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Macro Theme and SET Direction .
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Trading Range in today

Support aeunilos

S50H13 990-984 1,000-1,006 Foyde nanasansol
NAIAIUTN 1,663-1,653 1,676-1,686 anzidawindnmi: 27648
GFG13 23,670-23,570 23,940-24,040 gt Uszanaiasyia
SVG13 942-932 953-963 wanzidawinainsz: 17955
BRG13 3,520-3,500 3,545-3,565 nuade wadunaa

A G 29.80-29.75 29.88-29.93 wanzideuindmm et 18239
ﬂ"][f}ul,ﬂ?‘ﬂmw@ﬁi‘/iﬂ (DXYO) 79.85-79.55 80.3-80.6

d91Umnann SET50 Index Futures

= ~ Open
Settlement Price Volume IntZrest
Prior Last Change
S50G13 999.3 1004.0 993.0 1002.1 993.6 -8.4 783 467
S50H13 999.0 1004.2 992.6 10021 993.5 -8.6 17,151 35,749
S50J13 - - - 1001.7 - -8.4 0 0
S50M13 998.5 1003.5 992.3 1001.5 992.9 -8.5 1,245 3,165
S50U13 998.5 1001.7 992.0 1001.1 994.3 -6.8 52 506
S50213 997.0 1002.0 993.0 1002.0 993.0 -8.9 33 208

d91manm Currency Futures

Settlement Price Volume L

Interest
Prior Last Change
USDG13 29.8 29.8 29.8 29.8 29.8 0.01 302 5,823
USDH13 29.9 29.9 29.9 29.9 299 0.04 31 4,132
uUSDJ13 - - - 29.9 - 0.03 0 102
USDM13 30.0 30.0 30.0 30.0 30.0 -0.02 50 5,599
UFENUANININE VFR 4110, 179 a1AsUenan 3R maed 4u 2526, 29 auua sl AW Ngawe 10120 TnsAwst 0-2801-9100 Tnsans. 0-2801-9399 2
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aguuandauugnd Futures anuilsznntinasnu (feua

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 1,417 1,551 -134 5,659 4,946 713 12,188 12,767 -579
Energy Futures 75 175 -100 1 1 0 374 274 100
Metal Futures 1,376 1,282 94 9,063 10,603 -1,540 5,651 4,205 1,446
Single Stock Futures 939 784 155 9,107 22,423 -13,316 36,419 23,258 13,161
Currency Futures 0 0 0 50 11 39 333 372 -39

d5Uaana Futures Gold & Silver & Oil Futures

Settlement Price Volume Open

Interest

Close Prior Change

Future Bt50

GFG13 23,840 23,620 23,710 23,750 -40 3,140 10,398
GFJ13 23,950 23,750 23,830 23,880 -50 680 4,073
GFM13 24,080 23,880 23,960 24,000 -40 610 1,373
Future Bt10

GF10G13 23,830 23,630 23,710 23,750 -40 7,912 17,150
GF10J13 23,950 23,760 23,830 23,880 -50 2,840 7,310
GF10M13 24,070 23,890 23,950 24,000 -50 903 2,604
SVG13 - - - 949 - 0 154
SVJ13 - - - 956 - 0 134
SVM13 950 949 949 955 -6 5 94
Brent Crude Oil Futures

BRG13 3,513 3,483 3,500 3,494 7 273 496
BRH13 3,488 3,466 3,478 3,473 6 117 256
BRJ13 3,464 3,431 3,460 3,446 14 60 95
UFENUANININE VFR 4110, 179 a1AsUenan 3R maed 4u 2526, 29 auua sl AW Ngawe 10120 TnsAwst 0-2801-9100 Tnsans. 0-2801-9399 3
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Expiration  Days to FV of periodic Current Fair future Current Premium / Discount  premium / Premium / Discount

date maturity 5y dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50G13 27-Feb-13 16 2.74% 0.2 995.9 996.9 993.7 -3.2 -0.3 -2.2
S50H13 28-Mar-13 45 2.74% 2.7 995.9 996.5 993.5 -3.0 -0.3 -2.4
S50J13 29-Apr-13 77 2.76% 6.5 995.9 995.2 993.3 -1.9 -0.2 -2.6
S50M13 27-Jun-13 136 2.77% 18.2 995.9 988.1 993 4.9 0.5 -2.9
Gold
Expiration  Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFG13 27-Feb-13 16 1,673.0 2.74% 30.203 24,047 23,690 -357 -1.5%
GFJ13 29-Apr-13 77 1,673.0 2.76% 30.203 24,158 23,840 -318 -1.3%
GFM13 27-Jun-13 136 1,673.0 2.77% 30.203 24,267 24,000 -267 -1.1%
Silver
Expiration  Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVG13 27-Feb-13 16 31.475 2.74% 30.203 952 870 -82 -8.6%
SVJ13 29-Apr-13 77 31.475 2.76% 30.203 956 917 -39 -4.1%
SVM13 27-Jun-13 136 31.475 2.77% 30.203 961 995 34 3.6%

