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Trading Range in today

Support aeunilos

S50M13 1,076-1,070 1,086-1,091 dnade nanasansal
NAIAIUNY 1,427-1,417 1,445-1,555 wanziewindiaasl: 27648
GEM13 20,200-20,000 20,600-20,800 nuade wadunaas
SVM13 701-691 709-719 wanzidawindassi: 18239
BRK13 3,050-3,030 3,080-3,100

ANRULN 29.70-29.65 29.80-29.85

ARULITEYANTTY (DXYO) 82.8-82.5 83.4-83.7

d9Uaara SET50 Index Futures

Settlement Price Volume Open

Interest
Prior Last Change
S50K13 1,082.2 1,085.0 1,075.0 1,080.4 1,080.5 0.2 409 219
S50M13 1,082.9 1,086.4 1,075.8 1,081.1 1,081.8 0.8 16,137 34,262
S50N13 - - - 1,080.2 - 0.2 0 0
S50U13 1,079.1 1,084.0 1,073.0 1,078.6 1,079.0 0.8 1,030 3,114
S50Z13 1,078.0 1,079.4 1,075.0 1,078.1 1,079.0 0.9 18 368
S50H14 1,080.0 1,080.0 1,076.0 1,080.0 1,078.9 -1.1 3 60

d9Uaara Currency Futures

Settlement Price Volume Open
Interest
Prior Last Change
USDK13 29.7 29.8 29.6 29.5 29.8 0.25 686 1,181
USDM13 29.7 29.8 29.7 29.5 29.8 0.28 654 8,948
USDN13 29.8 29.8 29.8 29.6 29.8 0.24 24 142
USDU13 29.9 29.9 29.8 29.7 29.9 0.21 1,462 2,658
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Local
Short

Institution
Short

Foreign
Short

Long Net Long Net Long

SET50 Index Futures 1,702 2,096 -394 5,619 5,918 299 10,276 9,583 693
Energy Futures 53 29 24 0 1 =l 119 142 -23
Metal Futures 96 344 -248 3,126 3,344 218 2,165 1,699 466
Single Stock Futures 189 63 126 4,536 7,483 -2,947 15,237 12,416 2,821
Currency Futures 0 0 0 2,138 20 2,118 688 2,806 2,118

d9unaa Futures Gold & Silver & Oil Futures
Open

e Interest

Settlement Price

Prior

Change

Future Bt50

GFM13 20,660 20,490 20,580 20,660 -90 1,082 3,089

GFQ13 20,730 20,590 20,650 20,750 -100 160 2,183

GFV13 20,820 20,670 20,720 20,810 -90 44 76

Future Bt10

GF10M13 20,660 20,490 20,570 20,670 -110 3,321 5,146

GF10Q13 20,740 20,580 20,650 20,740 -100 467 3,142

GF10v13 20,820 20,670 20,740 20,840 -100 313 472

SVM13 - - - 701 - 0 21

SVQ13 - - - 709 - 0 5

Swi13 - - - 735 - 0 0

Brent Crude Oil Futures

BRK13 3,102 3,052 3,089 3,059 30 94 340

BRM13 3,102 3,050 3,094 3,065 29 73 202

BRN13 3,094 3,056 3,094 3,064 30 5 44
SET50

Expiration [DEVER(] 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 -14 2.71% 2.2 1076.13 1072.8 1045.92 -26.9 -25 -30.2
S50K13 30-May-13 17 2.71% 6.7 1076.13 1070.8 1080.6 9.8 0.9 4.5
S50M13 27-Jun-13 45 2.71% 15.0 1076.13 1064.7 1081.9 17.2 1.6 5.8
S50U13 27-Sep-13 137 2.71% 17.0 1076.13 1070.2 1079.4 9.2 0.9 3.3
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 45 1,437.1 2.74% 29.799 20,424 20,260 -164 -0.8%
GFQ13 29-Aug-13 108 1,437.1 2.76% 29.799 20,522 20,350 -172 -0.8%
GFV13 29-Oct-13 169 1,437.1 2.77% 29.799 20,618 20,570 -48 -0.2%

Expiration

Premium / Discount

premium /

SVM13
SVQ13
SWV13

date
27-Jun-13
29-Aug-13
29-Oct-13

Expiration

Days to  Current Current Fair future Current
maturity spot (USD) FX price future price
45 26.1 2.74% 29.799 780 651
108 26.1 2.76% 29.799 784 0
169 26.1 2.77% 29.799 788 0

from fair price (Bt)

-129
-784
-788

Premium / Discount

discount (%)
-16.6%
-100.0%
-100.0%

premium /

BRK13
BRM13
BRN13

date
15-May-13
14-Jun-13
15-Jul-13

Expiration

Days to  Current Current Fair future Current
maturity spot (USD) FX price future price
2 103.5 2.74% 29.799 3,085 3,054
32 103.5 2.74% 29.799 3,092 3,060
63 103.5 2.76% 29.799 3,099 3,050

from fair price (Bt)

-31
-32
-49

Premium / Discount

discount (%)
-1.0%
-1.0%
-1.6%

premium /

UsDJ13
USDK13
USDM13

uSinuannswe il

date
29-Apr-13
30-May-13
30-Jun-13

3
o

: Current EX Fair fpture CurrenF
maturity price future price
-14 29.799 2.74% 0.04% 29.77 29.24
17 29.799 2.74% 0.04% 29.84 29.75
48 29.799 2.76% 0.07% 29.90 29.78

o

aNnm,

from fair price (Bt)

