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Trading Range in today

Support aeunnilo

S50H13 1,005-1,000 1,016-1,021 Teyde nanasanmal
NBIAIUYI 1,600-1,590 1,620-1,630 wanzidawinainszy: 27648
GFG13 22,800-22,700 23,100-23,200 g918 Uszuaaiasyia
SVG13 900-890 940-950 wansidawindnse: 17955
BRH13 3,490-3,470 3,510-3,530 nuade wadunaad
AL 20.81-29.76 20.88-29 93 wanzideuindnm et 18239
ANRUIIEETYANIgY (DXYO) 80.2-79.9 80.5-80.8

d5Uaara SET50 Index Futures
Settlement Price Volume

Open

Interest
Prior Last Change
S50G13 1,004.5 1,012.0 1,004.5 1,004.0 1,012.0 7.5 322 491
S50H13 1,003.7 1,012.5 1,003.5 1,003.8 1,012.0 8.4 16,068 35,221
S50J13 - - - 1,003.0 - 8.5 0 2
S50M13 1,003.0 1,010.9 1,002.0 1,002.9 1,010.5 7.0 804 3,102
S50U13 1,005.0 1,009.5 1,003.1 1,003.0 1,008.3 6.5 38 525
S50Z13 1,005.5 1,010.0 1,005.5 1,004.0 1,010.0 6.0 9 261

a5uUaanma Currency Futures

Settlement Price Open
Interest
Prior Last Change
USDG13 29.9 29.9 29.9 29.9 29.9 -0.03 111 7,202
USDH13 30.0 30.0 29.9 30.0 29.9 -0.06 59 4,168
uUsDJ13 - - - 30.0 - - 0 103
USDM13 30.1 30.1 301 30.1 30.1 -0.01 6 8,790

aguuandauugnd Futures aiszianiinasnu (Heue

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 1,252 1,390 -138 4,302 4,346 -44 11,687 11,505 182
Energy Futures 0 54 -54 10 10 0 91 37 54
Metal Futures 523 716 -193 4,534 3,816 718 2,003 2,528 -525
Single Stock Futures 26 390 -364 5,642 2,411 3,231 11,549 14,416 -2,867
Currency Futures 0 0 0 0 0 0 176 176 0

asuananm Futures Gold & Silver & Oil Futures

Settlement Price Volume Open

Interest

Close Prior Change

Future Bt50

GFG13 22,960 22,890 22,910 22,920 -10 1,290 9,065
GFJ13 23,080 23,010 23,040 23,050 -10 468 4,996
GFM13 23,220 23,150 23,170 23,150 20 112 1,602
Future Bt10

GF10G13 22,960 22,890 22,910 22,920 -10 3,202 14,671
GF10J13 23,090 23,010 23,040 23,040 - 1,643 9,497
GF10M13 23,220 23,140 23,170 23,170 - 343 3,289
SVG13 - - - 949 - 0 154
SVJ13 - - - 926 - 0 137
SVM13 907 907 907 915 -8 2 76
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Brent Crude Oil Futures

BRH13 3,527 3,507 3,510 3,523 -13 66 330
BRJ13 3,501 3,487 3,498 3,505 -7 25 188
BRK13 - - - 3,488 -13 0 17
SET50
Expiration  Days to 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 7 2.74% 0.2 1011.33 1011.7 1011.5 -0.2 0.0 0.2
S50H13 28-Mar-13 36 2.74% 2.7 1011.33 1011.3 1012.2 0.9 0.1 0.9
S50J13 29-Apr-13 68 2.76% 6.5 1011.33 1010.0 1011.5 1.5 0.1 0.2
S50M13 27-Jun-13 127 2.77% 18.2 1011.33 1003.0 1009.9 6.9 0.7 -1.4
Gold
Expiration Current Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFG13 27-Feb-13 7 1,605.4 2.74% 29.862 22,799 22,830 31 0.1%
GFJ13 29-Apr-13 68 1,605.4 2.76% 29.862 22,905 22,970 65 0.3%
GFM13 27-Jun-13 127 1,605.4 2.77% 29.862 23,008 23,100 92 0.4%
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 7 29.44 2.74% 29.862 880 888 8 1.0%
SVJ13 29-Apr-13 68 29.44 2.76% 29.862 884 930 46 5.2%
SVM13 27-Jun-13 127 29.44 2.77% 29.862 888 936 48 5.4%

Expiration Daysto Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRH13 15-Mar-13 23 117.52 2.74% 29.862 3,515 3,497 -18 -0.5%
BRJ13 12-Apr-13 51 117.52 2.74% 29.862 3,523 3,482 -41 -1.2%
BRK13 15-May-13 84 117.52 2.76% 29.862 3,532 3,488 -44 -1.2%
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 7 29.862 2.74% 0.04% 29.88 29.87 -0.01 0.0%
USDH13 28-Mar-13 36 29.862 2.74% 0.04% 29.94 29.94 0.00 0.0%
USDJ13 29-Mar-13 37 29.862 2.76% 0.07% 29.94 30.00 0.06 0.2%

