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Trading Range in today

Support

ODe’civativeA d@na{gba

d uturces

26 NUATWUS 2556

faunulag

S50H13 1,004-999 1,011-1,016 dnude nanasaneal
NAIAII 1,582-1,572 1,600-1,610 wanidawiniinsz: 27648
GFJ13 22,500-22,300 22,750-22,950 f5de Uszuaaiasyia
sVJ13 860-850 880-890 wanidawindinszs: 17955
BRH13 3,395-3,375 3,425-3,445 nuate wadunies
ANGLLAY 29.81-29.76 20.87-29.92 wanziduwindiamei: 18239
ARUWITETYansgY (DXYO) 81.5-81.2 81.9-82.2

d5Uaarn SET50 Index Futures

Settlement Price Volume Open
— Interest
Prior Last Change
S50G13 1,003.0 1,015.0 1,002.4 1,003.1 1,010.2 7.3 461 281
S50H13 1,005.0 1,015.4 1,003.8 1,003.2 1,009.4 7.2 20,821 35,191
S50J13 1,012.0 1,014.0 998.5 1,002.5 1,012.5 10 9 8
S50M13 1,003.5 1,013.9 1,003.0 1,002.4 1,009.0 7.0 1,571 3,186
S50U13 1,003.0 1,013.0 1,003.0 1,002.2 1,009.0 6.8 46 588
S50213 1,004.0 1,013.1 1,004.0 1,001.8 1,009.5 7.7 28 305

d91manm Currency Futures

Az Settlement Price

Open

Interest
High Low Prior Last Change
USDG13 29.8 29.9 29.8 29.9 29.9 -0.04 37 7,147
USDH13 29.9 29.9 29.9 30.0 29.9 -0.03 29 3,413
usDJ13 30.0 30.0 30.0 30.0 30.0 -0.03 60 163
USDM13 30.1 30.1 30.1 30.1 30.1 - 6 8,738

aqluaadauagnd Futures emudszinniinasnu (dsueun

Foreign Institution Local
Long Short Net Long Short Net Long Short
SET50 Index Futures 3,226 4,195 -969 6,143 5,950 193 13,567 12,791 776
Energy Futures 70 109 -39 0 0 0 295 256 39
Metal Futures 2,102 718 1,384 10,758 10,181 577 6,232 8,193 -1,961
Single Stock Futures 273 24 249 3,278 10,078 6,800 17,827 11,276 6,551
Currency Futures 0 0 0 21 0 21 111 132 21
s5Unaa Futures Gold & Silver & Oil Futures
Settlement Price Volume Erell
Interest
Prior Change
Future Bt50
GFG13 22,470 22,240 22,410 22,280 130 2,716 6,289
GFJ13 22,590 22,350 22,530 22,400 120 1,630 5,825
GFM13 22,720 22,480 22,650 22,530 120 457 1,844
Future Bt10
GF10G13 22,470 22,240 22,410 22,280 130 8,956 11,734
GF10J13 22,600 22,360 22,530 22,400 120 3,891 9,565
GF10M13 22,710 22,480 22,650 22,520 130 1,381 3,912
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SVG13 860 855 860 949 - 9 146

SVJ13 864 858 863 857 - 26 62

SVM13 871 871 871 859 - 26 68

Brent Crude Oil Futures

BRH13 3,430 3,390 3,420 3,426 -6 255 330

BRJ13 3,406 3,372 3,396 3,405 -9 93 327

BRK13 3,385 3,356 3,382 3,398 -16 17 31
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 1 2.71% 22 1014.25 1012.1 1010.4 -1.7 -0.2 -3.9
S50H13 28-Mar-13 30 2.71% 6.7 1014.25 1009.8 1010.4 0.6 0.1 -3.9
S50J13 29-Apr-13 62 2.71% 15.0 1014.25 1003.9 1012.5 8.6 0.9 -1.8
S50M13 27-Jun-13 121 2.71% 17.0 1014.25 1006.5 1009.4 29 0.3 -4.9
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 1 1,5695.4 2.74% 29.855 22,642 22,410 -232 -1.0%
GFJ13 29-Apr-13 62 1,595.4 2.76% 29.855 22,747 22,530 -217 -1.0%
GFM13 27-Jun-13 121 1,595.4 2.77% 29.855 22,849 22,650 -199 -0.9%

