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BRTINAABLUNULDIYU Big Picture NuuziAsustaaAuRaunuMAusiiguny SET Index

Recommended theme stocks from the Big Picture
31-Jan-13 28-Feb-13 Dividend Return (%)
THCOM 233 28 20.2
CK 20 25.25 26.3
PLE 2.56 3.86 50.8
NWR 254 2.98 17.3
BTS 7.8 8.20 5.1
PJW 5.55 5.75 3.6
RS 7.35 12.40 68.7
FPI 12.3 11.10 -9.8
PRIN 222 248 11.7
SINGER 19.8 242 222
Avg 21.61
31-Jan-13 | 28-Feb-13 | Return (%)

SET 1474.20 1541.58 4.57

Source: Trinity Research

ANTINARDLUNUTBINY Big Picture HUAIUWANNISARAUARUAL SET Index waz SET Total Return Index
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Source: Trinity Research

Trading Range in today

Support

gaunulasg

S50H13 1,002-997 1,012-1,017 dude nanasaneal
NAIAYI 1,575-1,565 1,590-1,600 wanidawinainszy: 27648
GFJ13 22,400-22,300 22,950-23,050 NuATE wadunee
sVJ13 855-845 870-880 anideinainme: 18239
BRH13 3,320-3,300 3,355-3,375

ATNLUN 29.70-29.67 29.82-29.85

ARUWITETYANgY (DXYO) 81.5-81.2 82.0-82.3
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d91Umnann SET50 Index Futures

Settlement Price Volume Open
Interest
Prior Last Change
S50H13 998.5 1,009.0 991.5 988.6 1,007.0 18.3 25,096 34,181
S50J13 997.1 1,007.0 990.0 988.5 1,006.0 17.5 42 18
S50K13 - - - 988.5 - 18.3 0 0
S50M13 998.0 1,006.1 990.0 988.5 1,005.0 16.5 2,786 3,688
S50U13 998.0 1,005.9 990.0 989.1 1,004.7 15.7 94 631
S50213 997.0 1,006.0 991.0 989.0 1,005.1 16.2 36 323

d5Uaara Currency Futures

e Settlement Price Volume S
Interest
High Low Prior Last Change
USDH13 29.9 29.9 29.8 29.9 29.8 -0.1 613 3,638
USDJ13 29.9 29.9 29.8 29.9 29.9 -0.05 101 224
USDK13 29.9 29.9 29.9 30.0 29.9 -0.12 10 10
USDM13 30.0 30.0 30.0 30.1 30.0 -0.11 155 8,706

aquandlazugnd Futures amunlsznaniinasnu (dayan
Foreign Institution

Long Short Net Long Short Net
SETS50 Index Futures 4,531 3,131 1,400 7,752 6,323 1,429 15,771 18,600 -2,829
Energy Futures 6 164 -158 2 2 0 296 138 158
Metal Futures 479 782 -303 9,868 11,241 -1,373 8,215 6,539 1,676
Single Stock Futures 520 628 -108 8,253 5,077 3,176 14,336 17,404 -3,068
Currency Futures 0 0 0 32 525 -493 847 354 493

d5uanaa Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFJ13 22,950 22,570 22,620 22,930 -330 4,697 7,753
GFM13 23,050 22,700 22,740 23,060 -330 714 2,359
GFQ13 23,200 22,860 22,860 23,170 -300 189 79
Future Bt10

GF10J13 22,950 22,570 22,630 22,930 -320 10,665 11,077
GF10M13 23,080 22,690 22,750 23,060 -320 1,798 5,019
GF10Q13 23,240 22,830 22,890 23,200 -330 499 255
SVJ13 - - - 871 - 0 57
SVM13 - - - 877 - 0 69
SvQ13 - - - 799 - 0 0
Brent Crude Oil Futures

BRH13 3,381 3,333 3,342 3,380 -38 220 410
BRJ13 3,356 3,313 3,322 3,352 -31 61 381
BRK13 3,338 3,301 3,301 3,329 -26 21 48
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Expiration  Days to FV of periodic Current Fair future Current Premium / Discount  premium / Premium / Discount

date maturity 5y dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50H13 28-Mar-13 27 2.71% 2.2 1014.03 1013.9 1006.9 -7.0 -0.7 =71
S50J13 29-Apr-13 59 2.71% 6.7 1014.03 1011.8 1006 -5.8 -0.6 -8.0
S50K13 30-May-13 90 2.71% 15.0 1014.03 1005.8 1006.8 1.0 0.1 -7.2
S50M13 27-Jun-13 118 2.711% 17.0 1014.03 1006.0 1005 -1.0 -0.1 -9.0
Gold
Expiration  Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFJ13 29-Apr-13 59 1,580.1 2.74% 29.774 22,462 22,590 128 0.6%
GFM13 27-Jun-13 118 1,580.1 2.76% 29.774 22,563 22,740 177 0.8%
GFQ13 29-Aug-13 181 1,580.1 2.77% 29.774 22,672 22,900 228 1.0%
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 (%)
SVJ13 29-Apr-13 59 29.19 2.74% 29.774 873 884 11 1.3%
SVM13 27-Jun-13 118 29.19 2.76% 29.774 877 849 -28 -3.2%
SvQ13 29-Aug-13 181 29.19 2.77% 29.774 881 0 -881 -100.0%
Expiration Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
15-Mar-13
BRJ13 12-Apr-13 42 111.38 2.74% 29.774 3,327 3,329 2 0.1%
BRK13 15-May-13 75 111.38 2.76% 29.774 3,335 3,314 -21 -0.6%
Expiration  Days to T—— Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDH13 28-Mar-13 29.774 2.74% 29.83 29.83 0.00
USDJ13 29-Apr-13 59 29.774 2.74% 0.04% 29.90 29.87 -0.03 -0.1%
USDK13 30-May-13 90 29.774 2.76% 0.07% 29.97 29.86 -0.11 -0.4%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason

