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d9Uanara SET50 Index Futures

Settlement Price il

Interest
Prior Last Change
S50K13 1,049.4 1,074.5 1,048.7 1,049.5 1,073.3 24.1 208 190
S50M13 1,052.0 1,076.8 1,050.5 1,051.3 1,075.8 24.5 22,803 33,463
S50N13 1,064.0 1,064.0 1,064.0 1,049.2 1,064.0 24.1 1 1
S50U13 1,049.0 1,075.0 1,049.0 1,049.9 1,074.3 24.6 1,575 3,690
S50713 1,052.9 1,077.3 1,052.1 1,051.7 1,075.2 24.5 140 645
S50H14 1,054.9 1,054.9 1,054.9 1,050.1 1,054.9 18.9 1 68

#quaana Currency Futures

Settlement Price e
Interest
Prior Last Change
USDK13 29.9 30.0 29.9 29.9 30.0 0.11 192 662
USDM13 30.0 30.1 30.0 29.9 30.1 0.17 500 8,273
USDN13 30.1 30.1 30.1 30.0 30.1 0.12 1 160
USDU13 30.1 30.2 30.1 30.1 30.2 0.12 46 4,006

squuaadiaznugns Futures muilszianiinasvu (Haan

Foreign Institution Local

Long Short Long Short Net Long Short
SET50 Index Futures 2,567 2,720 -153 7,929 8,380 -451 14,232 13,628 604
Energy Futures 32 22 10 0 0 0 97 107 -10
Metal Futures 192 377 -185 1,860 1,717 143 1,232 1,190 42
Single Stock Futures 923 739 184 18,908 20,836 41,928 22,175 20,431 1,744
Currency Futures 0 0 0 423 152 271 316 587 271

dqunaa Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFM13 19,850 19,710 19,740 19,820 -80 762 3,064
GFQ13 19,910 19,800 19,810 19,880 -70 103 2,308
GFV13 19,990 19,870 19,880 19,970 -90 37 1,071
Future Bt10

GF10M13 19,860 19,700 19,740 19,830 -90 2,043 5,641
GF10Q13 19,910 19,780 19,800 19,890 -90 255 3,468
GF10Vv13 19,990 19,860 19,880 19,970 -90 83 1,932
SVM13 670 670 670 677 - 1 20
SVQ13 - - - 685 - 0 8
SVVvi13 - - - 711 - 0 0
Brent Crude Oil Futures

BRM13 3,129 3,063 3,127 3,060 68 103 331
BRN13 3,125 3,060 3,125 3,067 58 26 109
BRQ13 - - - 3,072 68 0 1
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Expiration  Days to FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount

Rf

date maturity dividend spot price future price  from fair price (pts) discount (%) from spot price (pts)
S50K13 30-May-13 1 2.71% 2.2 1072.57 1070.5 1073.6 3.1 0.3 1.0
S50M13 27-Jun-13 29 2.71% 6.7 1072.57 1068.2 1075.8 7.6 0.7 3.2
S50U13 27-Sep-13 121 2.71% 15.0 1072.57 1067.2 1074.5 7.3 0.7 1.9
S50Z13 30-Dec-13 215 2.71% 17.0 1072.57 1072.9 1076.2 3.3 0.3 3.6
Gold
Expiration Daysto  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 29 1,382.1 2.74% 30.082 19,805 19,880 75 0.4%
GFQ13 29-Aug-13 92 1,382.1 2.76% 30.082 19,900 19,950 50 0.2%
GFV13 29-Oct-13 153 1,382.1 2.77% 30.082 19,993 20,060 67 0.3%
Silver
Expiration Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVM13 27-Jun-13 29 22.31 2.74% 30.082 673 667 -6 -0.8%
SVQ13 29-Aug-13 92 22.31 2.76% 30.082 676 660 -16 -2.3%
SVV13 29-Oct-13 153 22.31 2.77% 30.082 679 730 51 7.5%

Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRM13 14-Jun-13 16 104.15 2.74% 30.082 3,137 3,138 1 0.0%
BRN13 15-Jul-13 47 104.15 2.74% 30.082 3,144 3,140 -4 -0.1%
BRQ13 15-Aug-13 78 104.15 2.76% 30.082 3,152 3,150 -2 -0.1%

Expiration  Days to Current FX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDK13 30-May-13 1 30.082 2.74% 0.04% 30.08 29.24 -0.84 -2.8%
USDM13 30-Jun-13 32 30.082 2.74% 0.04% 30.15 30.01 -0.14 -0.5%
USDM13 31-Jul-13 63 30.082 2.76% 0.07% 30.22 30.11 -0.11 -0.4%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason

Fair gold spot price

Gold spot (USD/oz)

