.23-29.18 29.30-29.35

ANRUIIEETYANgY (DXYO) 82.5-82.1 83.0-83.4

d91Umnarn SET50 Index Futures

Settlement Price Volume L
Interest
Prior Last Change
S50J13 987.2 1,007.8 980.3 1,001.3 1,005.6 4.8 1,213 410
S50K13 998.0 998.0 986.0 1,001.3 996.0 0.8 5 4
S50M13 989.3 1,008.9 980.5 1,002.3 1,006.7 4.8 31,862 30,001
S50U13 989.0 1,006.9 979.8 1,000.7 1,004.9 4.5 1,707 2,008
S50213 986.0 1,007.0 981.0 1,003.0 1,005.5 2.9 77 408
S50H14 983.0 1,007.3 980.7 1,000.5 1,007.3 6.5 17 29

d5uUaana Currency Futures

Price Open

Settlement Price Volume

Interest
Open High Low Prior Last Change
uUsDJ13 294 29.5 294 294 294 0.04 683 1,329
USDK13 294 294 294 29.5 294 -0.02 50 97
USDM13 29.6 29.6 295 29.5 29.6 0.01 89 8,753
uUSbu13 - - - 29.6 - 0.03 0 320
UFENUANININE VFR 4110, 179 a1AsUenan 3R maed 4u 2526, 29 auua sl AW Ngawe 10120 TnsAwst 0-2801-9100 Tnsans. 0-2801-9399 2
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aguuandauugnd Futures anuilsznntinasnu (feua

Foreign Institution Local

Long Short Short Net Long Short
SET50 Index Futures 4,170 6,268 -2,098 9,405 9,142 263 21,306 19,471 1,835
Energy Futures 60 159 -99 1 1 0 299 200 99
Metal Futures 2,433 598 1,835 8,511 7,178 1,333 4,455 7,623 -3,168
Single Stock Futures 987 4,130 -3,143 38,293 8,089 30,204 26,370 53,431 -27,061
Currency Futures 0 0 0 90 259 -169 732 563 169

d5Uaana Futures Gold & Silver & Oil Futures

Settlement Price Volume Open

Interest

Prior Change

Future Bt50

GFJ13 22,010 21,540 21,550 21,910 -360 3,386 6,867
GFM13 22,100 21,640 21,640 22,010 -360 718 3,350
GFQ13 22,200 21,750 21,750 22,110 -360 677 1,210
Future Bt10

GF10J13 22,010 21,550 21,560 21,910 -350 6,675 10,203
GF10M13 22,100 21,640 21,650 22,010 -360 2,281 6,198
GF10Q13 22,200 21,750 21,750 22,100 -350 1,662 2,435
SVJ13 - - - 845 - 0 58
SVM13 - - - 850 - 0 76
SVQ13 - - - 859 - 0 2
Brent Crude Oil Futures

BRJ13 3,238 3,146 3,160 3,247 -87 162 522
BRK13 3,241 3,147 3,154 3,250 -95 175 266
BRM13 3,230 3,150 3,155 3,241 -87 23 36

Expiration [DEVER ) 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 24 2.71% 2.2 1010.71 1010.3 1006.1 -4.2 -0.4 -4.6
S50K13 30-May-13 55 2.71% 6.7 1010.71 1008.1 1002.1 -6.0 -0.6 -8.6
S50M13 27-Jun-13 83 2.71% 15.0 1010.71 1001.9 1007.1 5.2 0.5 -3.6
S50U13 27-Sep-13 175 2.71% 17.0 1010.71 1007.0 1005.2 -1.8 -0.2 -5.5
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 24 1,651.2 2.74% 29.261 21,614 21,620 6 0.0%
GFM13 27-Jun-13 83 1,651.2 2.76% 29.261 21,711 21,740 29 0.1%
GFQ13 29-Aug-13 146 1,551.2 2.77% 29.261 21,815 21,830 15 0.1%
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 24 26.83 2.74% 29.261 786 790 4 0.4%
SVM13 27-Jun-13 83 26.83 2.76% 29.261 790 780 -10 -1.3%
sSvQ13 29-Aug-13 146 26.83 2.77% 29.261 794 860 66 8.3%
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 7 106.52 2.74% 29.261 3,119 3,108 -1 -0.3%
BRK13 15-May-13 40 106.52 2.74% 29.261 3,126 3,116 -10 -0.3%
BRM13 14-Jun-13 70 106.52 2.76% 29.261 3,133 3,122 -1 -0.4%

