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Trading Range in today

Support

gaumulng

S50M13 1,050-1,044 1,057-1,063 dnade nanasansal
NRIATUNY 1,460-1,450 1,479-1,489 wanziewindimasl: 27648
GEM13 20,350-20,150 20,750-20,950 nuade wadunaas
SVM13 701-691 710-720 waneidaninainmef: 18239
BRK13 2,960-2,940 3,015-3,035

ANRULN 29.44-29.39 29.58-29.63

ARUIITETYANTTY (DXYO) 81.8-81.5 82.3-82.6

d9Uanara SET50 Index Futures

Settlement Price 2
Interest
Prior Last Change
S50K13 1,055.5 1,061.6 1,051.1 1,057.2 1,051.4 -5.5 130 78
S50M13 1,056.2 1,063.0 1,051.1 1,058.6 1,052.0 -6.8 17,446 31,631
S50N13 - - - 1,056.9 - -5.4 0 0
S50U13 1,052.5 1,057.5 1,046.5 1,054.0 1,047.1 -6.7 743 2,787
S50Z13 1,053.0 1,057.9 1,049.0 1,053.1 1,049.0 -4.1 27 366
S50H14 1,052.0 1,057.0 1,048.9 1,053.0 1,048.9 -4.1 13 58
#5Unara Currency Futures

. Open
Settlement Price Volume IntZrest
Prior Last Change
USDK13 29.4 29.5 29.4 29.4 29.4 0.04 434 1,560
USDM13 29.4 29.5 29.4 29.4 29.4 0.01 660 8,449
USDN13 29.5 29.5 29.5 29.5 29.5 0.03 10 15
USDU13 29.6 29.6 29.6 29.6 29.6 - 348 1,402

squuaadlaanugnd Futures muilszianiinavs

Foreign Institution
Long Short Net Long Short
SET50 Index Futures 3,365 3,053 312 5,314 6,202 -888 9,680 9,104 576
Energy Futures 84 58 26 1 13 =02 195 209 -14
Metal Futures 44 410 -366 3,071 3,132 61 2,410 1,983 427
Single Stock Futures 192 836 -644 6,960 22,573 -15,613 33,259 17,002 16,257
Currency Futures 3 24 il 642 132 510 807 1,296 -489

Future Bt50

dqunaa Futures Gold & Silver & Oil Futures
Open

CEE Interest

Settlement Price

Close Prior

Change

GFM13 20,630 20,370 20,410 20,610 -190 1,043 2,818
GFQ13 20,660 20,420 20,480 20,690 -210 177 2,178
GFV13 20,720 20,580 20,590 20,780 -190 22 53
Future Bt10

GF10M13 20,630 20,370 20,410 20,610 -200 3,406 4,989
GF10Q13 20,700 20,460 20,500 20,700 -200 725 3,114
GF10v13 20,770 20,560 20,610 20,780 -170 150 182
SVM13 705 705 705 705 -1 1 39
SvVQ13 705 705 705 713 -1 1 13
SVWV13 - - - 739 -1 0 0
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Brent Crude Oil Futures