-0.53
-0.09
-0.12

discount (%)
-1.8%
-0.3%
-0.4%
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Fair gold spot price

Gold spot (USD/oz)

1,393 1,403 1,413 1,423 1,433 1,443

1,453 1,463 1,473 1,483 1,493
29.55 19,561 18,999 18,578 18,297 18,157 18,297 18,578 18,999 19,561 20,263
29.60 19,429 18,871 18,452 18,173 18,034 18,173 18,452 18,871 19,429 20,126

29.65 19,329 18,774 18,358 18,080 17,942
29.70 19,263 18,710 18,295 18,018 17,880
29.75 19,230 18,678 17,987 17,849
THB/USD 29.80
29.85
29.90 19,329 18,774 18,358 18,080
29.95 19,429 18,871 18,452 18,173
30.00 19,561 18,999 18,578 18,297
30.05 19,727 19,160 18,735 18,452

18,080 18,358 18,774 19,329 20,023
18,018 18,295 18,710 19,263 19,955
17,987 18,264 18,678 19,230 19,921

18,018 18,295 18,710 19,263
18,080 18,358 18,774 19,329 20,023
18,173 18,452 18,871 19,429 20,126
18,297 18,578 18,999 19,561 20,263
18,452 18,735 19,160 19,727 20,435

Fair silver spot price

Silver spot (USD/oz)

23.6 24.1 24.6 25.1 25.6 26.1 26.6 27.1 27.6 28.1 28.6
29.55 550
29.60 551
29.65 551
29.70 552
29.75 553
THB/USD 29.80
29.85
29.90

29.95
30.00
30.05

Fair Brent spot price

Brent spot (USD/bbl)
94 96 98 100 102 104 106 108 110 112 114

29.55 2,763 2,526 2,349 2,231 2,172 2,231 2,349 2,526 2,763 3,058
29.60 2,768 2,531 2,353 2,235 2,176 2,235 2,353 2,531 2,768 3,063
29.65 2,772 2,535 2,357 2,238 2,179 2,238 2,357 2,535 2,772 3,069
29.70 , , , , 2,183 2,242
29.75 , , , , 2,187 2,246
THB/USD 29.80
29.85
29.90
29.95
30.00
30.05
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Tui WRNISDE

9 NENIAN frﬁ'\mqtrf Mfg Input Mar 0.7% / Feb 1.0%

9 WO HNIAN 24NE - Mfg Output Mar 1.1% / Feb 0.8%

9 W NIAN 'Efx‘iﬂi]lz’r - BOE Announcement 0 bp / Prior 0 bp

9 W NIAN @W%’j% - New Claims wk5/4 323 K/ Prior 324 K

9 NENIAN ﬁu?ﬁ% - Wholesale Trade Mar 0.4% / Feb -0.3%

10 P ENIAN @135+ - Ben Bernanke Speaks

10 NeNIAN 'rjvqnqtf - Merchandise Trade Mar consensus Stg-9.0 B / Feb Stg-9.4 B

10 W NIAN ﬁw?ﬂ% - Treasury Budget Apr consensus $107.5 B / Mar $-106.5 B

13 N ENIAN A1 - Industrial Production Apr consensus 9.6% / Mar 8.9%

13 N ENIAN A1 - Retail Sales Apr consensus 12.9% / Mar 12.6%

13 NoENIAN ﬁ‘mﬁi‘jﬂ - Retail Sales Apr/ Mar -0.4%

13 W ENIAN ﬁ‘mﬁi‘jﬂ - Business Inventories Mar / Feb 0.1%

13 N EAAN ajﬂu - CGP!I (PPI) Apr / Mar 0.1%

14 wauniAN le1asuE - CPI Aprf / Aprp -0.5%

14 NNIAN ﬁw%g% - Industrial Production Mar / Feb 0.4%

14 N HNAN A%T5 - Export Prices Apr / Mar -0.4%

14 NEENIAN @135 - Import Prices Apr / Mar -0.5%

14 N =NIAN ﬂjﬂu - Tertiary Index Mar / Feb 1.1%

15 W nIAN ch’:“J\‘iLM - GDP Flash Q1:13/ Q4:12 -0.3%

15 W nIAY L1099l - GDP Flash Q1:13/ Q4:12 -0.6%

15 N EAAN HFaue - CPI Apr / Mar 0.8%

15 N NIAN fﬂ”ﬂﬂqw—CIaimant Count Apr / Mar -7,000

15 N ENIAN 'Efx‘iﬂf]t’r - ILO Unemployment Apr / Mar 7.9%

15 W nIAN ﬂqii‘ﬂ - GDP Flash 1Q:13/4Q:12 -0.6%

15 N HNIAN @551 - PP Apr / Mar -0.6%

15 N ENIAN @M%’ﬁs‘ﬂ - Empire State Mfg Survey May / Apr 3.05

15 N ENIAN @Miﬁﬂ - Net Long-Term TIC Flows Mar/ Feb $-17.8 B

15 N ENIAN 'ﬂ‘ﬁ%’ﬁs% - Industrial Production Apr/ Mar 0.4%

15 W ENIAN ﬁ‘mﬁi‘jﬂ - Housing Market Index May / Apr 42

15 WanAN tﬁl‘ﬂ;u - GDP Q1p13 consensus 0.7% / Q4r12 0.0%
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