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Trading Range in today

Support aeunnilo

S50H13 975-970 985-990 Teyde nanasanmal
NBIAIUYI 1,635-1,625 1,655-1,660 wanzidawinainszy: 27648
GFG13 23,350-23,000 23,650-23,700 g918 Uszuaaiasyia
SVG13 942-932 953-963 wansidawindnse: 17955
BRG13 4,500-3,490 3,540-3,545 nuade wadunaad
AL 29.82-29 80 20.95-30 wanzideuindnm et 18239
ANRUIIEETYANIgY (DXYO) 80.20-80.10 80.8-80.9

d5Uaara SET50 Index Futures
Settlement Price Volume

Open

Interest
Prior Last Change
S50G13 994.3 996.4 980.3 993.7 980.3 -12.8 610 503
S50H13 995.5 996.3 980.0 993.5 980.8 -12.8 15,964 34,935
S50J13 986.0 986.0 986.0 993.3 986.0 -13 1 1
S50M13 995.5 996.0 980.2 993.0 980.2 -12.2 1,130 3,253
S50U13 993.0 993.0 980.8 994.3 980.8 -13.3 49 537
S50Z13 994.5 994.5 980.0 993.1 980.0 -12.5 21 216

a5uUaanma Currency Futures

Settlement Price Open
Interest
Prior Last Change
USDG13 29.8 29.8 29.8 29.8 29.8 0.02 148 5,806
USDH13 29.9 30.0 29.9 29.9 30.0 0.04 64 4,162
uUsDJ13 - - - 29.9 - 0.03 0 102
USDM13 30.0 30.0 30.0 30.0 30.0 0.04 10 5,609

aguuandauugnd Futures aiszianiinasnu (Heue

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 1,630 1,765 -135 5,351 4,689 662 10,794 11,321 -527
Energy Futures 193 67 126 28 28 0 202 328 -126
Metal Futures 206 893 -687 6,302 7,274 972 3,772 2,113 1,659
Single Stock Futures 3,873 12 3,861 6,546 7,788 -1,242 13,356 15,975 -2,619
Currency Futures 0 0 0 10 24 -14 212 198 14

asiuananm Futures Gold & Silver & Oil Futures

Settlement Price Volume Open

Interest

Close Prior Change

Future Bt50

GFG13 23,730 23,640 23,650 23,710 -60 1,897 10,641
GFJ13 23,850 23,780 23,780 23,830 -50 391 4,011
GFM13 23,980 23,910 23,910 23,960 -50 282 1,309
Future Bt10

GF10G13 23,740 23,640 23,650 23,710 -60 5,867 17,229
GF10J13 23,860 23,780 23,790 23,830 -40 1,488 7,617
GF10M13 23,980 23,910 23,910 23,950 -40 355 2,630
SVG13 - - - 949 - 0 154
SVJ13 - - - 956 - 0 134
SVM13 - - - 949 - 0 94
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Brent Crude Oil Futures

BRG13 3,544 3,515 3,536 3,501 34 237 521
BRH13 3,621 3,491 3,516 3,479 36 158 271
BRJ13 3,495 3,465 3,495 3,460 35 28 92
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 15 2.74% 0.2 986.18 987.1 980.9 -6.2 -0.6 -5.3
S50H13 28-Mar-13 44 2.74% 2.7 986.18 986.7 980.7 -6.0 -0.6 -5.5
S50J13 29-Apr-13 76 2.76% 6.5 986.18 985.3 980.3 -5.0 -0.5 -5.9
S50M13 27-Jun-13 135 2.77% 18.2 986.18 978.2 980.8 26 0.3 -5.4
Gold
Expiration Daysto Current Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFG13 27-Feb-13 15 1,667.1 2.74% 29.867 23,694 23,450 -244 -1.0%
GFJ13 29-Apr-13 76 1,667.1 2.76% 29.867 23,804 23,590 -214 -0.9%
GFM13 27-Jun-13 135 1,667.1 2.77% 29.867 23,911 23,760 -151 -0.6%
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 15 30.85 2.74% 29.867 922 903 -19 -2.1%
SVJ13 29-Apr-13 76 30.85 2.76% 29.867 927 958 31 3.4%
SVM13 27-Jun-13 135 30.85 2.77% 29.867 931 966 35 3.8%

Expiration Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRG13 14-Feb-13 2 117.21 2.74% 29.867 3,501 3,520 19 0.5%
BRH13 15-Mar-13 31 117.21 2.74% 29.867 3,509 3,505 -4 -0.1%
BRJ13 12-Apr-13 59 117.21 2.76% 29.867 3,516 3,477 -39 -1.1%
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 15 29.867 2.74% 0.04% 29.90 29.84 -0.06 -0.2%
USDH13 28-Mar-13 44 29.867 2.74% 0.04% 29.96 29.95 -0.01 0.0%
USDJ13 29-Mar-13 45 29.867 2.76% 0.07% 29.97 29.96 -0.01 0.0%