BRK13 3,040 2,941 2,970 3,050 -82 191 320
BRM13 3,041 2,939 2,960 3,041 -81 84 195
BRN13 2,954 2,943 2,954 3,062 -108 5 51
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 -4 2.71% 2.2 1050.48 1048.0 1045.92 -2.1 -0.2 -4.6
S50K13 30-May-13 27 2.71% 6.7 1050.48 1045.9 1051.7 5.8 0.6 1.2
S50M13 27-Jun-13 55 2.71% 15.0 1050.48 1039.7 1051.8 121 1.2 1.3
S50U13 27-Sep-13 147 2.71% 17.0 1050.48 1045.1 1047.3 2.2 0.2 -3.2
Gold
Expiration [DEVER() Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFM13 27-Jun-13 55 1,466.9 2.74% 29.456 20,623 20,590 -33 -0.2%
GFQ13 29-Aug-13 118 1,466.9 2.76% 29.456 20,723 20,730 7 0.0%
GFV13 29-Oct-13 179 1,466.9 2.77% 29.456 20,819 21,870 1,051 5.0%
Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) ri future price  from fair price (Bt) discount (%)
SVM13 27-Jun-13 55 23.81 2.74% 29.456 704 704 0 0.0%
SVQ13 29-Aug-13 118 23.81 2.76% 29.456 708 740 32 4.6%
SVWV13 29-Oct-13 179 23.81 2.77% 29.456 711 750 39 5.5%
Expiration Current Current Fair future Current Premium / Discount  premium /
date spot (USD) FX price future price  from fair price (Bt) discount (%)
BRK13 15-May-13 12 102.7 2.74% 29.456 3,028 2,974 -54 -1.8%
BRM13 14-Jun-13 42 102.7 2.74% 29.456 3,035 2,975 -60 -2.0%
BRN13 15-Jul-13 73 102.7 2.76% 29.456 3,042 2,965 =77 -2.5%
Expiration [DEVER() Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDJ13 29-Apr-13 -4 29.456 2.74% 0.04% 29.45 29.24 -0.20 -0.7%
USDK13 30-May-13 27 29.456 2.74% 0.04% 29.51 29.43 -0.08 -0.3%
USDM13 30-Jun-13 58 29.456 2.76% 0.07% 29.58 29.41 -0.17 -0.6%
Fair gold spot price
Gold spot (USD/oz)
1,418 1,428 1,438 1,448 1,458 1,468 1,478 1,488 1,498 1,508 1,518
29.21 19,680 19,124 18,708 18,430 18,292 18,292 18,430 18,708 19,124 19,680 20,374
29.26 19,545 18,993 18,580 18,304 18,166| 18,166 18,304 18,580 18,993 19,545 20,234
29.31 19,444 18,895 18,484 18,209 18,072 18,072 18,209 18,484 18,895 19,444 20,130
29.36 19,377 18,830 18,420 18,146 18,010/ 18,010 18,146 18,420 18,830 19,377 20,060
2941 19,343 18,797 18,388 18,115 17,978 17,978 18,115 18,388 18,797 19,343 20,025
THB/USD 29.46 19,343 18,797 18,388 18,115 17,978 17,978 18,115 18,388 18,797 19,343 20,025
29.51 19,377 18,830 18,420 18,146 18,010f 18,010 18,146 18,420 18,830 19,377 20,060
2956 19,444 18,895 18,484 18,209 18,072 18,072 18,209 18,484 18,895 19,444 20,130
29.61 19,545 18,993 18,580 18,304 18,166/ 18,166 18,304 18,580 18,993 19,545 20,234
29.66 19,680 19,124 18,708 18,430 18,292| 18,292 18,430 18,708 19,124 19,680 20,374
29.71 19,848 19,288 18,868 18,588 18,448| 18,448 18,588 18,868 19,288 19,848 20,548
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Fair silver spot price

Silver spot (USD/oz)

21.3 21.8 22.3 22.8 23.3 23.8 24.3 24.8 25.3 25.8 26.3

29.21 476

29.26 477

29.31 478

29.36 479

29.41 480
THB/USD 29.46

29.51

29.56

29.61

29.66

29.71

Fair Brent spot price

Brent spot (USD/bbl)
93 95 97 99 101 103 105 107 109 111 113

29.21 2,707 2,474 2,299 2,182 2,123 2,182 2,299 2,474 2,707 2,999
29.26 2,712 2,478 2,302 2,185 2,127 2,185 2,302 2,478 2,712 3,005
29.31 2,717 2,482 2,306 2,189 2,131 2,189 2,306 2,482 2,717 3,010
29.36 2,134 2,193
29.41 2,138 2,197

THB/USD 29.46
29.51
29.56
29.61
29.66
29.71
2 WHNIAN BJi%\iLM - PMI Mfg Apr 44.4 / Mar 44
2 WHNIAN Lagudl - PMI Mfg Apr 48.1 / Mar 49.0
2 W HAIAN f;lq‘l:iﬂ - PMI Mfg Apr 46.7 / Mar 46.8
2 W NIAN 'rjvxmqtr - PMI Construction Apr 49.4 / Mar 47.2
2 W NIAN mw%'jﬂ - Announced Layoffs Apr 38.12 K/ Mar 49.26 K
2 N HNIAN #/131) - ECB Announcement 5/2 -25 bp / 0 bp
2 W HNIAN 'mzliiiﬂ - International Trade Mar $-38.8 B/ Feb $-43.0 B
2 W HNIAN mﬁﬂ - New Claims wk4/27 324 K/ Prior 339 K
2 W NIAN wﬁﬂ - Nonfarm productivity Q1:13 0.7% / Q4:12 -1.9%
2 WA @455 - Unit labor costs Q1:13 0.5% / Q4:12 4.6%
3 WOBNIAH ﬁ\mqw - CIPS/PMI Services Index Apr consensus 52.4 / Mar 52.4
3 NEAIAY ¢/1s1] - PPI Mar / Feb 0.2%
3 WBNIAN zm{g% - Nonfarm Payrolls Apr consensus 153 K/ Mar 88 K
3 W HNIAN 'm)ii"E% - Unemployment Rate Apr consensus 7.6% / Mar 7.6%
3 WOBNIAH '&’W%’ﬁsﬂ - Factory Orders Mar consensus -2.8% / Feb 3.0%
3 WOBNIAN zwivﬁﬂ - ISM Non-Mfg Index Apr consensus 54.0 / Mar 54.4
5 W HNIAN China : PMI Composite Apr/ Mar 53.5
5 WOBNIAN China : PMI Services Apr/ Mar 54.3
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