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Trading Range in today

Support aeunnilo

S50H13 999-992 1,008-1,015 Teyde nanasanmal
NBIAIUYI 1,567-1,557 1,585-1,595 wanzidawinainszy: 27648
GFG13 22,250-22,150 22,700-22,800 g918 Uszuaaiasyia
SVG13 870-860 920-930 wansidawindnse: 17955
BRH13 3,395-3,375 3,430-3,450 nuade wadunaad
AL 20.78-29 73 20.85-29 90 wanzideuindnm et 18239
ANRUIIEETYANIgY (DXYO) 81.0-80.7 81.5-81.8

d5Uaara SET50 Index Futures
Settlement Price Volume

Open

Interest
Prior Last Change
S50G13 1,011.4 1,013.2 1,002.9 1,019.6 1,003.2 -16.5 611 342
S50H13 1,011.5 1,013.6 1,002.7 1,019.7 1,003.3 -16.5 23,614 34,868
S50J13 1,006.1 1,006.1 1,002.5 1,014.3 1,002.5 -11.8 2 2
S50M13 1,009.8 1,012.5 1,001.5 1,018.7 1,002.3 -16.3 1,819 3,306
S50U13 1,008.6 1,011.0 1,002.1 1,018.0 1,002.1 -15.8 75 572
S50Z13 1,010.5 1,012.0 1,001.1 1,018.0 1,001.1 -16.2 33 288

a5Uaanmn Currency Futures

Settlement Price Open
Interest
Prior Last Change
USDG13 29.9 29.9 29.9 29.9 29.9 0.04 216 7,183
USDH13 29.9 30.0 29.9 29.9 30.0 0.07 1,575 3,398
uUsDJ13 30.0 30.0 30.0 29.9 30.0 0.05 5 103
USDM13 30.1 30.1 30.1 30.0 30.1 0.06 131 8,738

aguuandauugnd Futures aiszianiinasnu (Heue

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 1,731 3,412 -1,681 7,705 6,390 1,315 16,718 16,352 366
Energy Futures 91 174 -83 14 24 -10 360 267 93
Metal Futures 3,996 432 3,564 18,651 15,306 3,345 10,809 17,718 -6,909
Single Stock Futures 414 16 398 3,994 7,187 -3,193 16,391 13,596 2,795
Currency Futures 0 0 0 4 1,372 -1,368 1,923 555 1,368

asuanann Futures Gold & Silver & Oil Futures

Settlement Price Volume Open

Interest

Close Prior Change

Future Bt50

GFG13 22,600 22,130 22,300 22,750 -470 5,828 6,885
GFJ13 22,720 22,250 22,420 22,860 -460 2,778 5,686
GFM13 22,840 22,390 22,530 23,000 -470 783 1,758
Future Bt10

GF10G13 22,600 22,120 22,280 22,740 -460 13,473 12,839
GF10J13 22,720 22,240 22,390 22,860 -460 8,264 9,989
GF10M13 22,840 22,320 22,530 22,980 -460 2,167 3,739
SVG13 859 855 855 949 - 2 154
SVJ13 857 840 857 926 -69 125 86
SVM13 883 851 859 907 -48 36 42
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Brent Crude Oil Futures

BRH13 3,505 3,418 3,426 3,510 -84 281 338
BRJ13 3,485 3,400 3,405 3,492 -87 177 278
BRK13 3,473 3,398 3,398 3,475 =77 7 21

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 5 2.71% 2.2 1007.13 1005.3 1003.1 -2.2 -0.2 -4.0
S50H13 28-Mar-13 34 2.71% 6.7 1007.13 1003.0 1003.2 0.2 0.0 -3.9
S50J13 29-Apr-13 66 2.71% 15.0 1007.13 997.0 1002.5 55 0.5 -4.6
S50M13 27-Jun-13 125 2.711% 17.0 1007.13 999.6 1002.4 2.8 0.3 -4.7
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 5 1,578.7 2.74% 29.833 22,395 22,390 -5 0.0%
GFJ13 29-Apr-13 66 1,678.7 2.76% 29.833 22,499 22,520 21 0.1%
GFM13 27-Jun-13 125 1,678.7 2.77% 29.833 22,600 22,660 60 0.3%
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 5 28.715 2.74% 29.833 857 855 -2 -0.2%
SVJ13 29-Apr-13 66 28.715 2.76% 29.833 861 841 -20 -2.3%
SVM13 27-Jun-13 125 28.715 2.77% 29.833 865 859 -6 -0.7%

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 21 113.53 2.74% 29.833 3,392 3,400 8 0.2%
BRJ13 12-Apr-13 49 113.53 2.74% 29.833 3,399 3,379 -20 -0.6%
BRK13 15-May-13 82 113.53 2.76% 29.833 3,408 3,379 -29 -0.9%
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 5 29.833 2.74% 0.04% 29.84 29.90 0.06 0.2%
USDH13 28-Mar-13 34 29.833 2.74% 0.04% 29.91 29.96 0.05 0.2%
USDJ13 29-Mar-13 35 29.833 2.76% 0.07% 29.91 29.99 0.08 0.3%

* 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)
1,529 1,539 1,549 1,559 1,569 1,579 1,589 1,599 1,609 1,619 1,629

29.58 21,495 20,932 20,510 20,229 20,088 20,229 20,510 20,932 21,495 22,198
29.63 21,349 20,791 20,372 20,092 19,953 20,092 20,372 20,791 21,349 22,048
29.68 21,240 20,685 20,268 19,990 19,851 19,990 20,268 20,685 21,240 21,935
29.73 21,168 20,614 20,198 19,921 19,783 19,921 20,198 20,614 21,168 21,860
29.78 21,131 20,578 20,164 19,887 19,749 19,887 20,164 20,578 21,131 21,823
THB/USD 29.83
29.88 21,168 20,614 20,198 19,921 19,921 20,198 20,614 21,168 21,860
2993 21,240 20,685 20,268 19,990 19,851 19,990 20,268 20,685 21,240 21,935
29.98 21,349 20,791 20,372 20,092 19,953 20,092 20,372 20,791 21,349 22,048
30.03 21,495 20,932 20,510 20,229 20,088 20,229 20,510 20,932 21,495 22,198
30.08 21,676 21,109 20,684 20,400 20,258 20,400 20,684 21,109 21,676 22,385

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

29.58 776 716 672 642 628 642 672 716 776 849
29.63 777 718 673 643 629 643 673 718 777 851
29.68 778 719 674 645 630 645 674 719 778 852
29.73 779 720 675 646 631 646 675 720 779 854
29.78 781 721 677 647 632 647 677 721 781 855
THB/USD 29.83
29.88 783 724 679 649 634 649 679 724 783 858
29.93 785 725 680 650 635 650 680 725 785 860
29.98 786 726 681 651 636 651 681 726 786 861
30.03 787 727 682 652 637 652 682 727 787 862
30.08 789 728 683 653 638 653 683 728 789 864

Fair Brent spot price

Brent spot (USD/bbl)
104 106 108 110 112 114 116 118 120 122 124
29.58 3,063 2,826 2,649 2,530 2,471 2,530 2,649 2,826 3,063 3,359
29.63 3,068 2,831 2,653 2,535 2,475 2,535 2,653 2,831 3,068 3,364
29.68 3,073 2,836 2,658 2,539 2,479 2,539 2,658 2,836 3,073 3,370
29.73 3,078 2,840 2,662 2,543 2,484 2,543 2,662 2,840 3,078 3,376
29.78 2,488 2,547
THB/USD 29.83
29.88
29.93
29.98

30.03
30.08
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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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