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Trading Range in today

Support

faunulag

S50H13 1,012-1,006 1,020-1,026 Teyde nanasanmal
NBIAIUYI 1,555-1,545 1,580-1,590 wanzidawinainszy: 27648
GFG13 22,200-22,100 22,700-22,800 g918 Uszuaaiasyia
SVG13 860-850 920-930 wansidawindnse: 17955
BRH13 3,460-3,440 3,495-3,515 nuade wadunaad
AL 20.84-29 79 20.89-29 94 wanzidawinaiami: 18239
ANRUIIEETYANIgY (DXYO) 80.7-80.2 81.3-81.8

d5Uaara SET50 Index Futures
Settlement Price

Volume S

Interest
Prior Last Change
S50G13 1,014.0 1,020.7 1,013.2 1,011.5 1,019.4 8.1 423 381
S50H13 1,013.8 1,021.0 1,013.0 1,012.2 1,019.3 7.5 14,748 35,288
S50J13 1,015.9 1,015.9 1,011.7 1,011.5 1,011.7 2.8 2 2
S50M13 1,013.0 1,019.5 1,012.3 1,009.9 1,018.3 8.8 1,015 3,199
S50U13 1,013.0 1,018.0 1,012.0 1,009.5 1,017.9 8.5 73 539
S50Z13 1,013.9 1,018.5 1,013.5 1,010.0 1,018.0 8.0 12 266

USDG13

USDH13
USDJ13
USDM13

29.9
29.9

30.0

29.9
29.9

30.0

29.8
29.9

30.0

d5uUaann Curren

Settlement Price

Prior
29.9
29.9
30.0
30.1

Last

29.9
29.9

30.0

Futures

Change

-0.01
-0.05
-0.06
-0.04

Open
Interest
480 7,253
169 4,291
0 103
5 8,789

aguuandauugnd Futures aiszianiinasnu (Heue
Foreign Institution
Short Short

Long Net Long

SETS50 Index Futures 1,257 1,643 -386 3,678 4,447 769 11,338 10,183 1,155
Energy Futures 31 87 -56 8 9 -1 177 120 57
Metal Futures 1,679 955 724 8,132 7,625 507 4,660 5,891 -1,231
Single Stock Futures 336 49 287 7,784 5,705 2,079 15,499 17,865 -2,366
Currency Futures 0 0 0 29 185 -156 625 469 156
dguUnain Futures Gold & Silver & Oil Futures
Settlement Price Volume Open
Interest
Close Prior Change
Future Bt50
GFG13 22,930 22,740 22,740 22,910 -160 3,323 8,176
GFJ13 23,050 22,850 22,860 23,040 -180 1,262 5,236
GFM13 23,170 22,980 23,010 23,170 -170 342 1,551
Future Bt10
GF10G13 22,930 22,730 22,740 22,910 -170 5,918 13,891
GF10J13 23,050 22,840 22,870 23,040 -180 2,849 9,839
GF10M13 23,180 22,980 22,980 23,170 -190 777 3,402
SVG13 - - - 949 - 0 154
SVJ13 - - - 926 - 0 137
SVM13 - - - 907 - 0 76
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Brent Crude Oil Futures

BRH13 3,518 3,492 3,509 3,510 - 178 354
BRJ13 3,502 3,477 3,492 3,498 -6 34 206
BRK13 3,476 3,473 3,473 3,475 - 4 18

Expiration  Days to

FV of periodic Current Fair future Current Premium / Discount  premium / Premium / Discount

date maturity 5 dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50G13 27-Feb-13 6 2.71% 2.2 1021.05 1019.3 1019.6 0.3 0.0 -1.4
S50H13 28-Mar-13 35 2.71% 6.7 1021.05 1017.0 1019.7 2.7 0.3 -1.3
S50J13 29-Apr-13 67 2.71% 15.0 1021.05 1011.1 1014.3 3.2 0.3 -6.8
S50M13 27-Jun-13 126 2.711% 17.0 1021.05 1013.7 1018.7 5.0 0.5 -2.3
Gold
Expiration  Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFG13 27-Feb-13 6 1,570.8 2.74% 29.869 22,312 22,440 128 0.6%
GFJ13 29-Apr-13 67 1,670.8 2.76% 29.869 22,415 22,580 165 0.7%
GFM13 27-Jun-13 126 1,670.8 2.77% 29.869 22,516 22,710 194 0.9%
Silver
Expiration  Days to 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 6 28.68 2.74% 29.869 857 914 57 6.6%
SVJ13 29-Apr-13 67 28.68 2.76% 29.869 861 935 74 8.6%
SVM13 27-Jun-13 126 28.68 2.77% 29.869 865 949 84 9.7%

Expiration Daysto Current Current Fair future Current Premium / Discount  premium/
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRH13 15-Mar-13 22 115.6 2.74% 29.869 3,459 3,495 36 1.1%
BRJ13 12-Apr-13 50 115.6 2.74% 29.869 3,466 3,477 1" 0.3%
BRK13 15-May-13 83 115.6 2.76% 29.869 3,475 3,482 7 0.2%

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 6 29.869 2.74% 0.04% 29.88 29.86 -0.02 -0.1%
USDH13 28-Mar-13 35 29.869 2.74% 0.04% 29.95 29.89 -0.06 -0.2%
USDJ13 29-Mar-13 36 29.869 2.76% 0.07% 29.95 29.94 -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)