* 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)
1,554 1,564 1,574 1,584 1,594 1,604 1,614 1,624 1,634 1,644 1,654

29.61 21,876 21,313 20,891 20,609 20,468 20,609 20,891 21,313 21,876 22,580
29.66 21,728 21,169 20,750 20,470 20,330 20,470 20,750 21,169 21,728 22,427
29.711 21,617 21,061 20,644 20,366 20,227 20,366 20,644 21,061 21,617 22,313
29.76 21,544 20,989 20,573 20,296 20,157 20,296 20,573 20,989 21,544 22,237
29.81 21,507 20,953 20,538 20,261 20,123 20,261 20,538 20,953 21,507 22,199
THB/USD 29.86
2991 21,544 20,989 20,573 20,296 20,296 20,573 20,989 21,544 22,237
29.96 21,617 21,061 20,644 20,366 20,227 20,366 20,644 21,061 21,617 22,313
30.01 21,728 21,169 20,750 20,470 20,330 20,470 20,750 21,169 21,728 22,427
30.06 21,876 21,313 20,891 20,609 20,468 20,609 20,891 21,313 21,876 22,580
3011 22,061 21,493 21,067 20,783 20,641 20,783 21,067 21,493 22,061 22,770

Fair silver spot price

Silver spot (USD/oz)
26.9 27.4 27.9 28.4 28.9 29.4 29.9 30.4 30.9 31.4 31.9

29.61 798 739 694 664 650 664 694 739 798 872
29.66 799 740 695 666 651 666 695 740 799 873
29.71 800 741 696 667 652 667 696 741 800 875
29.76 802 742 698 668 653 668 698 742 802 876
29.81 803 744 699 669 654 669 699 744 803 878
THB/USD 29.86
29.91 806 746 701 671 656 671 701 746 806 881
29.96 807 747 702 672 657 672 702 747 807 882
30.01 809 748 703 673 658 673 703 748 809 884
30.06 810 750 705 675 660 675 705 750 810 885
30.11 811 751 706 676 661 676 706 751 811 886

Fair Brent spot price

Brent spot (USD/bbl)
108 110 112 114 116 118 120 122 124 126 128
29.61 3,184 2,947 2,769 2,651 2,592 2,651 2,769 2,947 3,184 3,480
29.66 3,189 2,952 2,774 2,655 2,596 2,655 2,774 2,952 3,189 3,486
29.71 3,195 2,957 2,779 2,660 2,600 2,660 2,779 2,957 3,195 3,492
29.76 3,200 2,962 2,783 2,664 2,605 2,664 2,783 2,962 3,200 3,498
29.81 2,609 2,669
THB/USD 29.86
29.91
29.96
30.01

30.06
30.11
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@453 - Housing Market Index Feb consensus 48 / Jan 47

19 NUNWUE

mjﬂu - All Industry Index Dec / Nov -0.3%

20 NNNWUS

\iasndl - CPI Janf / Janp -0.5%

20 ANAWUS

L183N% - PPl Jan / Dec -0.3%

20 NNNWUS

N39LA4 - Business Climate Indicator Feb / Jan 86

20 NNAHUT

N39LAg - CPI Jan consensus -0.3% / Dec 0.3%

20 NHAWUT

o

AN - ILO Unemployment Jan / Dec 7.7%

20 NNAHUT

zwﬁ‘:gﬂ - Housing Starts Jan consensus 0.914 M / Dec 0.954 M

20 ANAWUS

@M‘?ﬁ;% - Building Permits Jan consensus 0.920 M / Dec 0.903 M

20 NNNWUS

@ﬁ%’ﬁ“’l - PPl Jan consensus 0.3% / Dec -0.2%

20 ANAWUS

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

20 NNAWUT

A1 - PMI Flash Mfg Feb / Jan 51.9

21 NNAHUT

N53Lra - PMI Mfg Feb consensus 43.7 / Jan42.9

21 NUAWUT

{39LA4 - PMI Services Feb consensus 43.6 / Jan 44.5

21 QNS

LRINT - PMI Mfg Feb consensus 50.5 / Jan 48.8

21 ANAWUS

L1R3NT - PMI Services Feb consensus 55.5 / Jan 55.3

21 QNS

¢/131] - PMI Mfg Feb consensus 48.5 / Jan 47.5

21 NNAHUT

#/131) - PMI Services Feb consensus 49.0 / Jan 48.3

21 NNAWUT

@V\mqw - CBI Industrial Trends Feb / Jan -20

21 NNAUT

'Mﬁ"ﬁ% - Consumer Price Index Jan consensus 0.1% / Dec 0.0%

21 ANAWUS

mi?;-g% - New Claims wk2/16 consensus 359 K/ Prior 341 K

21 QNS

wi”g% - PMI Manufacturing Index Flash Feb consensus 55.5 / Jan 56.1

21 ANAWUS

'&‘M‘ivﬁ% - Existing Home Sales Jan consensus 4.90 M / Dec 4.94 M

21 NNAWUT

@Miﬁs% - Leading Indicators Jan consensus 0.3% / Dec 0.5%

22 NNAUT

LIATNT - GDP
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