Expiration Daysto Current Current Fair future
date maturity spot (USD) FX price
SVG13 27-Feb-13 1 29.01 2.74% 29.855 866
SVJ13 29-Apr-13 62 29.01 2.76% 29.855 870
SVM13 27-Jun-13 121 29.01 2.77% 29.855 874

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
860 -6 -0.7%
863 -7 -0.8%

871 -3 -0.4%

Expiration Daysto Current Current Fair future
date maturity spot (USD) price
BRH13 15-Mar-13 17 114.44 2.74% 29.855 3,421
BRJ13 12-Apr-13 45 114.44 2.74% 29.855 3,428
BRK13 15-May-13 78 114.44 2.76% 29.855 3,437

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
3,420 -1 0.0%
3,396 -32 -0.9%
3,382 -55 -1.6%

Expiration  Days to T——— Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDG13 27-Feb-13 1 29.855 2.74% 0.04% 29.86 29.86 0.00 0.0%
USDH13 28-Mar-13 30 29.855 2.74% 0.04% 29.92 29.93 0.01 0.0%
USDJ13 29-Mar-13 31 29.855 2.76% 0.07% 29.92 29.96 0.04 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)
1,537 1,547 1,557 1,567 1,577 1,587 1,597 1,607 1,617 1,627 1,637

29.61 21,623 21,060 20,638 20,357 20,216 20,357 20,638 21,060 21,623 22,327
29.66 21,477 20918 20,499 20,219 20,079 20,219 20,499 20,918 21477 22,176
29.71 21,368 20,811 20,394 20,116 19,977 20,116 20,394 20,811 21,368 22,063
29.76 21,295 20,740 20,324 20,047 19,909 20,047 20,324 20,740 21,295 21,987
29.81 21,258 20,705 20,290 20,013 19,875 20,013 20,290 20,705 21,258 21,950
THB/USD 29.86
2991 21,295 20,740 20,324 20,047 20,047 20,324 20,740 21,295 21,987
29.96 21,368 20,811 20,394 20,116 19,977 20,116 20,394 20,811 21,368 22,063
30.01 21477 20918 20,499 20,219 20,079 20,219 20,499 20,918 21477 22,176
30.06 21,623 21,060 20,638 20,357 20,216 20,357 20,638 21,060 21,623 22,327
3011 21,806 21,238 20,812 20,529 20,387 20,629 20,812 21,238 21,806 22,515

Fair silver spot price

Silver spot (USD/oz)
26.5 27.0 27.5 28.0 28.5 29.0 29.5 30.0 30.5 31.0 315

29.61 785 726 681 652 637 652 681 726 785 859
29.66 786 727 682 653 638 653 682 727 786 860
29.71 787 728 684 654 639 654 684 728 787 862
29.76 789 729 685 655 640 655 685 729 789 863
29.81 790 731 686 656 641 656 686 731 790 865
THB/USD 29.86
29.91 793 733 688 658 643 658 688 733 793 868
29.96 794 734 689 659 644 659 689 734 794 869
30.01 795 735 690 660 645 660 690 735 795 870
30.06 797 737 692 662 646 662 692 737 797 872
30.11 798 738 693 663 648 663 693 738 798 873

