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Trading Range in today

Support aeunnilo

S50H13 979-974 988-993 Teyde nanasanmal
NBIAIUYI 1,645-1,635 1,660-1,670 wanzidawinainszy: 27648
GFG13 23,380-23,280 23,600-23,700 g918 Uszuaaiasyia
SVG13 930-920 950-960 wansidawindnse: 17955
BRG13 3,510-3,490 3,540-3,560 nuade wadunaad
AL 20.77.99.72 20.82-29 87 wanzideuindnm et 18239
ANRUIIEETYANIgY (DXYO) 79.9-79.6 80.2-80.5

Settlement Price Volume S
Interest
Prior Last Change
S50G13 982.1 988.6 978.0 980.9 983.3 2 1,003 508
S50H13 982.9 989.0 978.2 980.7 983.0 2 18,882 34,655
S50J13 - - - 980.3 - 1.9 0 1
S50M13 982.9 988.2 9771 980.8 982.7 14 1,463 3,210
S50U13 984.2 987.6 978.0 981.0 981.5 0.5 37 532
S50213 983.0 985.0 979.0 980.6 980.0 -0.5 15 222

a5uUaarma Currency Futures

Settlement Price Open
Interest
Prior Last Change
USDG13 29.9 29.9 29.9 29.8 29.9 0.05 1,339 5,295
USDH13 29.9 30.0 29.9 30.0 30.0 - 59 4,166
uUsDJ13 - - - 30.0 - 0.07 0 102
USDM13 30.1 30.1 30.1 30.0 30.1 0.07 8 5,616

aguuandauugnd Futures aiszianiinasnu (Heue

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 1,430 1,174 256 6,965 6,099 866 13,005 14,127 -1,122
Energy Futures 34 138 -104 6 6 0 248 144 104
Metal Futures 929 1,689 -760 13,054 13,233 -179 8,045 7,106 939
Single Stock Futures 2,025 932 1,093 6,914 10,250 -3,336 24,139 21,896 2,243
Currency Futures 0 0 0 690 20 670 716 1,386 -670

asuanann Futures Gold & Silver & Oil Futures

Settlement Price Volume Open

Interest

Close Prior Change

Future Bt50

GFG13 23,620 23,350 23,370 23,650 -280 3,817 10,463
GFJ13 23,760 23,500 23,510 23,780 -270 1,177 4,358
GFM13 23,890 23,630 23,650 23,910 -260 299 1,318
Future Bt10

GF10G13 23,620 23,350 23,370 23,650 -270 11,264 17,020
GF10J13 23,750 23,500 23,500 23,790 -290 4,264 8,504
GF10M13 23,890 23,620 23,660 23,910 -250 1,205 2,828
SVG13 - - - 949 - 0 154
SVJ13 950 950 950 956 -6 2 136
SVM13 - - - 949 - 0 94
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Brent Crude Oil Futures

BRG13 3,536 3,512 3,526 3,535 -4 154 441
BRH13 3,516 3,494 3,510 3,515 -5 111 306
BRJ13 3,494 3,475 3,487 3,495 -8 23 99
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 14 2.74% 0.2 983.68 984.5 982.9 -1.6 -0.2 -0.8
S50H13 28-Mar-13 43 2.74% 2.7 983.68 984.1 982.7 -1.4 -0.1 -1.0
S50J13 29-Apr-13 75 2.76% 6.5 983.68 982.7 982.2 -0.5 -0.1 -1.5
S50M13 27-Jun-13 134 2.77% 18.2 983.68 975.6 982.2 6.6 0.7 -1.5
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 14 1,667.1 2.74% 29.801 23,640 23,400 -240 -1.0%
GFJ13 29-Apr-13 75 1,667.1 2.76% 29.801 23,749 23,560 -189 -0.8%
GFM13 27-Jun-13 134 1,667.1 2.77% 29.801 23,856 23,690 -166 -0.7%
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 14 31.145 2.74% 29.801 929 890 -39 -4.2%
SVJ13 29-Apr-13 75 31.145 2.76% 29.801 933 950 17 1.8%
SVM13 27-Jun-13 134 31.145 2.77% 29.801 938 0 -938 -100.0%

Expiration Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRG13 14-Feb-13 1 117.75 2.74% 29.801 3,509 3,530 21 0.6%
BRH13 15-Mar-13 30 117.75 2.74% 29.801 3,517 3,521 4 0.1%
BRJ13 12-Apr-13 58 117.75 2.76% 29.801 3,524 3,505 -19 -0.6%
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 14 29.801 2.74% 0.04% 29.83 29.89 0.06 0.2%
USDH13 28-Mar-13 43 29.801 2.74% 0.04% 29.90 29.95 0.05 0.2%
USDJ13 29-Mar-13 44 29.801 2.76% 0.07% 29.90 30.03 0.13 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)
1,598 1,608 1,618 1,628 1,638 1,648 1,658 1,668 1,678 1,688 1,698

