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Trading Range in today

Support aeurnilo

S50M13 1,061-1,054 1,073-1,080 e nanasansal
NAIATUNY 1,444-1,434 1,462-1,472 anzidauinainmzsf: 27648
GEM13 20,380-20,280 20,800-20,900 nuade wadunae
SVM13 700-690 710-720 wanzidawindiassi: 18239
BRK13 3,100-3,080 3,125-3,145

ANRUL 29.52-29.47 29.62-29.67

ARUITETYANTTY (DXYO) 82.0-81.7 82.4-82.7

d9Uanara SET50 Index Futures

Settlement Price Volume 2]

Interest
Prior Last Change
S50K13 1,043.1 1,067.8 1,041.8 1,043.7 1,067.7 23.9 396 110
S50M13 1,049.0 1,068.6 1,040.5 1,043.7 1,068.0 24.3 24,429 32,388
S50N13 - - - 1,043.5 - 23.7 0 0
S50U13 1,046.0 1,064.8 1,037.0 1,040.3 1,064.8 24.2 1,048 2,833
S50713 1,046.5 1,064.0 1,039.5 1,040.0 1,064.0 23.7 13 361
S50H14 1,035.0 1,065.0 1,035.0 1,040.9 1,065.0 24.1 7 57
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#9uaaa Currency Futures

e Settlement Price Volume 2l
Interest
Open High Prior Last Change
USDK13 29.7 29.8 29.7 29.7 29.7 -0.03 807 1,252
USDM13 29.7 29.8 29.7 29.7 29.7 -0.01 179 8,072
USDN13 - - - 29.7 - - 0 26
USDU13 29.8 29.8 29.8 29.8 29.8 0.02 5 1,410

squuaadiaznugns Futures muilszianiinasvu (Haan

Foreign Institution
Long Short Long Short
SET50 Index Futures 3,047 3,234 -187 8,270 8,776 506 14,576 13,883 693
Energy Futures 89 90 =} 38 10 28 233 260 27
Metal Futures 246 527 -281 3,418 3,947 529 3,037 2,227 810
Single Stock Futures 219 707 -488 23,989 8,623 15,366 17,932 32,810 -14,878
Currency Futures 0 0 0 210 701 -491 781 290 491

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFM13 20,900 20,600 20,640 20,870 -230 1,502 2,995
GFQ13 20,950 20,680 20,720 20,950 -220 187 2,192
GFV13 21,050 20,830 20,830 21,030 -200 75 34
Future Bt10

GF10M13 20,900 20,600 20,640 20,860 -220 3,876 4,977
GF10Q13 20,980 20,690 20,720 20,950 -220 831 3,111
GF10v13 21,020 20,800 20,820 21,050 -230 226 378
SVM13 707 700 701 704 -3 4 41
SVQ13 - - - 712 -3 0 13
SVVvi13 - - - 738 -3 0 0
Brent Crude Oil Futures

BRK13 3,127 3,066 3,115 3,059 57 220 319
BRM13 3,121 3,063 3,116 3,052 64 120 191
BRN13 3,126 3,044 3,102 3,033 57 20 64
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Expiration Days to 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 -9 2.71% 2.2 1061.37 1058.5 1045.92 -12.6 -1.2 -15.4
S50K13 30-May-13 22 2.71% 6.7 1061.37 1056.4 1067.6 11.2 11 6.2
S50M13 27-Jun-13 50 2.71% 15.0 1061.37 1050.3 1068 17.7 17 6.6
S50U13 27-Sep-13 142 2.71% 17.0 1061.37 1055.7 1064.5 8.8 0.8 3.1
Gold
Expiration Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFM13 27-Jun-13 50 1,448.3 2.74% 29.579 20,439 20,440 1 0.0%
GFQ13 29-Aug-13 113 1,448.3 2.76% 29.579 20,537 20,580 43 0.2%
GFV13 29-Oct-13 174 1,448.3 2.77% 29.579 20,633 0 -20,633 -100.0%
Silver
Expiration Current Fair future Current Premium / Discount  premium /
date spot (USD) price future price  from fair price (Bt) discount (%)
SVM13 27-Jun-13 50 24.6 2.74% 29.579 730 690 -40 -5.5%
SVQ13 29-Aug-13 113 24.6 2.76% 29.579 734 0 -734 -100.0%
SVV13 29-Oct-13 174 24.6 2.77% 29.579 737 0 -737 -100.0%

Expiration Days to Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRK13 15-May-13 7 103.91 2.74% 29.579 3,075 3,130 55 1.8%
BRM13 14-Jun-13 37 103.91 2.74% 29.579 3,082 3,125 43 1.4%
BRN13 15-Jul-13 68 103.91 2.76% 29.579 3,089 3,150 61 2.0%

Expiration Days to Fair future Current Premium / Discount  premium /
.. Current FX . . . . A
date maturity price future price  from fair price (Bt) discount (%)
uUsDJ13 29-Apr-13 -9 29.579 2.74% 0.04% 29.56 29.24 -0.32 -1.1%
USDK13 30-May-13 22 29.579 2.74% 0.04% 29.63 29.65 0.02 0.1%
USDM13 30-Jun-13 53 29.579 2.76% 0.07% 29.69 29.69 0.00 0.0%

Fair gold spot price

Gold spot (USD/oz)