Fair Brent spot price

Brent spot (USD/bbl)
104 106 108 110 112 114 116 118 120 122 124
29.61 3,092 2,855 2,677 2,559 2,500 2,559 2,677 2,855 3,092 3,388
29.66 3,097 2,860 2,682 2,563 2,504 2,563 2,682 2,860 3,097 3,394
29.71 3,102 2,865 2,687 2,568 2,508 2,568 2,687 2,865 3,102 3,399
29.76 3,108 2,870 2,691 2,572 2,513 2,572 2,691 2,870 3,108 3,405
29.81 2,517 2,576
THB/USD 29.86
29.91
29.96
30.01
30.06

30.11
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MUN winn1sal
21 NHATNUG BH‘I/\?LM - PMI Mfg Feb consensus 43.7 / Jan42.9
21 NNATNUT ﬁli{ilﬁm - PMI Services Feb consensus 43.6 / Jan 44.5
21 NNATINUG LRTNT - PMI Mfg Feb consensus 50.5/ Jan 48.8
21 NNATNUT \a3udl - PMI Services Feb consensus 55.5 / Jan 55.3
21 NHANUD ¢/131] - PMI Mfg Feb consensus 48.5 / Jan 47.5
21 NNANUT Eﬂiﬂ - PMI Services Feb consensus 49.0 / Jan 48.3
21 NNATNUT ’é’\mt]'i:f - CBI Industrial Trends Feb / Jan -20
21 NUATWUE @453+ - CPI Jan consensus 0.1% / Dec 0.0%

21 NNAWUT

2‘1‘1)1'3"3“1 - New Claims wk2/16 consensus 359 K/ Prior 341 K

21 NNAHUT

a1¥5+ - PMI Mfg Flash Feb consensus 55.5 / Jan 56.1

21 ANAWUS

@M‘ivjz% - Existing Home Sales Jan consensus 4.90 M / Dec 4.94 M

21 QNS

mm”g% - Leading Indicators Jan consensus 0.3% / Dec 0.5%

22 ANAWUS

LE1RINT — GDP Q4:12 consensus -0.6% / Q3:12 0.2%

24 NUAWUT

A1 - PMI Flash Mfg Feb / Jan 51.9

26 NNAWUT

£4ng e - CBI Distributive Trades Feb / Jan 17

26 NHAWUT

@M?ﬁ% - FHFA House Price Dec / Nov 0.6%

26 NNNWUS

mm”g% - Case-Shiller 20-city, NSA Dec / Nov -0.1%

26 NNAWUS

anig% - New Home Sales Jan / Dec 369 K

26 NNNWUS

@M%’g% - Consumer Confidence Feb / Jan 58.6

26 NNAWUT

t1)u - Retail Sales Jan / Dec 0.4%

26-27 NNAWUT

#1353 - Ben Bernanke Speaks

27 NNAUT

£4nge - GDP Q4r/ Q4p -0.3%

27 NNAWUS

@M‘ivjz% - Pending Home Sales Jan / Dec -4.3%

27 NUNWUS

1 - PMI Mfg Feb / Jan 47.7

27 NNAWUS

ﬂjﬂu - Industrial Production Jan / Dec 2.5%

a o o o aad o o & < v o
U‘iHVIWﬂﬂVI‘J‘W?j NTUR INA, 179 BIAITUNNNAN @6 ‘VI’]'JL'J'ﬂ; U 25-26, 29 DUUANTLA LIREINT nFUNN1 10120 T'VI‘JFIW‘VT 0-2801-9100 Tnsa13. 0-2801-9399 4

o Ao o X 2 A 4 P T o o - 2 2 Se o o o aAad o o e o o
manualinifaiaulnedeyavinilnnguazidedndunideielduslitedunsiuiuanugnifeguazanuanysaftesdayaiug Inaufimudnning  w5TR Sin §aaineasaudnslunis
wasuuasnudiwidedszunninisnline idmngluseuaiuiilagbidesudedamd manuaiuiifidglrzasdieldlsznaunisdndularasingsu g ldlddunstinidednaals  dn
AWUINNITeVEea1e wanning vidensatsmiensiula fdsinglusenu