29.55 22,449 21,887 21,466 21,185 21,044 21,185 21,466 21,887 22,449 23,151
29.60 22,297 21,739 21,320 21,041 20,902 21,041 21,320 21,739 22,297 22,995
29.65 22,183 21,628 21,212 20,934 20,795 20,934 21,212 21,628 22,183 22,877
29.70 22,107 21,554 21,139 20,862 20,724 20,862 21,139 21,554 22,107 22,799
29.75 22,069 21,517 21,103 20,826 20,688 20,826 21,103 21,517 22,069 22,760
THB/USD 29.80
29.85 22,107 21,554 21,139 20,862 20,862 21,139 21,554 22,107 22,799
2990 22,183 21,628 21,212 20,934 20,795 20,934 21,212 21,628 22,183 22,877
29.95 22,297 21,739 21,320 21,041 20,902 21,041 21,320 21,739 22,297 22,995
30.00 22449 21,887 21,466 21,185 21,044 21,185 21,466 21,887 22,449 23,151
30.05 22,639 22,072 21,647 21,364 21,222 21,364 21,647 22,072 22,639 23,347

Fair silver spot price

Silver spot (USD/oz)
28.6 29.1 29.6 30.1 30.6 311 31.6 321 32.6 331 33.6

29.55 846 787 743 714 699 714 743 787 846 920
29.60 848 789 744 715 700 715 744 789 848 922
29.65 849 790 746 716 701 716 746 790 849 923
29.70 851 791 747 717 702 717 747 791 851 925
29.75 852 793 748 718 703 718 748 793 852 927
THB/USD 29.80
29.85 855 795 751 721 706 721 751 795 855 930
29.90 857 797 752 722 707 722 752 797 857 931
29.95 858 798 753 723 708 723 753 798 858 933
30.00 859 799 754 724 709 724 754 799 859 934
30.05 861 801 756 726 711 726 756 801 861 936

Fair Brent spot price

Brent spot (USD/bbl)
108 110 112 114 116 118 120 122 124 126 128
29.55 3,184 2,948 2,770 2,652 2,593 2,652 2,770 2,948 3,184 3,480
29.60 3,190 2,953 2,775 2,657 2,597 2,657 2,775 2,953 3,190 3,486
29.65 3,195 2,958 2,780 2,661 2,602 2,661 2,780 2,958 3,195 3,491
29.70 3,200 2,963 2,784 2,666 2,606 2,666 2,784 2,963 3,200 3,497
29.75 2,611 2,670
THB/USD 29.80
29.85
29.90
29.95
30.00
30.05
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12 QNS

WSl

29N - CPI Jan -0.5% / Dec 0.5%

12 NS

ﬁ"\mqw - PPI Output Jan 0.2% / Dec -0.2%

12 NUANRUT

ﬁdﬂm& - PPl Input Jan 1.8% / Dec 0.1%

12 NNARUT

mi?;-g% - Treasury Budget Jan $2.9 B/ Dec $-0.3 B

12 NUAAUT

tJ1]us - CGPI (PPI) Jan 0.4% / Dec 0.3%

13 NNNHUE

m‘jﬂ;u - Bank of Japan Announcement 2/13 consensus 0 bp / Prior 0 bp

13 NUNAUE

Eﬂi‘ﬂ - Industrial Production Dec consensus 0.2% / Nov -0,3%

13 NNNHUE

£49nq e - BoE Inflation Report

13 NNAAUT

@M‘?ﬁ;ﬂ - Retail Sales Jan consensus 0.1% / Dec 0.5%

13 NNARUT

@M%’g% - Export Prices Jan consensus 0.3% / Dec -0.1%

13 NNAAUT

'&‘M‘ivﬁ% - Import Prices Jan consensus 0.8% / Dec -0.1%

13 NUNWUE

@Miﬁs% - Business Inventories Dec consensus 0.3% / Nov 0.3%

13 NNNHUE

tj1]u - GDP Q4p consensus 0.2% / Prior -0.9%

14 NS

W3aLFa - GDP

14 NNANAUT

\ea9:il - GDP

14 QNARUT

gl31 - GDP

14 NNAAUT

A453 - New Claims

15 NNNHUE

£9nq e - Retail Sales Jan / Dec -0.1%

15 NS

Eﬂi‘ﬂ - Merchandise Trade Dec / Nov E11.0 B

15 NNNHUE

@1)15‘/3“1 - Net Long-Term TIC Flows Dec / Nov $52.3 B

15 NNAAUT

@M‘?ﬁ;ﬂ - Industrial Production Jan consensus 0.3% / Dec 0.3%

15 NNANAUT

2*1'1/153"1 - Consumer Sentiment Feb consensus 75.0 / Jan 73.8

19 NNAWUT

Zﬁmﬁﬂ - Housing Market Index Feb / Jan 47

20 NNAWUT

el - CPI Janf / Janp -0.5%

20 NNAHWUT

ielasuil - PPl Jan / Dec -0.3%

20 NHAWUT

W39LA4 - Business Climate Indicator Feb / Jan 86

20 NNNWUS

N39LAg - CPI Jan / Dec 0.3%

20 ANAWUS

frj“qnqw - ILO Unemployment Jan / Dec 7.7%

20 NNNWUS

’é’\mt]'i:f - CBI Industrial Trends Feb / Jan -20

20 NNAHUT

au¥5+ - Housing Starts Jan / Dec 0.954 M

20 NNAWUT

@Miﬁs% - Building Permits Jan / Dec 0.903 M

20 NNAWUT

@453 - PPl Jan / Dec -0.2%

20 ANAWUS

Eﬁﬂ;u - Merchandise Trade Jan / Dec Y-641.5 B
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