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Trading Range in today

Support

S50M13 945-935
NAIATUTI 1,370-1,360
GFM13 20,180-19,980
SVM13 680-670
BRM13 3,170-3,150
ANRULN 30.80-30.75
AIRUIITEYANTTY (DXYO) 81.0-80.7

Jan-10

Jan-11 -
Jan-12 -
Jan-13 -

faunulas

970-980 yde nanasansng
1,390-1,400 wanzideuindimanzif: 27648
20,500-20,700 nuade wadunaas
700-710 wanzidauinainszf: 18239
3,190-3,210
31.10-31.15
81.6-81.9

d9Uaara SET50 Index Futures

Prior
S50M13 1,009.0 1,009.4 950.1 1,014.0
S50N13 998.1 998.1 957.0 1,014.1
S50Q13 950.0 950.0 950.0 1,013.4
S50U13 1,007.8 1,007.8 947.4 1,011.3
S50713 1,005.0 1,005.0 948.2 1,011.1
S50H14 1,003.0 1,003.0 949.0 1,013.2

d9Uanara Curren

Prior
USDM13 30.9 31.1 30.9 30.8
USDN13 30.9 31.1 30.9 30.9
USDQ13 31.0 31.1 31.0 30.9
usbu13 31.0 31.2 31.0 30.9

Settlement Price Volume Ll
Interest
Last Change
951.0 -61.5 43,625 33,783
957.0 -61.8 17 24
950.0 -63.4 1 0
947.6 -62.0 6,451 6,856
949.0 -60.4 499 926
949.0 -62.9 50 113
Futures
Settlement Price Volume Open
Interest
Last Change
31.1 0.23 1,855 3,910
311 0.22 166 334
31.1 0.2 4 89
31.2 0.29 166 1,612
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Foreign Institution H Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 8,027 8,437 -410 19,762 17,195 2,567 22,854 25,011 -2,157
Energy Futures 62 10 52 0 0 0 70 122 -52
Metal Futures 147 68 79 3,568 3,109 459 1,697 2,235 -538
Single Stock Futures 468 527 -59 19,433 5,822 13,611 21,154 34,706  -13,552
Currency Futures 0 4 -4 2 1,455 -1,453 2,189 732 1,457

d9unaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Prior Change

Future Bt50

GFM13 20,370 20,160 20,200 20,230 -40 1,034 2,818
GFQ13 20,430 20,240 20,260 20,310 -50 129 2,354
GFV13 20,520 20,340 20,340 20,390 -50 28 1,612
Future Bt10

GF10M13 20,370 20,170 20,210 20,220 -30 3,317 5,862
GF10Q13 20,450 20,250 20,270 20,300 -40 601 4,041
GF10V13 20,520 20,330 20,360 20,380 -30 303 2,565
SVM13 - - - 700 - 0 19
SVQ13 - - - 708 - 0 13
SVV13 - - - 734 - 0 0
Brent Crude Qil Futures

BRM13 3,215 3,191 3,210 3,210 -2 61 304
BRN13 3,220 3,200 3,200 3,218 -11 69 183
BRQ13 3,211 3,200 3,211 3,217 -2 2 3

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 15 2.71% 22 962.73 961.6 952.5 -9.1 -0.9 -10.2
S50U13 27-Sep-13 107 2.71% 6.7 962.73 963.7 949.3 -14.4 -1.5 -13.4
S50713 30-Dec-13 201 2.71% 15.0 962.73 962.2 950.7 -11.5 -1.2 -12.0
S50H14 31-Mar-14 292 2.71% 17.0 962.73 966.9 950.3 -16.6 -1.7 -12.4
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 15 1,437.0 2.74% 30.927 21,148 20,300 -848 -4.0%
GFQ13 29-Aug-13 78 1,437.0 2.76% 30.927 21,250 20,390 -860 -4.0%
GFV13 29-Oct-13 139 1,437.0 2.77% 30.927 21,349 20,470 -879 -4.1%
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 15 21.655 2.74% 30.927 670 652 -18 -2.8%
SVQ13 29-Aug-13 78 21.655 2.76% 30.927 674 720 46 6.9%
SVV13 29-Oct-13 139 21.655 2.77% 30.927 677 730 53 7.9%

Expiration Days to Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRM13 14-Jun-13 2 102.59 2.74% 30.927 3,173 3,186 13 0.4%
BRN13 15-Jul-13 33 102.59 2.74% 30.927 3,181 3,185 4 0.1%
BRQ13 15-Aug-13 64 102.59 2.76% 30.927 3,188 3,199 11 0.3%