Expiration [DEVER ) Current EX Fair future Current Premium / Discount premium /
date maturity price future price  from fair price (Bt) discount (%)
UsDJ13 29-Apr-13 24 29.261 2.74% 0.04% 29.31 29.42 0.11 0.4%
USDK13 30-May-13 55 29.261 2.74% 0.04% 29.38 29.43 0.05 0.2%
USDM13 30-Jun-13 86 29.261 2.76% 0.07% 29.45 29.51 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)
1,502 1,512 1,522 1,532 1,542 1,552 1,562 1,572 1,582 1,592 1,602

29.01 20,709 20,158 19,744 19,468 19,330 19,468 19,744 20,158 20,709 21,399

29.06 20,567 20,019 19,608 19,334 19,197 19,334 19,608 20,019 20,567 21,251

2911 20,460 19,915 19,506 19,234 19,097 19,234 19,506 19,915 20,460 21,141

29.16 20,388 19,845 19,438 19,166 19,031 19,166 19,438 19,845 20,388 21,067

29.21 20,353 19,810 19,404 19,133 18,997 19,133 19,404 19,810 20,353 21,030
THB/USD 29.26

29.31

29.36

29.41

29.46

29.51

Fair silver spot price

Silver spot (USD/oz)
24.3 24.8 25.3 25.8 26.3 26.8 27.3 27.8 28.3 28.8 29.3

29.01 706 648 604 575 561 575 604 648 706 778
29.06 707 649 605 576 562 576 605 649 707 780
29.11 708 650 606 577 563 577 606 650 708 781
29.16 709 651 607 578 564 578 607 651 709 782
29.21 711 652 608 579 565 579 608 652 711 784
THB/USD 29.26
29.31 713 655 611 581 567 581 611 655 713 786
29.36 714 656 612 582 568 582 612 656 714 788
29.41 716 657 613 583 569 583 613 657 716 789
29.46 77 658 614 584 569 584 614 658 717 790
29.51 718 659 615 585 570 585 615 659 718 792

Fair Brent spot price

Brent spot (USD/bbl)
97 99 101 103 105 107 109 111 113 115 117
29.01 2,800 2,568 2,394 2,278 2,220 2,278 2,394 2,568 2,800 3,090
29.06 2,805 2,572 2,398 2,282 2,224 2,282 2,398 2,572 2,805 3,096
29.11 2,810 2,577 2,402 2,286 2,228 2,286 2,402 2,577 2,810 3,101
29.16 2,815 2,581 2,406 2,290 2,231 2,290 2,406 2,581 2,815 3,106
29.21 2,235 2,294
THB/USD 29.26
29.31
29.36
29.41
29.46
29.51
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Fuh winn1sal
4 W Eew ﬂjﬂu - Bank of Japan Announcement O bp / Prior 0 bp
4 W NE8Y Blivyx‘imm - PMI Composite Mar 41.9 / Feb 43.1
4 N8 BJ%“’\‘lLﬁm - PMI Services Mar 41.3 / Feb 43.1
4 W NE8Y asuil - PMI Composite Mar 50.6 / Feb 53.3
4 LHBNEY 13l - PMI Services Mar 50.9 / Feb 54.7
4 uEe #/131 - PMI Composite Mar 46.5 / Feb 47.9
4 B8N ¢/131] - PMI Services Mar 46.4 / Feb 47.9
4 N8 ‘é/\‘mqtf - CIPS/PMI Services Mar 52.4 / Feb 51.8
4 gy Hﬁm - PPI Feb 0.2% / Jan 0.6%
4 11U g4ng e — BOE Announcement 0 bp / Prior 0 bp
4 =8 2‘1‘1)1%}3“1 - Announced Layoffs Mar 49.3 K/ Feb 55.4 K
4 L NE8Y ?;ﬂ:i‘ﬂ - ECB Announcement 0 bp / Prior 0 bp
4 ey Aunig - New Claims wk3/30 385 K / Prior 357 K
5 N8 #/191 - Retail Sales Feb / Jan 1.2%
5 W8 \iasnil - Manufacturers' Orders Feb consensus 0.7% / Jan -1.9%
5 LHEU 2‘1‘1)1'3‘5“1 - Nonfarm Payrolls Mar consensus 193 K/ Feb 236 K
5 LHBEU @ﬁ%’ﬁ“’l - Unemployment Rate Mar consensus 7.7% / Feb 7.7%
5 18U @M‘ivjz% - International Trade Balance Feb consensus $-44.8 B / Jan $-44.4 B
5 N8 wi“g% - Consumer Credit Feb consensus $15.0 B/ Jan $16.2 B
8 LNBEU \iasnil - Industrial Production Feb / Jan 0.0%
8 LMY AU - CPI Mar / Feb 1.1%
8 INHEL AU - PPl Mar / Feb 0.2%
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