1,329 1,339 1,349 1,359 1,369 1,379 1,389 1,399 1,409 1,419 1,429

29.83 18,844 18,277 17,851 17,568 17,426| 17,426 17,568 17,851 18,277 18,844 19,553
29.88 18,717 18,154 17,732 17,450 17,309/ 17,309 17,450 17,732 18,154 18,717 19,422
29.93 18,623 18,062 17,642 17,361 17,221, 17,221 17,361 17,642 18,062 18,623 19,323
29.98 18,560 18,001 17,582 17,303 17,163 17,163 17,303 17,582 18,001 18,560 19,258
30.03 18,528 17,970 17,552 17,273 17,134} 17,434 17,273 17,552 17,970 18,528 19,225
THB/USD 30.08 18,5528 17,970 17,552 17,273 17,134 17,134 17,273 17,552 17,970 18,528 19,225
30.13 18,560 18,001 17,582 17,303 17,163} 17,463 17,303 17,582 18,001 18,560 19,258
30.18 18,623 18,062 17,642 17,361 17,221} 17,221 17,361 17,642 18,062 18,623 19,323
30.23 18,717 18,154 17,732 17,450 17,309 17,309 17,450 17,732 18,154 18,717 19,422
30.28 18,844 18,277 17,851 17,568 17,426/ 17,426 17,568 17,851 18,277 18,844 19,553
30.33 19,002 18,430 18,001 17,715 17,572 17,572 17,715 18,001 18,430 19,002 19,717
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Eair silver spot price

Silver spot (USD/oz)
19.8 20.3 20.8 21.3 21.8 22.3 22.8 233 23.8 24.3 24.8
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Fair Brent spot price

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

29.83 2,809 2,570 2,391 2,272 2,212 2,272 2,391 2,570 2,809 3,107
29.88 2,813 2,574 2,395 2,276 2,216 2,276 2,395 2,574 2,813 3,112
29.93 2,818 2,579 2,399 2,279 2,219 2,279 2,399 2,579 2,818 3,117
29.98 , , , , 2,223 2,283
30.03 , , , , 2,227 2,287
THB/USD 30.08
30.13
30.18
30.23
30.28
30.33

Fudl wAn1sol
28 WENIAN an354 - S&P Case-Shiller HPI 20-city, NSA Mar 1.4% / Feb 0.3%
28 W HNIAH '&‘Mﬁ% - Consumer Confidence May 76.2 / Apr 68.1
28 N HNIAN '&m"ﬁ% - Richmond Fed Mfg Index May -2.0 / Apr -6.0
28 W HNIAH aﬁgﬂ - Dallas Fed Mfg Survey May -10.5 / Prior -15.6
28 W HNAN rﬁﬂu — Retail Sales Apr-0.1% / Mar -0.3%
29 W BNAH Lasudl - Unemployment Rate May consensus 6.9% / Apr 6.9%
29 NOENIAN w185l - CPI Mayp consensus 0.3% /Aprf -0.5%
29 W HNIAH f,j”qu - CBI Distributive Trades May consensus 6 / Apr -1
30 W BNIAH ?;Jfl:iﬂ - EC Economic Sentiment May / Apr 88.6
30 Wy EAAN A1§3+ - GDP Q1:13 consensus 2.5% / Prior 2.5%
30 W HNIAH '&’W%’ﬁsﬂ — New Claims wk5/25 consensus 340 K / Prior 340 K
30 W HNIAH '&’W%’ﬁsﬂ - Pending Home Sales Apr consensus 1.4% / Mar 1.5%
30 W BNIAH rﬁlﬂqu - CPI Apr consensus -0.4% / Mar 0.2%
30 W ENIAN nj ;u - Household Spending Apr consensus 2.9% / Mar 5.2%
30 W BNIAH rﬁlﬂqu Unemployment Rate Apr consensus 4.1% / Mar 4.1%
30 WO NIAN njﬂu - Industrial Production Apr consensus 0.6% / Mar 0.2%
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Fuil wAn1sol

31 NeENIAN 1189 - Retail Sales Apr / Mar -0.3%
31 WBAIAH cJ%I/\‘iLﬂZQ - Consumer Mfgd Goods Consumption Apr/ Mar 1.2%
31 NEENIAN 53 - PPI Apr / Mar 0.0%
31 N EAIAN ¢/131] — HICP Flash May / Apr 1.2%
31 WEBAIAH ﬂqiiﬂ - Unemployment Rate Apr/ Mar 12.1%
31 WENIAN ﬁu?ﬂ% - Personal Income Apr consensus 0.1% / Mar 0.2%
31 NENIAN ﬂu?ﬂ% - Consumer Spending Apr consensus 0.0% / Mar 0.2%
31 WEBNIAH @Miﬁﬂ - Core PCE price Apr consensus 0.1% / Mar 0.0%
31 WBNIAH @M?EH - Chicago PMI May consensus 50.0 / Apr 49.0
31 NeENIAN ﬁw?ﬂ% - Consumer Sentiment May consensus 83.7 / Apr 83.7
31 Wy EA1AN Au3g* — Farm Prices May / Apr -6.0%

2 AUy n’jﬂu : PMI Mfg May / Apr 51.1

2 Aquieu 314 - PMI Mfg May / Apr 50.4

3 {guey H¥aeid - PMI Mfg May / Apr 44.4

3 Aquieu wasil - PMI Mfg May / Apr 48.1

3 Hgune #/131] - PMI Mfg May / Apr 46.7

3 {guey #4ng - CIPS/PMI Mfg May / Apr 49.8

3 {guieu auige - PMI Mig May / Apr 52.1

3 {guieu A4i5 - ISM Mfg Index May / Apr 50.7

3 {guey @475 - Construction Spending Apr / Mar -1.7%
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