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Trading Range in today

Support aeunnilo

S50H13 995-990 1006-1011 Teyde nanasanmal
NBIAIUYI 1,668-1,658 1,681-1,691 wanzidawinainszy: 27648
GFG13 23,660-23,560 23,950-24,050 g918 Uszuaaiasyia
SVG13 940-930 950-960 wansidawindnse: 17955
BRG13 3,480-3,460 3,500-3,520 nuade wadunaad
AL 29 .75-29 70 20.82-29 87 wanzideuindnm et 18239
ANRUIIEETYANIgY (DXYO) 79.9-79.6 80.2-80.5

d5Uaara SET50 Index Futures
Settlement Price Volume

Open

Interest
Prior Last Change
S50G13 995.0 1003.4 991.0 999.4 1002.1 2.7 543 392
S50H13 995.5 1003.3 990.3 998.8 1002.2 3.3 19,855 37,154
S50J13 - - - 999.0 - 2.7 0 0
S50M13 995.0 1003.0 990.3 998.1 1001.6 34 1,385 3,014
S50U13 993.0 1002.1 990.0 999.0 1001.0 2.1 61 487
S50Z13 994.0 1002.0 991.0 1000.0 1002.0 2.0 25 190

a5uUaanma Currency Futures

Settlement Price Open
Interest
Prior Last Change
USDG13 29.8 29.8 29.8 29.8 29.8 0.02 453 5,663
USDH13 29.9 29.9 29.9 29.9 29.9 -0.02 233 4,142
uUsDJ13 - - - 29.9 - -0.02 0 102
USDM13 30.0 30.0 30.0 30.0 30.0 -0.01 28 5,569

aguuandauugnd Futures aiszianiinasnu (Heue

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 2,674 2,594 80 5,466 6,361 -895 13,729 12,914 815
Energy Futures 131 103 28 21 21 0 285 313 -28
Metal Futures 1,452 98 1,354 4,884 4,258 626 2,525 4,505 -1,980
Single Stock Futures 2,093 76 2,017 5,349 7,591 -2,242 17,790 17,565 225
Currency Futures 0 0 0 0 200 -200 714 514 200

asuanann Futures Gold & Silver & Oil Futures

Settlement Price Volume Open

Interest

Close Prior Change

Future Bt50

GFG13 23,830 23,700 23,750 23,720 30 1,491 10,288
GFJ13 23,950 23,830 23,880 23,830 50 228 4,012
GFM13 24,070 23,950 24,000 23,960 40 213 1,381
Future Bt10

GF10G13 23,830 23,720 23,760 23,720 30 5,797 17,245
GF10J13 23,950 23,850 23,880 23,840 40 683 7,242
GF10M13 24,070 23,970 24,000 23,940 60 449 2,526
SVG13 - - - 949 - 0 154
SVJ13 - - - 956 - 0 134
SVM13 - - - 955 - 0 89
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Brent Crude Oil Futures

BRG13 3,495 3,450 3,495 3,465 29 226 550
BRH13 3,473 3,426 3,473 3,443 30 134 265
BRJ13 3,450 3,396 3,445 3,426 20 77 64
SET50
Expiration  Days to 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)
S50G13 27-Feb-13 19 2.74% 0.2 999.93 1001.2 1002.1 0.9 0.1 22
S50H13 28-Mar-13 48 2.74% 2.7 999.93 1000.8 1002.1 1.3 0.1 22
S50J13 29-Apr-13 80 2.76% 6.5 999.93 999.5 1001.7 22 0.2 1.8
S50M13 27-Jun-13 139 2.77% 18.2 999.93 992.4 1001.5 9.1 0.9 1.6
Gold
Expiration Current Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFG13 27-Feb-13 19 1,688.0 2.74% 29.803 23,947 23,770 -177 -0.7%
GFJ13 29-Apr-13 80 1,688.0 2.76% 29.803 24,058 23,920 -138 -0.6%
GFM13 27-Jun-13 139 1,688.0 2.77% 29.803 24,166 24,060 -106 -0.4%
Silver
Expiration Daysto Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVG13 27-Feb-13 19 31.52 2.74% 29.803 941 922 -19 -2.0%
SVJ13 29-Apr-13 80 31.52 2.76% 29.803 945 938 -7 -0.8%
SVM13 27-Jun-13 139 31.52 2.77% 29.803 949 926 -23 -2.5%

Expiration Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRG13 14-Feb-13 6 117.24 2.74% 29.803 3,496 3,488 -8 -0.2%
BRH13 15-Mar-13 35 117.24 2.74% 29.803 3,503 3,472 -31 -0.9%
BRJ13 12-Apr-13 63 117.24 2.76% 29.803 3,511 3,440 -71 -2.0%
Expiration  Days to Current FX Fair future Current Premium / Discount  premium/
date maturity price future price  from fair price (Bt) discount (%)
USDG13 27-Feb-13 19 29.803 2.74% 0.04% 29.84 29.81 -0.03 -0.1%
USDH13 28-Mar-13 48 29.803 2.74% 0.04% 29.91 29.87 -0.04 -0.1%
USDJ13 29-Mar-13 49 29.803 2.76% 0.07% 29.91 29.90 -0.01 0.0%

