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Performance 229U Big picture UszaiAaungunIANiguiL SET Total Return Index

Recommended theme stocks from the Big Picture
30-Apr-13 31-May-13 Dividend Return (%)
THCOM 34.25 36.25 5.8
INTUCH 86.25 89 3.2
JAS 8.25 9.05 9.7
CPALL 44 43 0.9 -0.2
PM 115 11.30 0.25 0.4
TTA 17.9 18.00 0.6
THAI 295 33.50 136
IRPC 4.1 3.70 -9.8
PTTEP 154 152.00 -1.3
KTB 24.8 22.2 -10.5
Avg 1.15
30-Apr-13 | 31-May-13 = Return (%)
SET Total return 8423.75 8258.39 -1.96

Source: Trinity Research

Trading Range in today

Support aoumuila

S50M13 1,020-1,010 1,034-1,044 dnade nanasansal
NBIATUNY 1,380-1,370 1,410-1,420 wanziiewindiaasl: 27648
GEM13 20,100-19,000 20,420-20,620 nuade wadunaas
SVM13 692-682 702-712 waneidaninainmes: 18239
BRM13 3,060-3,040 3,095-3,115

AR 30.30-30.25 30.42-30.47

ARUIITEYANTFY (DXYO) 82.9-82.6 83.5-83.8

d9Uanara SET50 Index Futures

Settlement Price 2
Interest
Prior Last Change
S50M13 1,047.1 1,052.8 1,021.6 1,045.5 1,032.5 -14.5 32,106 33,646
S50N13 1,049.0 1,051.0 1,021.0 1,045.4 1,031.5 -13.9 24 8
S50Q13 - - - 1,045.2 - -14.6 0 0
S50U13 1,045.0 1,050.8 1,020.7 1,043.0 1,030.0 -13.0 3,589 4,990
S50713 1,047.7 1,051.0 1,022.0 1,042.3 1,031.0 -11.6 207 741
S50H14 1,040.3 1,040.3 1,024.0 1,043.9 1,030.0 -13.9 8 69

d9Uaara Currency Futures

Settlement Price Volume Open
Interest
Prior Last Change
USDM13 30.3 30.4 30.2 30.3 30.4 0.1 338 8,176
USDN13 - - - 30.3 - 0.1 0 160
USDQ13 - - - 30.3 - 0.1 0 0
USDU13 30.3 30.5 30.3 30.4 30.4 0.02 76 4,150
Wwannine W3R 41idm, 179 anArsenan @R mawed du 25-26, 29 auuamsld lWARINS ngaUMNY 10120 TNsAWYT 0-2801-9100 Tnsans. 0-2801-9399 2
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Foreign Institution H Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 5,444 6,812 -1,368 12,056 11,773 283 18,434 17,349 1,085
Energy Futures 38 73 -35 0 0 0 133 98 35
Metal Futures 287 331 -44 3,834 3,739 95 2,437 2,488 -51
Single Stock Futures 461 918 -457 17,354 6,853 10,501 18,764 28,808  -10,044
Currency Futures 0 0 0 0 0 0 414 414 0

d9unaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Prior Change

Future Bt50

GFM13 20,420 20,200 20,340 20,220 120 1,340 2,655
GFQ13 20,480 20,270 20,410 20,290 120 324 2,206
GFV13 20,570 20,380 20,490 20,370 120 229 980
Future Bt10

GF10M13 20,420 20,180 20,340 20,210 130 3,406 4,831
GF10Q13 20,620 20,260 20,420 20,290 120 912 3,646
GF10V13 20,570 20,350 20,510 20,370 140 346 1,975
SVM13 700 700 700 699 1 1 19
SVQ13 - - - 707 1 0 13
SVV13 - - - 733 1 0 0
Brent Crude Qil Futures

BRM13 3,097 3,062 3,075 3,074 1 136 268
BRN13 3,091 3,061 3,068 3,075 -5 33 109
BRQ13 3,100 3,086 3,100 3,081 1 2 4

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)
S50M13 27-Jun-13 24 2.71% 22 1029.01 1028.7 1031 2.3 0.2 2.0
S50U13 27-Sep-13 116 2.71% 6.7 1029.01 1031.2 1030 -1.2 -0.1 1.0
S50713 30-Dec-13 210 2.71% 15.0 1029.01 1030.1 1030.7 0.6 0.1 1.7
S50H14 31-Mar-14 301 2.71% 17.0 1029.01 1035.3 1030 -5.3 -0.5 1.0
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFM13 27-Jun-13 24 1,393.8 2.74% 30.359 20,150 20,190 40 0.2%
GFQ13 29-Aug-13 87 1,393.8 2.76% 30.359 20,246 20,320 74 0.4%
GFV13 29-Oct-13 148 1,393.8 2.77% 30.359 20,340 20,500 160 0.8%
Silver
Expiration Days to Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVM13 27-Jun-13 24 22.335 2.74% 30.359 679 700 21 3.0%
SVQ13 29-Aug-13 87 22.335 2.76% 30.359 683 708 25 3.7%
SVV13 29-Oct-13 148 22.335 2.77% 30.359 686 734 48 7.0%
Brent
Expiration Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRM13 14-Jun-13 11 99.9 2.74% 30.359 3,035 3,081 46 1.5%
BRN13 15-Jul-13 42 99.9 2.74% 30.359 3,042 3,086 44 1.4%
BRQ13 15-Aug-13 73 99.9 2.76% 30.359 3,050 0 -3,050 -100.0%
USD
Expiration Days to . Fair future Current Premium / Discount  premium /
R Current FX A A " n A
date maturity price future price  from fair price (Bt) discount (%)
USDM13 30-Jun-13 27 30.359 2.74% 0.04% 30.42 30.35 -0.07 -0.2%
USDN13 31-Jul-13 58 30.359 2.74% 0.04% 30.49 30.37 -0.12 -0.4%
uUSDQ13 30-Aug-13 88 30.359 2.76% 0.07% 30.56 30.42 -0.14 -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)

