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1) JuiignAnidanidngsail MSCI Thailand (Global Standard Indices) l¥url HMPRO, MINT, INTUCH, TRUE
2) Yuidwaliugnanidenidng SET50 ¥ur CENTEL, GLOBAL, CK

3) tundwaliugnanidendng SET100 léuri VGI, MBK, UV, WHA, SRICHA, GOLD, UM, TFD, RS, DEMCO,

Quarterly ¥

Source: Trinity Research
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Trading Range in today

seumulae
S50M13 1,083-1,077 1,089-1,095 dnade nanasansal
NRIATUNY 1,340-1,330 1,375-1,385 wanziewindimasl: 27648
GEM13 19,150-19,000 19,850-20,000 nuade wadunaas
SVM13 660-650 685-695 waneidaninainmef: 18239
BRM13 3,120-3,100 3,145-3,165
ANSUL 29.75-29.70 29.87-29.92
ﬁ’]ﬁuLﬁ?\ﬂm@M%‘ﬁﬁ (DXYO) 83.8-83.5 84.3-84.6

d9Uanara SET50 Index Futures

Settlement Price 2
Interest
Prior Last Change
S50K13 1,071.0 1,085.9 1,066.9 1,072.2 1,081.1 9.5 382 218
S50M13 1,073.5 1,089.0 1,069.0 1,075.1 1,084.7 10.2 17,653 35,925
S50N13 - - - 1,072.0 - 9.5 0 0
S50U13 1,071.3 1,085.0 1,067.0 1,073.1 1,081.7 9.3 951 3,182
S50713 1,072.0 1,084.0 1,072.0 1,073.0 1,081.0 8.0 12 396
S50H14 1,073.0 1,083.2 1,073.0 1,071.0 1,081.5 10.5 6 67

d91Uaara Currency Futures

. Open
Settlement Price Volume IntZrest
Prior Last Change
USDK13 29.8 29.8 29.8 29.7 29.8 0.1 136 1,049
USDM13 29.8 29.9 29.8 29.8 29.9 0.08 169 8,982
USDN13 29.9 29.9 29.9 29.8 29.9 0.13 2 158
USDU13 30.0 30.0 30.0 29.9 30.0 0.07 149 3,086

squuaadlaanugnd Futures muilszianiinavs Heue

Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 1,179 1,872 -693 5,986 5,548 438 11,839 11,584 255
Energy Futures 48 34 14 4 10 -6 180 188 -8
Metal Futures 1,189 199 990 4,990 4,986 4 2,973 3,967 -994
Single Stock Futures 418 158 260 4,498 10,198 5700 19,824 14,384 5,440
Currency Futures 0 0 0 126 0 126 330 456 -126

dqunaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

Close Prior Change

Future Bt50

GFM13 19,680 19,500 19,620 19,460 150 1,769 3,216
GFQ13 19,740 19,590 19,680 19,520 160 277 2,275
GFV13 19,820 19,660 19,760 19,610 140 188 485
Future Bt10

GF10M13 19,690 19,500 19,610 19,460 150 5,473 5,926
GF10Q13 19,750 19,560 19,690 19,520 160 848 3,392
GF10v13 19,830 19,640 19,760 19,610 150 596 1,027
SVM13 700 700 700 677 - 1 20
SvQ13 - - - 685 - 0 5
SVV13 - - - 711 - 0 0
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Brent Crude Oil Futures

BRK13 3,115 3,080 3,095 3,065
BRM13 3,120 3,080 3,120 3,070
BRN13 3,119 3,070 3,118 3,067

24.09
50
51

26 201
178 233
27 55

Current  Fair future
spot price
1079.78 1078.4
1079.78 1076.1
1079.78 1075.2
1079.78 1080.9

Current Premium / Discount  premium/  Premium / Discount

future price  from fair price (pts) discount (%) from spot price (pts)
1081.7 3.3 0.3 1.9
1085.3 9.2 0.9 5.5
1082.4 7.2 0.7 2.6
1081 0.1 0.0 1.2

Current Fair future
FX price
29.878 19,167
29.878 19,259
29.878 19,349

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
19,450 283 1.5%
19,590 331 1.7%
19,660 311 1.6%

Expiration  Days to FV of periodic
A Rf L
date maturity dividend
S50K13 30-May-13 10 2.71% 2.2
S50M13 27-Jun-13 38 2.71% 6.7
S50U13 27-Sep-13 130 2.71% 15.0
S50Z13 30-Dec-13 224 2.71% 17.0
Gold
Expiration Daysto  Current
date maturity spot (USD)
GFM13 27-Jun-13 38 1,345.8 2.74%
GFQ13 29-Aug-13 101 1,345.8 2.76%
GFV13 29-Oct-13 162 1,345.8 2.77%
Silver
Expiration Days to Current
date maturity spot (USD)
SVM13 27-Jun-13 38 21.59 2.74%
SVQ13 29-Aug-13 101 21.59 2.76%
SVWV13 29-Oct-13 162 21.59 2.77%

Current Fair future
FX price
29.878 647
29.878 650
29.878 653

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
660 13 2.0%
646 -4 -0.6%
646 -7 -1.1%