1,399 1,409 1,419 1,429 1,439 1,449 1,459 1,469 1,479 1,489 1,499

29.33 19,501 18,943 18,525 18,246 18,106, 18,106/ 18,246 18,525 18,943 19,501 20,198
29.38 19,368 18,814 18,398 18,121 17,9837 17,983 18,121 18,398 18,814 19,368 20,060
29.43 19,268 18,717 18,304 18,028 17,890, 17,890, 18,028 18,304 18,717 19,268 19,957
29.48 19,201 18,652 18,240 17,966 17,829, 17,829 17,966 18,240 18,652 19,201 19,888
29.53 19,168 18,620 18,209 17,935 17,798 17,798 17,935 18,209 18,620 19,168 19,853
THB/USD 29.58 19,168 18,620 18,209 17,935 17,798 17,798 17,935 18,209 18,620 19,168 19,853
29.63 19,201 18,652 18,240 17,966 17,829/ 17,829 17,966 18,240 18,652 19,201 19,888
29.68 19,268 18,717 18,304 18,028 17,890, 17,890 18,028 18,304 18,717 19,268 19,957
29.73 19,368 18,814 18,398 18,121 17,983 17,983 18,121 18,398 18,814 19,368 20,060
29.78 19,501 18,943 18,525 18,246 18,106, 18,106 18,246 18,525 18,943 19,501 20,198
29.83 19,667 19,104 18,683 18,401 18,261 18,261 18,401 18,683 19,104 19,667 20,370

Fair silver spot price

Silver spot (USD/oz)
22.1 22.6 23.1 23.6 24.1 24.6 25.1 25.6 26.1 26.6 27.1

29.33 648 590 546 516 502 502 516 546 590 648 721
29.38 649 591 546 517 502 502 517 546 591 649 723
29.43 650 592 547 518 503 503 518 547 592 650 724
29.48 651 593 548 519 504 504 519 548 593 651 725
29.53 653 594 549 520 505 505 520 549 594 653 726
THB/USD 29.58 654 595 550 521 506 506 521 550 595 654 728
29.63 655 596 561 521 507 507 521 551 596 655 729
29.68 656 597 552 522 508 508 522 552 597 656 730
29.73 657 598 553 523 508 508 523 553 598 657 731
29.78 658 599 554 524 509 509 524 554 599 658 733
29.83 659 600 565 525 510 510 525 555 600 659 734
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Fair Brent spot price

Brent spot (USD/bbl)
94 96 98 100 102 104 106 108 110 112 114
29.33 2,754 2,520 2,344 2,226 2,168 2,226 2,344 2,520 2,754 3,048
29.38 2,759 2,524 2,348 2,230 2,171 2,230 2,348 2,524 2,759 3,053
29.43 2,764 2,528 2,352 2,234 2,175 2,234 2,352 2,528 2,764 3,058

29.48 , , , , 2,179 2,238
29.53 , , , , 2,182 2,242
THB/USD 29.58
29.63
29.68
29.73
29.78
29.83
Tui WRNISOL
3 WOBNIAH 'é/\‘mqr’r - CIPS/PMI Services Index Apr 52.9 / Mar 52.4
3 WO HNIAN qTi‘ﬂ - PPI Mar-0.2% / Feb 0.2%
3 WOBNIAN mﬂﬁﬂ — Nonfarm Payrolls Apr 165 K / Mar 88 K
3 WOBNIAH m%ﬁs% - Unemployment Rate Apr 7.5% / Mar 7.6%
3 W HNIAN ﬁuﬁ{g% - Factory Orders Mar -4.0% / Feb 3.0%
3 NHNAN zﬁ‘vﬁjﬂ - ISM Non-Mfg Apr 53.1 / Mar 54.4
5 WOBNIAN - PMI Composite Apr51.1/ Mar 53.5
5 WOBNIAN A1 - PMI Services Apr51.1/Mar 54.3
6 W ENIAN BJS‘I/QLﬂ@ - PMI Composite Apr 44.3 / Mar 41.9
6 W NIAN tJi%\iLM - PMI Services Apr 44.3 / Mar 41.3
6 WENIAN L1898l - PMI Composite Apr 49.2 / Mar 50.6
6 WENIAN 11893l - PMI Services Apr49.6 / Mar 50.9
6 W ENIAN F;ﬂiﬂ - PMI Composite Apr 46.9 / Mar 46.5
6 W HNIAN Eﬂiﬂ - PMI Services Apr 47.0 / Mar 46.4
6 W NIAN ﬂﬁﬁ‘ﬂ - Retail Sales Mar -0.1% / Feb -0.3%
6 W ENIAN ﬂjﬂ;u— PMI Composite Apr 51.8 / Mar 53.2
6 W NIAN tﬁlﬂu— PMI Services Apr 51.7 / Mar 54.0
7 WYBNIAN &li%\il,ﬂﬂ - Industrial Production Mar / Feb 0.7%
7 NYBNIAN &li%\il,ﬂﬂ - Merchandise Trade Mar / Feb E-6.0 B
7 W HNIAN 118933l - Manufacturers' Orders Mar / Feb 2.3%
7 NOHNIAN zwﬁ‘ﬂ - Consumer Credit Mar consensus $15.0 B/ Feb $18.1 B
7 NYBNIAN A4 - Merchandise Trade Balance Apr consensus $14.0 B/ Mar $-0.88 B
8 W N1AN 1189l - Industrial Production Mar / Feb 0.5%
8 W N1AN AU - CPI Apr consensus 2.2% / Mar 2.1%
8 Wy N1AN AU - PPI Apr consensus -2.2% / Mar -1.9%
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