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Trading Range in today

Support aeunnilo

S50H13 1,000-995 1010-1015 Teyde nanasanmal
NBIAIUYI 1,642-1,632 1,656-1,666 wanzidawinainszy: 27648
GFG13 23,300-23,200 23,600-23,700 g918 Uszuaaiasyia
SVG13 920-910 945-955 wansidawindnse: 17955
BRG13 3,520-3,500 3,550-3,570 nuade wadunaad
AL 29 .75-29 70 20.81-29 86 wanzideuindnm et 18239
ANRUIIEETYANIgY (DXYO) 79.9-79.6 80.2-80.5

Settlement Price Volume S
Interest
Prior Last Change
S50G13 987.0 1005.0 986.4 982.9 1005.0 22 847 517
S50H13 987.5 1005.4 986.5 982.7 1005.0 22.3 22,298 34,848
S50J13 - - - 982.2 - 22.5 0 1
S50M13 986.0 1004.0 986.0 982.2 1003.9 21.6 1,600 3,113
S50U13 987.0 1003.7 987.0 981.5 1003.0 21.8 62 535
S50213 989.9 1002.0 989.0 980.1 1002.0 23.2 37 236

a5uUaanma Currency Futures

Settlement Price Open
Interest
Prior Last Change
USDG13 29.9 29.9 29.8 29.9 29.8 -0.08 679 5,245
USDH13 29.9 29.9 29.9 30.0 29.9 -0.07 274 4,211
uUsDJ13 - - - 30.0 - -0.09 0 102
USDM13 30.0 30.1 30.0 30.1 30.1 -0.09 3,202 8,732

aguuandauugnd Futures aiszianiinasnu (Heue

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 2,118 2,039 79 6,563 6,989 -426 16,163 15,816 347
Energy Futures 46 189 -143 10 10 0 270 127 143
Metal Futures 1,263 405 858 7,067 6,229 838 3,264 4,960 -1,696
Single Stock Futures 413 3,121 -2,708 8,891 15,763 -6,872 35,672 26,092 9,580
Currency Futures 0 0 0 3,275 7 3,268 880 4,148 -3,268

asuanann Futures Gold & Silver & Oil Futures

Settlement Price Volume Open

Interest

Close Prior Change

Future Bt50

GFG13 23,470 23,360 23,380 23,370 10 2,540 10,279
GFJ13 23,590 23,500 23,510 23,510 - 758 4,302
GFM13 23,730 23,630 23,640 23,650 -10 281 1,358
Future Bt10

GF10G13 23,460 23,360 23,390 23,380 - 5,487 16,350
GF10J13 23,590 23,500 23,520 23,500 20 1,958 8,511
GF10M13 23,750 23,620 23,640 23,660 -20 570 2,820
SVG13 - - - 949 - 0 154
SVJ13 - - - 950 - 0 136
SVM13 - - - 949 - 0 94
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Brent Crude Oil Futures

BRG13 3,545 3,530 3,632 3,631 - 203 313
BRH13 3,528 3,515 3,520 3,510 10 110 345
BRJ13 3,510 3,495 3,510 3,487 23 13 100
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 13 2.74% 0.2 1004.05 1004.9 1004.9 0.0 0.0 0.9
S50H13 28-Mar-13 42 2.74% 2.7 1004.05 1004.5 1005 0.5 0.1 1.0
S50J13 29-Apr-13 74 2.76% 6.5 1004.05 1003.2 1004.7 1.5 0.2 0.7
S50M13 27-Jun-13 133 2.77% 18.2 1004.05 996.1 1003.8 7.7 0.8 -0.3
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 13 1,643.4 2.74% 29.822 23,318 23,370 52 0.2%
GFJ13 29-Apr-13 74 1,643.4 2.76% 29.822 23,426 23,540 114 0.5%
GFM13 27-Jun-13 133 1,643.4 2.77% 29.822 23,532 23,640 108 0.5%
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 13 30.785 2.74% 29.822 919 910 -9 -1.0%
SVJ13 29-Apr-13 74 30.785 2.76% 29.822 923 0 -923 -100.0%
SVM13 27-Jun-13 133 30.785 2.77% 29.822 927 984 57 6.1%

Expiration Daysto Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRG13 14-Feb-13 0 117.88 2.74% 29.822 3,515 3,545 30 0.8%
BRH13 15-Mar-13 29 117.88 2.74% 29.822 3,523 3,625 2 0.1%
BRJ13 12-Apr-13 57 117.88 2.76% 29.822 3,531 3,510 -21 -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 13 29.822 2.74% 0.04% 29.85 29.81 -0.04 -0.1%
USDH13 28-Mar-13 42 29.822 2.74% 0.04% 29.91 29.88 -0.03 -0.1%
USDJ13 29-Mar-13 43 29.822 2.76% 0.07% 29.92 29.94 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)
1,594 1,604 1,614 1,624 1,634 1,644 1,654 1,664 1,674 1,684 1,694