1,528 1,538 1,548 1,558 1,568 1,578 1,588 1,598 1,608 1,618 1,628

29.62 21,512 20,949 20,527 20,245 20,104 20,245 20,527 20,949 21,512 22,216
29.67 21,367 20,808 20,388 20,109 19,969 20,109 20,388 20,808 21,367 22,066
29.72 21,258 20,702 20,284 20,006 19,867 20,006 20,284 20,702 21,258 21,954
29.77 21,186 20,631 20,215 19,938 19,799 19,938 20,215 20,631 21,186 21,879
29.82 21,149 20,596 20,180 19,903 19,765 19,908 20,180 20,596 21,149 21,841
THB/USD 29.87
2992 21,186 20,631 20,215 19,938 19,938 20,215 20,631 21,186 21,879
29.97 21,258 20,702 20,284 20,006 19,867 20,006 20,284 20,702 21,258 21,954
30.02 21,367 20,808 20,388 20,109 19,969 20,109 20,388 20,808 21,367 22,066
30.07 21,512 20,949 20,527 20,245 20,104 20,245 20,527 20,949 21,512 22,216
3012 21,694 21,126 20,700 20,416 20,274 20,416 20,700 21,126 21,694 22,404

Fair silver spot price

Silver spot (USD/oz)
26.2 26.7 27.2 27.7 28.2 28.7 29.2 29.7 30.2 30.7 31.2

29.62 775 716 672 642 627 642 672 716 775 849
29.67 777 717 673 643 628 643 673 717 777 851
29.72 778 719 674 644 629 644 674 719 778 852
29.77 779 720 675 645 631 645 675 720 779 854
29.82 781 721 676 646 632 646 676 721 781 855
THB/USD 29.87
29.92 783 723 679 649 634 649 679 723 783 858
29.97 785 725 680 650 635 650 680 725 785 860
30.02 786 726 681 651 636 651 681 726 786 861
30.07 787 727 682 652 637 652 682 727 787 862
30.12 789 728 683 653 638 653 683 728 789 864

Fair Brent spot price

Brent spot (USD/bbl)
106 108 110 112 114 116 118 120 122 124 126
29.62 3,128 2,891 2,713 2,595 2,535 2,595 2,713 2,891 3,128 3,424
29.67 3,133 2,896 2,718 2,599 2,540 2,599 2,718 2,896 3,133 3,430
29.72 3,138 2,901 2,722 2,603 2,544 2,603 2,722 2,901 3,138 3,436
29.77 3,144 2,905 2,727 2,608 2,548 2,608 2,727 2,905 3,144 3,441
29.82 2,553 2,612
THB/USD 29.87
29.92
29.97
30.02

30.07
30.12
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WRn1sol

ilasuil - CPI Janf -0.5% / Janp -0.5%

20 NHAWUT

L8 INT - PPl Jan 0.8% / Dec -0.3%

20 NNAHWUT

N33LA4 - Business Climate Indicator Feb 90 / Jan 86

20 NHAWUT

{39LAA - CPI Jan -0.5% / Dec 0.3%

20 NNNWUS

'é/\iﬂqtr - ILO Unemployment Jan 7.8% / Dec 7.7%

20 ANAWUS

A4i5% - Housing Starts Jan 0.890 M / Dec 0.954 M

20 NNNWUS

mm”g% - Building Permits Jan 0.925 M / Dec 0.903 M

20 NNAHWUT

@1¥5 - PPl Jan 0.2% / Dec -0.2%

21 NNAWUT

NiAa - PMI Mfg Feb consensus 43.7 / Jan42.9

21 NNAHUT

159LAa - PMI Services Feb consensus 43.6 / Jan 44.5

21 ANAWUS

LaguT - PMI Mfg Feb consensus 50.5 / Jan 48.8

21 QNS

\&1a9: - PMI Services Feb consensus 55.5 / Jan 55.3

21 QNS

f;ﬂiﬂ - PMI Mfg Feb consensus 48.5/ Jan 47.5

21 NNAWUT

F;qlcl:ﬁ‘ﬂ - PMI Services Feb consensus 49.0 / Jan 48.3

21 NNAUT

£4ng e - CBI Industrial Trends Feb / Jan -20

21 NUAWUT

'&‘Mﬁ?ﬁ% — CPI Jan consensus 0.1% / Dec 0.0%

21 QNS

@1'1/153"1 - New Claims wk2/16 consensus 359 K/ Prior 341 K

21 QNS

@M‘?ﬁ;% - PMI Mfg Flash Feb consensus 55.5 / Jan 56.1

21 QNS

@M%’g% - Existing Home Sales Jan consensus 4.90 M / Dec 4.94 M

21 NNAHUT

mmﬁg% - Leading Indicators Jan consensus 0.3% / Dec 0.5%

22 NUAWUT

LIRINT — GDP Q4:12 consensus -0.6% / Q3:12 0.2%

24 NUAUT

A1 - PMI Flash Mfg Feb / Jan 51.9

26 NNAWUS

frj“mqw - CBI Distributive Trades Feb / Jan 17

26 NNNWUS

wi”g% - FHFA House Price Dec / Nov 0.6%

26 NNAWUS

@Mﬁfﬂ - Case-Shiller 20-city, NSA Dec / Nov -0.1%

26 NNAWUT

AT - New Home Sales Jan / Dec 369 K

26 NNAWUT

'&Mﬁ"gﬂ - Consumer Confidence Feb / Jan 58.6

26 NUAWUT

tJ1]u - Retail Sales Jan / Dec 0.4%

26-27 NNNWUT

@453 - Ben Bernanke Speaks

27 NNAWUS

89nQ - GDP Q4r/ Q4p -0.3%

27 NUNWUS

@M%’g% - Pending Home Sales Jan / Dec -4.3%

27 NNAUT

27 NNAWUT

t]u - PMI Mfg Feb / Jan 47.7
ﬂ_j |w - Industrial Production Jan / Dec 2.5%
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