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Trading Range in today

Support aeunnilon

S50H13 1001-996 1,010-1,015 Tyde nanasansnl
NAIAYI 1,610-1,600 1,624-1,634 wanzilisuindnzii: 27648
GFG13 22,800-22,700 23,150-23,250 f578 Uszanaiasyna
SVG13 910-900 940-950 wanzideauindnsmzif: 17955
BRH13 3,490-3,470 3,515-3,535 nuade wadunaed
G 29.81-29.76 29.90-29.95 wanzidawinased: 18239
A FusBenansgy (DXYO) 80.3-80.0 80.8-81.1

a5udanarn SET50 Index Futures

Settlement Price Volume 2
Interest
Prior Last Change
S50G13 1007.9 1008.5 1001.0 1009.2 1006.2 -3.3 510 492
S50H13 1008.3 1008.7 1000.5 1009.2 1006.3 -3.3 18,815 34,915
S50J13 - - - 1009.1 - -3.2 0 1
S50M13 1005.7 1007.2 1000.0 1008.0 1004.9 -3.5 1,218 3,099
S50U13 1002.3 1007.0 999.0 1008.0 1004.0 -4.0 63 531
S50Z13 1005.0 1006.5 1001.5 1008.3 1005.0 -3.3 22 255

d51Uaara Currency Futures

Settlement Price Volume 2
Interest
Prior Last Change
USDG13 29.8 29.9 29.8 29.8 29.9 0.08 277 5,008
USDH13 29.9 29.9 29.9 29.9 29.9 0.06 25 4,197
uUsSDJ13 30.0 30.0 30.0 30.0 30.0 0.03 2 102
USDM13 30.0 30.1 30.0 30.0 30.1 0.01 6 8,733

aqlaandauugnd Futures auiszinntinasnu (Zeusun

Foreign Institution Local
Long Short Net Long Short Net Long Short
SET50 Index Futures 1,611 1,499 112 5,552 5,984 -432 13,465 13,145 320
Energy Futures 73 39 34 1 1 0 161 195 -34
Metal Futures 1,998 199 1,799 10,646 9,733 913 5,181 7,893 -2,712
Single Stock Futures 849 24 825 4,398 6,187  -1,789 17,821 16,857 964
Currency Futures - - - 2 - 2 308 310 -2
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d9Uaara Futures Gold & Silver & Oil Futures

Jerivatives gftnalysis

df utures

Future Bt50

Settlement Price

Prior

Volume

Change

Open
Interest

GFG13 23,400 23,120 23,120 23,310 -180 3,165 10,076
GFJ13 23,530 23,250 23,260 23,450 -180 983 4,715
GFM13 23,660 23,370 23,370 23,580 -190 379 1,455
Future Bt10
GF10G13 23,400 23,120 23,120 23,310 -170 8,450 15,899
GF10J13 23,540 23,250 23,260 23,450 -190 3,759 9,034
GF10M13 23,670 23,380 23,380 23,570 -170 1,089 3,026
SVG13 - - - 949 - 0 154
SVJi3 - - - 950 - 0 136
SVM13 - - - 928 - 0 72
Brent Crude Oil Futures
BRH13 3,528 3,506 3,514 3,534 -20 171 354
BRJ13 3,507 3,490 3,492 3,506 -14 54 138
BRK13 3,483 3,482 3,482 3,499 -17 10 11
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 9 2.74% 0.2 1006.06 1006.6 1005.9 -0.7 -0.1 -0.2
S50H13 28-Mar-13 38 2.74% 2.7 1006.06 1006.2 1005.9 -0.3 0.0 -0.2
S50J13 29-Apr-13 70 2.76% 6.5 1006.06 1004.9 1005.9 1.0 0.1 -0.2
S50M13 27-Jun-13 129 2.77% 18.2 1006.06 997.8 1004.5 6.7 0.7 -1.6
Gold
Expiration Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFG13 27-Feb-13 9 1,614.9 2.74% 29.887 22,957 22,830 -127 -0.6%
GFJ13 29-Apr-13 70 1,614.9 2.76% 29.887 23,063 23,000 -63 -0.3%
GFM13 27-Jun-13 129 1,614.9 2.77% 29.887 23,167 23,100 -67 -0.3%
Expiration Daysto  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 9 30.055 2.74% 29.887 899 860 -39 -4.3%
SVJ13 29-Apr-13 70 30.055 2.76% 29.887 903 0 -903 -100.0%
SVM13 27-Jun-13 129 30.055 2.77% 29.887 907 0 -907 -100.0%
Expiration  Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRG13 14-Feb-13 -4 117.84 2.74% 29.887 3,521 #N/A #N/A #N/A
BRH13 15-Mar-13 25 117.84 2.74% 29.887 3,529 3,493 -36 -1.0%
BRJ13 12-Apr-13 53 117.84 2.76% 29.887 3,536 3,482 -54 -1.5%
Expiration  Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDG13 27-Feb-13 9 29.887 2.74% 0.04% 29.91 29.89 -0.02 -0.1%
USDH13 28-Mar-13 38 29.887 2.74% 0.04% 29.97 29.94 -0.03 -0.1%
UsDJ13 29-Mar-13 39 29.887 2.76% 0.07% 29.97 29.98 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)