29.57 22,409 21,846 21,425 21,144 21,003 21,144 21,425 21,846 22,409 23,112
29.62 22,257 21,699 21,280 21,001 20,861 21,001 21,280 21,699 22,257 22,955
29.67 22,144 21,588 21,171 20,893 20,755 20,893 21,171 21,588 22,144 22,838
29.72 22,068 21,514 21,099 20,822 20,683 20,822 21,099 21,514 22,068 22,760
29.77 22,030 21,477 21,063 20,786 20,648 20,786 21,063 21,477 22,030 22,721
THB/USD 29.82
29.87 22,068 21514 21,099 20,822 20,822 21,099 21,514 22,068 22,760
29.92 22,144 21,588 21,171 20,893 20,755 20,893 21,171 21,588 22,144 22,838
29.97 22,257 21,699 21,280 21,001 20,861 21,001 21,280 21,699 22,257 22,955
30.02 22409 21,846 21,425 21,144 21,003 21,144 21,425 21,846 22,409 23,112
30.07 22,598 22,031 21,606 21,322 21,181 21,322 21,606 22,031 22,598 23,307

Fair silver spot price

Silver spot (USD/oz)
28.3 28.8 29.3 29.8 30.3 30.8 31.3 31.8 323 32.8 33.3

29.57 836 77 733 703 689 703 733 777 836 910
29.62 838 779 734 705 690 705 734 779 838 912
29.67 839 780 735 706 691 706 735 780 839 913
29.72 841 781 737 707 692 707 737 781 841 915
29.77 842 783 738 708 693 708 738 783 842 917
THB/USD 29.82
29.87 845 785 740 711 696 711 740 785 845 920
29.92 846 786 742 712 697 712 742 786 846 921
29.97 848 788 743 713 698 713 743 788 848 923
30.02 849 789 744 714 699 714 744 789 849 924
30.07 851 790 745 715 700 715 745 790 851 926

Fair Brent spot price

Brent spot (USD/bbl)
108 110 112 114 116 118 120 122 124 126 128
29.57 3,190 2,954 2,776 2,658 2,599 2,658 2,776 2,954 3,190 3,486
29.62 3,196 2,959 2,781 2,662 2,603 2,662 2,781 2,959 3,196 3,492
29.67 3,201 2,964 2,786 2,667 2,608 2,667 2,786 2,964 3,201 3,498
29.72 3,206 2,969 2,790 2,671 2,612 2,671 2,790 2,969 3,206 3,504
29.77 2,616 2,676
THB/USD 29.82
29.87
29.92
29.97

30.02
30.07
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£9nqw - CPI Jan -0.5% / Dec 0.5%

12 NS

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

12 QNS

89nQ - PPl Input Jan 1.8% / Dec 0.1%

12 NS

2‘1‘1)1'3"3“1 - Treasury Budget Jan $2.9 B/ Dec $-0.3 B

12 NUANRUT

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

13 NNAAUT

ﬂjﬂu - Bank of Japan Announcement 2/13 consensus 0 bp / Prior 0 bp

13 NNAAUT

#/131] - Industrial Production Dec consensus 0.2% / Nov -0,3%

13 NNNHUE

£49nq e - BoE Inflation Report

13 NUNAUE

@Miﬁs% - Retail Sales Jan consensus 0.1% / Dec 0.5%

13 NNNHUE

'&Mﬁ"ﬁs% - Export Prices Jan consensus 0.3% / Dec -0.1%

13 NNAAUT

@M‘ivjz% - Import Prices Jan consensus 0.8% / Dec -0.1%

13 NNANAUT

mm”g% - Business Inventories Dec consensus 0.3% / Nov 0.3%

13 NNAWUT

Eﬁﬂ;u - GDP Q4p consensus 0.2% / Prior -0.9%

14 NS

W3aLFa - GDP

14 NS

LEIRINT - GDP

14 NS

gl31 - GDP

14 NNANRUT

@453 - New Claims

15 NNARUT

£9nq - Retail Sales Jan / Dec -0.1%

15 NNANAUT

¢/131] - Merchandise Trade Dec / Nov E11.0 B

15 NNNHUE

Zm%‘/ﬂ% - Net Long-Term TIC Flows Dec / Nov $52.3 B

15 NUNTAUE

@Miﬁs% - Industrial Production Jan consensus 0.3% / Dec 0.3%

15 NNNHUE

zﬁu%’g% - Consumer Sentiment Feb consensus 75.0 / Jan 73.8

19 NNAAUT

@M‘?ﬁ;ﬂ - Housing Market Index Feb / Jan 47

20 NNNWUS

\wiasndl - CPI Janf / Janp -0.5%

20 ANAWUS

83N - PPl Jan / Dec -0.3%

20 NNAWUT

N39LA4 - Business Climate Indicator Feb / Jan 86

20 NNAHWUT

N53LA& - CPl Jan / Dec 0.3%

20 NHAWUT

@V\mqw - ILO Unemployment Jan / Dec 7.7%

20 NNNWUS

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

20 ANAWUS

@4§5% - Housing Starts Jan / Dec 0.954 M

20 NNNWUS

mm”g% - Building Permits Jan / Dec 0.903 M

20 NNAHWUT

20 NHAWUT

@453 - PPl Jan / Dec -0.2%
ﬂ_j ] - Merchandise Trade Jan / Dec Y-641.5 B
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