Expiration Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDM13 30-Jun-13 18 30.927 2.74% 0.04% 30.97 31.07 0.10 0.3%
USDN13 31-Jul-13 49 30.927 2.74% 0.04% 31.04 31.11 0.07 0.2%
usDQ13 30-Aug-13 79 30.927 2.76% 0.07% 31.11 31.09 -0.02 -0.1%

* 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)

1,327 1,337 1,347 1,357 1,367 1,377

30.68 19,350 18,767 18,329 18,038 17,892
30.73 19,224 18,644 18,210 17,920 17,775

1,387 1,397 1,407 1,417 1,427
18,038 18,329 18,767 19,350 20,079
17,920 18,210 18,644 19,224 19,948
30.78 19,129 18,552 18,120 17,832 17,688 17,832 18,120 18,552 19,129 19,850

30.83 19,066 18,491 18,060 17,773 17,629
30.88 17,744 17,600
THB/USD 30.93
30.98
31.03 19,129 18,552 18,120 17,832
31.08 19,224 18,644 18,210 17,920
31.13 19,350 18,767 18,329 18,038
31.18 19,508 18,920 18,479 18,185

17,773 18,060 18,491 19,066 19,784
17,744 18,030 18,461 19,752

17,773 18,060 18,491
17,832 18,120 18,552 19,129 19,850
17,920 18,210 18,644 19,224 19,948
18,038 18,329 18,767 19,350 20,079
18,185 18,479 18,920 19,508 20,243

Fair Silver spot price

Silver spot (USD/oz)
19.2 19.7 20.2 20.7 21.2 21.7 22.2 22.7 23.2 23.7 24.2

30.68 434

30.73 435

30.78 436

30.83 436

30.88 437
THB/USD 30.93

30.98

31.03

31.08
31.13
31.18

Fair Brent spot price

Brent spot (USD/bbl)

93 95 97 99 101 103 105 107 109 111 113
30.68 2,840 2,595 2,411 2,288 2,227 2,288 2,411 2,595 2,840 3,147
30.73 2,845 2,599 2,415 2,292 2,230 2,292 2,415 2,599 2,845 3,152
30.78 2,850 2,603 2,419 2,296 2,234 2,296 2,419 2,603 2,850 3,157
30.83 , , , , 2,238 2,299
30.88 , , , , 2,241 2,303
THB/USD 30.93
30.98

31.03
31.08
31.13
31.18
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11 {gueu S9N - Mfg Input Apr 0.1% / Mar 0.7%

11 {guieu £9ng L - Mig Output Apr -0.2% / Mar 1.1%

1 ﬁqmﬂu ';W%/ﬁs‘ﬂ - Wholesale Inventories Apr 0.2% / Mar 0.4%

11 {guieu Qjﬂ;u - CGPI (PPI) May 0.1% / Apr 0.3%

11 {gune njﬂu - Machine Orders Apr -8.8% / Mar 14.2%

12 ﬁqmﬂu lasui - CPI Mayf consensus 0.3% / Map 0.4%

12 {gueu H¥aA - CPI May consensus 0.1% / Apr -0.1%

12 {gueu £49ng - ILO Unemployment May consensus 7.8% / Apr 7.8%

12 {Quieu #/131] - Industrial Production Apr consensus 0.3% / Mar 1.0%

12 ﬁqmﬂu zﬁuiﬁﬂ - Treasury Budget May consensus $-110.0 B/ Apr $112.9B

13 {gueu @475 - New Claims wk6/8 consensus 350 K / Prior 346 K

13 {gueu @475 - Retail Sales May consensus 0.5% / 0.1%

13 ﬁqmﬂu zﬁuiﬁﬂ - Export Prices May consensus -0.1% / Apr -0.7%

13 {gueu @1¥3 - Import Prices May consensus -0.0% / Apr -0.5%

13 {gueu @1¥3 - Business Inventories Apr consensus 0.3% / Mar 0.0%

14 {gueu #/131) - HICP May consensus 0.1% / Apr -0.1%

14 ﬁqmﬂu @M?E% - Producer Price Index May consensus 0.2% / Apr -0.7%

14 {gueu @475 - Industrial Production May consensus 0.2% / Apr -0.5%

14 ﬁqmﬂu @W?E% - Consumer Sentiment Jun consensus 84.5 / May 84.5

16 Huieu tﬁlﬂu - Tertiary Index Apr / Mar -1.3%
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