Expiration Daysto  Current
date maturity spot (USD)
BRM13 14-Jun-13 25 104.78 2.74%
BRN13 15-Jul-13 56 104.78 2.74%
BRQ13 15-Aug-13 87 104.78 2.76%

Expiration  Days to

Current Fair future
FX price
29.878 3,136
29.878 3,144
29.878 3,151

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
3,118 -18 -0.6%
3,135 -9 -0.3%
3,151 0 0.0%

. Current FX
date maturity
USDK13 30-May-13 10 29.878 2.74%
USDM13 30-Jun-13 41 29.878 2.74%
USDM13 30-Jun-13 41 29.878 2.76%

Fair future
price
0.04% 29.90
0.04% 29.97
0.07% 29.97

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
29.24 -0.66 -2.2%
29.82 -0.15 -0.5%
29.85 -0.12 -0.4%

* 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)

1,315 1,325 1,335 1,345 1,355 1,365 1,375 1,385 1,395 1,405 1,415

29.63 18,515 17,952 17,529 17,247 17,107 17,247 17,529 17,952 18,515 19,219
29.68 18,390 17,830 17,411 17,131 16,991 17,131 17,411 17,830 18,390 19,089
29.73 18,296 17,740 17,322 17,044 16,905 17,044 17,322 17,740 18,296 18,992
29.78 18,234 17,679 17,263 16,986 16,847 16,986 17,263 17,679 18,234 18,927
29.83 18,203 17,649 17,233 16,956 16,818 16,956 17,233 17,649 18,203 18,895
THB/USD 29.88
29.93
29.98 18,296 17,740 17,322 17,044
30.03 18,390 17,830 17,411 17,131
30.08 18,515 17,952 17,529 17,247
30.13 18,671 18,103 17,677 17,393

16,986 17,263 17,679 18,927
17,044 17,322 17,740 18,296 18,992
17,131 17,411 17,830 18,390 19,089
17,247 17,529 17,952 18,515 19,219
17,393 17,677 18,103 18,671 19,381

Fair silver spot price

Silver spot (USD/oz)

19.1 19.6 20.1 20.6 21.1 21.6 22.1 22.6 23.1 23.6 24.1
29.63 417
29.68 418
29.73 419
29.78 420
29.83 420
THB/USD 29.88
29.93
29.98
30.03

30.08
30.13

Fair Brent spot price

Brent spot (USD/bbl)
95 97 99 101 103 105 107 109 111 113 115

29.63 2,809 2,572 2,394 2,275 2,216 2,275 2,394 2,572 2,809 3,105
29.68 2,813 2,576 2,398 2,279 2,220 2,279 2,398 2,576 2,813 3,110
29.73 2,818 2,580 2,402 2,283 2,224 2,283 2,402 2,580 2,818 3,115
29.78 , , , , 2,227 2,287
29.83 , ; ; ; 2,231 2,291
THB/USD 29.88
29.93
29.98
30.03
30.08
30.13
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17 W NIAN ﬁu?ﬂ% — Consumer Sentiment May 83.7 / Apr 76.4

17 NENIAN @Miﬁﬂ - Leading Indicators Apr 0.6% / Mar -0.1%
19-20 W HNIAN @435 - Ben Bernanke Speaks

20 WEHNIAH rﬁlﬂqu — All Industry Index Mar / Feb 0.6%

20 W BNIAH @Miﬁﬂ - Chicago Fed National Activity Index Apr/ Mar -0.23

21 N NAN ﬂjﬂu - Bank of Japan Announcement / Prior O bp

21 WQHNIAN \a3uE - PPI Apr / Mar -0.2%

21 Wy EA1AN 24ng - CPI Apr / Mar 0.3%

21 Wy EAAN 89Ny - Mfg Output Apr / Mar 0.3%

21 Wy EAAN S9N - Mfg Input Apr / Mar -0.1%

21 WaENAN tﬁl‘ﬂ;u - Merchandise Trade Apr/ Mar Y-362.4 B

22 N HNAH ﬁu?ﬂ% - Existing Home Sales Apr/ Mar 4.920 M

22 Wy EA1AN @135 - Ben Bernanke Speaks

22 WENIAN AU - PMI Flash Mfg May / Apr 50.5

23 NOENIAN wwasuil - PMI Mfg May / Apr 47.9

23 N BNIAN Le1a9u8l - PMI Services May / Apr 49.2

23 WENIAN BJﬁ%dLﬁ'& - PMI Mfg May / Apr 44.4

23 WA d5a1rd — PMI Services May / Apr 44.1

23 N ENIAN gl31 - PMI Mfg May / Apr 46.5

23 N BNIAN F;ﬂiﬂ - PMI Services May / Apr 46.6

23 WoENIAN #4ng - GDP Q1r/ Q1p 0.3%

23 Wy EA1AN 24Ng - Retail Sales Apr / Mar -0.7%

23 N BNIAN ﬁw%g% - New Claims wk5/18 consensus 345 K/ 360 K

23 NENIAN @M%’ﬁsﬂ - PMI Mfg May consensus 50.8 / Apr 52.0

23 NHNIAN ﬁ‘mﬁi‘jﬂ - New Home Sales Apr consensus 425 K/ Mar 417 K

23 WEBNIAH @M?EH - Kansas City Fed Mfg May consensus -2 / Apr -5
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