1,339 1,349 1,359 1,369 1,379 1,389 1,399 1,409 1,419 1,429 1,439

30.11 19,156 18,584 18,154 17,868 17,725 17,868 18,154 18,584 19,156 19,872
30.16 19,029 18,460 18,034 17,749 17,607 17,749 18,034 18,460 19,029 19,740
30.21 18,933 18,368 17,943 17,660 17,519 17,660 17,943 18,368 18,933 19,641
30.26 18,870 18,306 17,883 17,601 17,460 17,601 17,883 18,306 18,870 19,575
30.31 17,431 17,571 17,853 18,275 19,542
THB/USD 30.36
30.41
30.46 18,933 18,368 17,943 17,660
30.51 19,029 18,460 18,034 17,749
30.56 19,156 18,584 18,154 17,868
30.61 19,315 18,738 18,305 18,016

17,601 17,883 18,306 19,575
17,660 17,943 18,368 18,933 19,641
17,749 18,034 18,460 19,029 19,740
17,868 18,154 18,584 19,156 19,872
18,016 18,305 18,738 19,315 20,037

Fair Silver spot price

Silver spot (USD/oz)
19.8 20.3 20.8 21.3 21.8 22.3 22.8 23.3 23.8 243 248

30.11 447

30.16 447

30.21 448

30.26 449

30.31 450
THB/USD 30.36

30.41

30.46

30.51

30.56

30.61

Fair Brent spot price

Brent spot (USD/bbl)
90 92 94 96 98 100 102 104 106 108 110

30.11 2,707 2,466 2,285 2,165
30.16 2,711 2,470 2,289 2,168
30.21 2,716 2,474 2,293 2,172 2,172 2,293 2,474 2,716 3,018
30.26 2,176
30.31 , , , ; ] 2,179
THB/USD 30.36
30.41
30.46
30.51
30.56
30.61

2,165 2,285 2,466 2,707 3,008
2,168 2,289 2,470 2,711 3,013
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Fuil wAn1sol
31 NeENIAN Le1a9ul - Retail Sales Apr -0.4% / Mar -0.3%
31 WBAIAH cJ%I/\‘iLﬂZQ - Consumer Mfgd Goods Consumption Apr -0.4% / Mar 1.2%
31 W ENIAN BJ%‘I/\?Lﬁ’& - PPI Apr-0.9% / Mar 0.0%
31 WEBNIAH iﬂ’:‘ﬂ —HICP Flash May 1.4% / Apr 1.2%
31 WEBAIAH ﬂi’:‘ﬂ - Unemployment Rate Apr 12.2% / Mar 12.1%
31 WENIAN '&‘Mﬁ% - Personal Income Apr 0.0% / Mar 0.2%
31 NENIAN ﬂu?ﬂ% - Consumer Spending Apr -0.2% / Mar 0.2%
31 Wy EA1AN @135+ - Core PCE price Apr 0.0% / Mar 0.0%
31 WBNIAH 'ﬂ‘ﬁ%’ﬁs% - Chicago PMI May 58.7 / Apr 49.0
31 NeENIAN ﬁw?ﬂ% - Consumer Sentiment May 84.5 / Apr 83.7
31 Wy EA1AN au3g — Farm Prices May 1.0% / Apr -6.0%
31 W NIAN Au - CFLP Manufacturing PMI May 50.8 / Apr 50.6
2 Aquieu 314 - PMI Mfg May / Apr 50.4
2 iUy #1354 — Ben Bemnanke Speaks
3 {guieu H5aeia - PMI Mfg May / Apr 44.4
3 Aquieu Le1aguil - PMI Mfg May / Apr 48.1
3 Hguey #1391 - PMI Mfg May / Apr 46.7
3 {guieu gang - CIPS/PMI Mfg May / Apr 49.8
3 ﬁqmﬂu @M%’jﬂ - PMI Mfg May consensus 52.1 / Apr 52.1
3 {guey AnigY - ISM Mfg May consensus 51.0 / Apr 50.7
3 {guey #3534 - Construction Spending Apr consensus 1.0% / Mar -1.7%
4 ﬁqmﬂu m)lﬁﬂ - Total Vehicle Sales May consensus 15.2 M / Apr 14.9 M
4 Jguneu f4ng - PMI Construction May / Apr 49.4
4 Hqunau g/131l - PPI Apr / Mar -0.2%
4 ﬁqmﬂu ?311/15"3% - International Trade Balance Apr consensus $-41.2 B/ Mar $-38.8 B
4 {guey rﬁlﬂqu - PMI Composite May / Apr 51.8
4 {guneu n’jﬂu - PMI Services May / Apr 51.7
4 {guen A4 - PMI Composite May / Apr 51.1
4 {nunan A1 - PMI Services May / Apr 51.1
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