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

a o o o aad o o ad ¢ & £ o
U‘i‘i:i‘VIvl’&ln‘Vl‘iW{l NTUR INA, 179 BIAITUNNNAN DA N1NBT TU 25-26, 29 DUUANTLA LIREINT nFUNN1 10120 TVI‘JPIW";I 0-2801-9100 Tnsa13. 0-2801-9399 3

o Ho o X o A 4 P T o o - o o Se o o o aAad o o e o o
manualinifaiaulnedeyavinilnnguazidedndunideielduslitedunsiuiuanugnifeguazanuanysaftesdayaiug Inaufimudnning  w5TR Sin §aaineasaudnslunis
wasuuasnudiwidedszunninisnline idmngluseuaiuiilagbidesudedamd manuaiuiifidglrzasdieldlsznaunisdndularasingsu g ldlddunstinidednaals  dn
AWUINNITeVEea1e wanning vidensatsmiensiula fdsinglusenu



USEnuanning v3df $1ie Jel'c[yatiyeb 04,1“[#5[5
TRINITY SECURITIES CO.,LTD.
Research Department . e d uturces

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

29.62 22,750 22,187 21,764 21,483 21,342 21,483 21,764 22,187 22,750 23,454
29.67 22,596 22,037 21,617 21,338 21,198 21,338 21,617 22,037 22,596 23,295
29.72 22,481 21,924 21,507 21,229 21,090 21,229 21,507 21,924 22,481 23,176
29.77 22,404 21,850 21,434 21,156 21,018 21,156 21,434 21,850 22,404 23,097
29.82 22,366 21,812 21,397 21,120 20,982 21,120 21,397 21,812 22,366 23,058
THB/USD 29.87
2992 22404 21,850 21,434 21,156 21,156 21,434 21,850 22,404 23,097
29.97 22,481 21,924 21,507 21,229 21,090 21,229 21,507 21,924 22,481 23,176
30.02 22596 22,037 21,617 21,338 21,198 21,338 21,617 22,037 22,596 23,295
30.07 22,750 22,187 21,764 21,483 21,342 21,483 21,764 22,187 22,750 23,454
3012 22942 22,374 21,948 21,664 21,522 21,664 21,948 22,374 22,942 23,652

Fair silver spot price

Silver spot (USD/oz)
28.4 28.9 29.4 29.9 30.4 30.9 31.4 31.9 324 32.9 33.4

29.62 840 780 736 706 692 706 736 780 840 914
29.67 841 782 737 708 693 708 737 782 841 915
29.72 842 783 738 709 694 709 738 783 842 917
29.77 844 784 740 710 695 710 740 784 844 918
29.82 845 786 741 711 696 711 741 786 845 920
THB/USD 29.87
29.92 848 788 743 714 699 714 743 788 848 923
29.97 850 790 745 715 700 715 745 790 850 924
30.02 851 791 746 716 701 716 746 791 851 926
30.07 852 792 747 717 702 77 747 792 852 928
30.12 854 794 748 718 703 718 748 794 854 929

Fair Brent spot price

Brent spot (USD/bbl)
107 109 111 113 115 117 119 121 123 125 127
29.62 3,175 2,938 2,761 2,642 2,583 2,642 2,761 2,938 3,175 3,471
29.67 3,181 2,943 2,765 2,647 2,587 2,647 2,765 2,943 3,181 3,477
29.72 3,186 2,948 2,770 2,651 2,592 2,651 2,770 2,948 3,186 3,483
29.77 3,191 2,953 2,775 2,656 2,596 2,656 2,775 2,953 3,191 3,489
29.82 2,600 2,660
THB/USD 29.87
29.92
29.97
30.02

30.07
30.12
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Fuil winn1sal

11 QNAAUT Haurtel - Industrial Production Dec -0.1% / Nov -0.7%

12 NS £4ng) - CPI Jan consensus -0.5% / Dec 0.5%

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

12 NS 84ng) - PPl Input Jan consensus 0.1% / Dec 0.1%

12 NUANRUT @153 - Treasury Budget Jan consensus $-2.0 B/ Dec $-0.3 B

12 NNARUT ﬂjﬂu - CGPI (PPI) Jan consensus 0.2% / Dec 0.3%

13 Qmmﬁuﬁ' ﬂ,j‘ﬂqu - Bank of Japan Announcement 2/13 consensus 0 bp / Prior 0 bp

13 NuANUE #/131 - Industrial Production Dec / Nov -0,3%

13 NUNAUE 89n9 - BoE Inflation Report

13 NNNHUE au¥5 - Retail Sales Jan consensus 0.1% / Dec 0.5%

13 NNAAUT @135+ - Export Prices Jan consensus 0.3% / Dec -0.1%

13 NNANAUT @135 - Import Prices Jan consensus 0.8% / Dec -0.1%

13 Qum‘ﬁuﬁr @Mﬁfﬂ - Business Inventories Dec consensus 0.3% / Nov 0.3%

13 Qumﬁuﬁ' Ejﬂu - GDP Q4p consensus 0.2% / Prior -0.9%

14 NS e - GDP

14 NS 199N - GDP

14 NNANRUT ¢/l31] - GDP

14 QNARUT A459 - New Claims

15 NNANAUT £4N7) - Retail Sales Jan / Dec -0.1%

15 NUANUE #/131) - Merchandise Trade Dec / Nov E11.0 B

15 NUNTAUE a7 - Net Long-Term TIC Flows Dec / Nov $52.3 B

15 NNNHUE au¥5 - Industrial Production Jan consensus 0.3% / Dec 0.3%

15 NNAAUT @135+ - Consumer Sentiment Feb consensus 75.0 / Jan 73.8

19 NNARUT @1§34 - Housing Market Index Feb / Jan 47
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