Expiration  Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
14-Feb-13
BRH13 15-Mar-13 32 118.89 2.74% 30.203 3,599 3,518 -81 -2.3%
BRJ13 12-Apr-13 60 118.89 2.76% 30.203 3,607 3,495 -112 -3.1%
Expiration  Days to T—— Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDG13 27-Feb-13 30.203 2.74% 0.04% 30.24 29.82 -0.42
USDH13 28-Mar-13 45 30.203 2.74% 0.04% 30.30 29.91 -0.39 -1.3%
uUsSDJ13 29-Mar-13 46 30.203 2.76% 0.07% 30.31 29.93 -0.38 -1.2%

* 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)
1,616 1,626 1,636 1,646 1,656 1,666 1,676 1,686 1,696 1,706 1,716
29.95 23,008 22,438 22,011 21,726 21,584 21,584 21,726 22,011 22,438 23,008 23,720
30.00 22,854 22,289 21,864 21,581 21,440/ 21,440 21,581 21,864 22,289 22,854 23,561
30.05 22,739 22176 21,754 21,473 21,332 21,332 21,473 21,754 22176 22,739 23,443
3010 22,662 22,101 21,681 21,400 21,260/ 21,260 21,400 21,681 22,101 22,662 23,363
30.15 22,624 22,064 21,644 21,364 21,224, 21,224 21,364 21,644 22,064 22,624 23,324
THB/USD 30.20 22,624 22,064 21,644 21,364 21,224 21,224 21,364 21,644 22,064 22,624 23,324
30.25 22,662 22,101 21,681 21,400 21,260/ 21,260 21,400 21,681 22,101 22,662 23,363
30.30 22,739 22176 21,754 21,473 21,332 21,332 21,473 21,754 22,176 22,739 23,443
30.35 22,854 22,289 21,864 21,581 21,440/ 21,440 21,581 21,864 22,289 22,854 23,561
30.40 23,008 22,438 22,011 21,726 21,584 21,684 21,726 22,011 22,438 23,008 23,720
30.45 23,200 22,626 22,195 21,908 21,764 21,764 21,908 22,195 22,626 23,200 23,918
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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
29.95 868 808 763 733 718 733 763 808 868 943
30.00 869 809 764 734 719 734 764 809 869 944
30.05 871 811 766 736 721 736 766 811 871 946
30.10 872 812 767 737 722 737 767 812 872 947
30.15 723 738
THB/USD 30.20
30.25
30.30
30.35
30.40
30.45

Fair Brent spot price

Brent spot (USD/bbl)
109 111 113 115 117 119 121 123 125 127 129
2095 3,262 3,022 2842 2722 2,663 2,722 2842 3022 3262 3,561
30.00 3267 3,027 2847 2727 2,667 2,727 2,847 3,027 3267 3,567
30.05 3272 3032 2852 2,732 2,671 2,732 2852 3,032 3272 3,573
30.10 2,676 2,736
30.15 2,680 2,741
THB/USD  30.20
30.25
30.30
30.35
30.40
30.45
U winn1sal
NS A1 - CPI Jan 1.0% / Dec 0.8%
NNAWUS AU - PPl Jan 0.2% / Dec -0.1%

8 NUATWUE

119345 - Merchandise Trade Dec E16.8 B/ Nov E14.5 B

8 NNNNUE

zm{gﬂ - International Trade Dec $-38.5 B/ Nov $-48.7 B

8 NUATAUE

an¥g+ - Wholesale Inventories Dec -0.1% / Nov 0.6%

11 QNAAUT

W53LA& - Industrial Production Dec / Nov -0.7%

12 QNS

89nQ - CPI Jan / Dec 0.5%

12 NNAAUT

£4nqe - PPl Output Jan consensus -0.1% / Dec -0.2%

12 NS

ﬁvx‘mm:r - PPl Input Jan consensus 0.1% / Dec 0.1%

12 QNS

an¥5 - Treasury Budget Jan / Dec $-0.3 B

12 NS

fJ1lu - CGPI (PPI) Jan / Dec 0.3%

12

13 qumﬁuﬁ aj ;u - Bank of Japan Announcement 2/13 consensus 0 bp / Prior 0 bp
13 QNS #/131 - Industrial Production Dec / Nov -0,3%
13 NNNAUE 89n9 - BoE Inflation Report
13 NNNHUE au¥5 - Retail Sales Jan consensus 0.1% / Dec 0.5%
13 NUNAUE @135+ - Export Prices Jan consensus 0.3% / Dec -0.1%
13 NNNHUE @453 - Import Prices Jan consensus 0.8% / Dec -0.1%
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Fui winn1sal
13 NNNHUE au¥5+ - Business Inventories Dec consensus 0.3% / Nov 0.3%
13 Qumﬁuﬁ' Ejﬂu - GDP Q4p consensus 0.2% / Prior -0.9%
14 NNANAUT Waveial - GDP
14 NUATAUE \e9Nil - GDP
14 NUAARUT ¢/l31] - GDP
14 QNS @455 - New Claims
15 NUNTAUE 89n0 - Retail Sales Jan / Dec -0.1%
15 NUANTUE #/131) - Merchandise Trade Dec / Nov E11.0 B
15 NNAAUT @435 - Net Long-Term TIC Flows Dec / Nov $52.3 B
15 NNAAUT @1¥3 - Industrial Production Jan consensus 0.3% / Dec 0.3%
15 NNAWUT A4Fg1 - Consumer Sentiment Feb consensus 75.0 / Jan 73.8
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