1,559 1,569 1,579 1,589 1,599 1,609 1,619 1,629 1,639 1,649 1,659

29.64 21,959 21,396 20,973 20,691 20,551 20,691 20,973 21,396 21,959 22,664
29.69 21,811 21,251 20,832 20,552 20,412 20,552 20,832 21,251 21,811 22,511
29.74 21,700 21,143 20,726 20,447 20,308 20,447 20,726 21,143 21,700 22,396
29.79 21,626 21,071 20,655 20,377 20,239 20,377 20,655 21,071 21,626 22,320
2984 21589 21,035 20,619 20,342 20,204 20,342 20,619 21,035 21,589 22,281
THB/USD 29.89
29.94 21,071 20,655 20,377
29.99 21,700 21,143 20,726 20,447
30.04 21,811 21,251 20,832 20,552
30.09 21,959 21,396 20,973 20,691
30.14 22,145 21,576 21,150 20,866

20,377 20,655 21,071
20,447 20,726 21,143 21,700 22,396
20,552 20,832 21,251 21,811 22,511
20,691 20,973 21,396 21,959 22,664
20,866 21,150 21,576 22,145 22,855

Fair silver spot price

Silver spot (USD/oz)
27.6 28.1 28.6 29.1 29.6 30.1 30.6 311 31.6 32.1 32.6

29.64 817 757 713 683 668 683 713 757 817 891
29.69 818 759 714 684 670 684 714 759 818 892
29.74 819 760 715 686 671 686 715 760 819 894
29.79 821 761 717 687 672 687 717 761 821 895
29.84 822 762 718 688 673 688 718 762 822 897
THB/USD 29.89
29.94 825 765 720 690 675 690 720 765 825 900
29.99 826 766 721 691 676 691 721 766 826 901
30.04 828 768 723 693 677 693 723 768 828 903
30.09 829 769 724 694 679 694 724 769 829 904
30.14 830 770 725 695 680 695 725 770 830 906

Fair Brent spot price

Brent spot (USD/bbl)

108 110 112 114 116 118 120 122 124 126 128
29.64 3,196 2,959 2,781 2,663 2,604 2,663 2,781 2,959 3,196 3,493
29.69 3,202 2,964 2,786 2,667 2,608 2,667 2,786 2,964 3,202 3,499
29.74 3,207 2,969 2,791 2,672 2,612 2,672 2,791 2,969 3,207 3,505
29.79 3,213 2,974 2,796 2,676 2,617 2,676 2,796 2,974 3,213 3,510
29.84 2,621 2,681
THB/USD 29.89
29.94
29.99

30.04
30.09
30.14
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Fui WwAN1Sl
15 NNANAUT £4N5) - Retail Sales Jan consensus 0.5% / Dec -0.1%
15 NNARUS #/131] - Merchandise Trade Dec consensus E11.4 B/ Nov E11.0 B
15 NNAIAUT A7 - Net Long-Term TIC Flows Dec / Nov $52.3 B
15 NNARUS @435 - Industrial Production Jan consensus 0.3% / Dec 0.3%
15 NNAIAUT A3+ - Consumer Sentiment Feb consensus 75.0 / Jan 73.8
19 NS 4135+ - Housing Market Index Feb / Jan 47
19 NNARUT n‘jﬂu - All Industry Index Dec / Nov -0.3%
20 NUNRUS \BINT - CPI Janf / Janp -0.5%
20 NUNAUS \2R3NT - PPl Jan / Dec -0.3%
20 NNNWUS BJ%I'\‘ILM - Business Climate Indicator Feb / Jan 86
20 ANAWUS lauAia - CPI Jan / Dec 0.3%
20 NNNWUS £4ng) - ILO Unemployment Jan / Dec 7.7%
20 NNAWUT #4ng) - CBI Industrial Trends Feb / Jan -20
20 ANAWUS @35+ - Housing Starts Jan / Dec 0.954 M
20 QNS AT - Building Permits Jan / Dec 0.903 M
20 ANAWUS an¥g - PPl Jan / Dec -0.2%
20 NNNWUS rﬁ lu - Merchandise Trade Jan / Dec Y-641.5 B
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