* 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)
1,628 1,638 1,648 1,658 1,668 1,678 1,688 1,698 1,708 1,718 1,728

29.55 22,865 22,303 21,882 21,601 21,460 21,601 21,882 22,303 22,865 23,567
29.60 22,710 22,152 21,734 21,454 21,315 21,454 21,734 22,152 22,710 23,408
29.65 22,594 22,039 21,622 21,345 21,206 21,345 21,622 22,039 22,594 23,288
29.70 22,517 21,963 21,548 21,272 21,133 21,272 21,548 21,963 22,517 23,208
29.75 22,478 21,926 21,511 21,235 21,097 21,235 21,511 21,926 22,478 23,169
THB/USD 29.80
29.85 22517 21963 21,548 21,272 21,272 21,548 21,963 22,517 23,208
2990 22,594 22,039 21,622 21,345 21,206 21,345 21,622 22,039 22,594 23,288
29.95 22,710 22,152 21,734 21,454 21,315 21,454 21,734 22,152 22,710 23,408
30.00 22,865 22,303 21,882 21,601 21,460 21,601 21,882 22,303 22,865 23,567
30.05 23,058 22,492 22,067 21,783 21,642 21,783 22,067 22,492 23,058 23,767

Fair silver spot price

Silver spot (USD/oz)
29.0 29.5 30.0 30.5 31.0 31.5 32.0 32,5 33.0 33.5 34.0

29.55 858 799 754 725 710 725 754 799 858 932
29.60 859 800 755 726 71 726 755 800 859 933
29.65 861 801 757 727 712 727 757 801 861 935
29.70 862 803 758 728 713 728 758 803 862 936
29.75 863 804 759 730 715 730 759 804 863 938
THB/USD 29.80
29.85 866 807 762 732 77 732 762 807 866 941
29.90 868 808 763 733 718 733 763 808 868 943
29.95 869 809 764 734 719 734 764 809 869 944
30.00 871 811 766 736 721 736 766 811 871 946
30.05 872 812 767 737 722 737 767 812 872 947

Fair Brent spot price

Brent spot (USD/bbl)
107 109 111 113 115 117 119 121 123 125 127
29.55 3,169 2,933 2,756 2,637 2,578 2,637 2,756 2,933 3,169 3,465
29.60 3,175 2,938 2,760 2,642 2,583 2,642 2,760 2,938 3,175 3,471
29.65 3,180 2,943 2,765 2,646 2,587 2,646 2,765 2,943 3,180 3,477
29.70 3,185 2,948 2,770 2,651 2,591 2,651 2,770 2,948 3,185 3,482
29.75 2,596 2,655
THB/USD 29.80
29.85
29.90
29.95

30.00
30.05
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Fuil WRn1sol
7 Qumﬁuﬁr Au - CPI Jan consensus 1.9% / Dec 2.5%
7 Qumﬁuﬁ' Au - PPl Jan consensus -1.7% / Dec -1.9%
8 NUATWUE 1951 - Merchandise Trade Dec consensus E14.8 B/ Nov E14.5 B
8 NNNNTUE a%35% - International Trade Dec consensus $-46.0 B / Nov $-48.7 B
8 NUATWUE @153 - Wholesale Inventories Dec consensus 0.4% / Nov 0.6%
11 QNARUT {5a1eid - Industrial Production Dec / Nov -0.7%
12 QNS 89nQ - CPI Jan / Dec 0.5%
12 QNS £4nqe - PPl Output Jan consensus -0.1% / Dec -0.2%
12 NS 24ng) - PPl Input Jan consensus 0.1% / Dec 0.1%
12 NNANRUT au¥5 - Treasury Budget Jan / Dec $-0.3 B
12 QNS m’jﬂ;u - CGPI (PPI) Jan / Dec 0.3%
13 NNANAUT ﬂj‘ﬂqu - Bank of Japan Announcement 2/13 / Priior 0 bp

13 NNAWUT

?;ql‘l:i‘ﬂ - Industrial Production Dec / Nov -0,3%

13 NUNAUE

£4ng) - BoE Inflation Report

13 NNNHUE

@155 - Retail Sales Jan / Dec 0.5%

13 NUNAUS

Au3g% - Export Prices Jan / Dec -0.1%

13 NNARUT

a3 - Import Prices Jan / Dec -0.1%

13 NNAAUT

@M‘?ﬁ;% - Business Inventories Dec / Nov 0.3%

13 NNAAUT

ﬂjﬂqu - GDP Q4p consensus 0.2% / Prior -0.9%

14 NS

l53iAa - GDP

14 NS

LRINT - GDP

14 NS

4131 - GDP

14 QNARUT

an3g+ - New Claims
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