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
29.52 21,445 20,883 20,462 20,182 20,041 20,041 20,182 20,462 20,883 21,445 22,146
29.57 21,299 20,742 20,324 20,045 19,906, 19,906 20,045 20,324 20,742 21,299 21,996
29.62 21,191 20,636 20,220 19,942 19,804 19,804 19,942 20,220 20,636 21,191 21,884
29.67 21,118 20,565 20,151 19,874 19,736, 19,736 19,874 20,151 20,565 21,118 21,809
29.72 21,082 20,530 20,116 19,840 19,702 19,702 19,840 20,116 20,530 21,082 21,771
THB/USD 29.77 21,082 20,530 20,116 19,840 19,702 19,702 19,840 20,116 20,530 21,082 21,771
29.82 21,118 20,565 20,151 19,874 19,736} 19,736 19,874 20,151 20,565 21,118 21,809
29.87 21,191 20,636 20,220 19,942 19,804 19,804 19,942 20,220 20,636 21,191 21,884
29.92 21,299 20,742 20,324 20,045 19,906, 19,906 20,045 20,324 20,742 21,299 21,996
29.97 21,445 20,883 20,462 20,182 20,041 20,041 20,182 20,462 20,883 21,445 22,146
30.02 21,626 21,060 20,636 20,353 20,211 20,211 20,353 20,636 21,060 21,626 22,334
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Silver spot (USD/oz)

26.7 27.2 27.7 28.2 28.7

29.52 788 729 685 655 640

29.57 789 730 686 656 641

29.62 791 731 687 657 643

29.67 792 733 688 658 644

29.72 645
THB/USD 29.77

29.82

29.87

29.92

29.97

30.02

Fair Brent spot price

29.2 29.7 30.2 30.7 31.2 31.7

655 685 729 788 862
656 686 730 789 863
657 687 731 791 865
658 688 733 792 866

660

Brent spot (USD/bbl)

101 103 105 107 109
29.52 2,993 2,757 2,580 2,462 2,403
29.57 2,998 2,762 2,584 2,466 2,407
29.62 3,003 2,766 2,589 2,470 2,411
29.67 2,415
29.72 2,419

THB/USD

29.77

111 113 115 117 119 121
2,462 2,580 2,757 2,993 3,288
2,466 2,584 2,762 2,998 3,294
2,470 2,589 2,766 3,003 3,300
2,474
2,478

29.82
29.87
29.92
29.97
30.02
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HN39LAa - Consumer Mfgd Goods Consumption Jan consensus -1.3% / Dec 0.3%

28 NNAWUT

{3LAa - PPl Jan 0.5% / Dec -0.3%

28 NNAHUT

\IBINT - Unemployment Rate Feb 6.9% / Jan 6.8%

28 NUAWUT

gls1) - HICP Jan -1.0% / Dec 0.4%

28 NNAHUT

ielasuil - CPI Febp 0.6% / Janf -0.5%

28 NUAHUT

mﬁ% - GDP Q4:12 0.1% / Prior -0.1%

28 NNAHUT

2‘11/15‘5'1 - New Claims wk2/23 344 K/ Prior 362 K

28 NUAHUT

auig - Chicago PMI Feb 56.8 / Jan 55.6

28 NUAWUT

@M%ﬁ% - Farm Prices Feb -9.2% / Jan 9.0%

28 NNAUT

D]

U1l - CPI Jan consensus 0.0 % / Dec -0.2%

ko]

28 NUAWUT

U - Household Spending Jan 2.4% / Dec -0.7%

]

28 NNAUT

J1Ju - Unemployment Rate Jan 4.2% / Dec 4.2%

C]

28 NUAHUT

Au - CFLP Mfg PMI Feb 50.1 / Jan 50.4

28 NUAWUT

Au - PMI Mfg Index Feb / Jan 52.3

1 furan @M%"g% — Total Vehicle Sales Feb consensus 15.2 M/ Jan 15.3 M
1 fwAn \asuil - Retail Sales Jan consensus 1.2% / Dec -1.7%
1 FunAu France : PMI Mfg Feb consensus 42.9 / Jan 42.9
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Fun winn1sal

1 Junan LRTNT - PMI Mfg Feb consensus 5.1/ Jan 49.8

1 JunAn f;ql‘l:’a“ﬂ - PMI Mfg Feb consensus 47.8 / Jan 47.9

1 fwan 84ng - CIPS/PMI Mfg Feb / Jan 50.8

1 A F;ql‘l:i‘ﬂ - HICP Flash Feb consensus 1.9% / Jan 2.0%

1 Juneau ?;ﬂ:i‘ﬂ - Unemployment Rate Jan consensus 11.8% / Dec 11.7%

1 furan wﬁ*g% - Personal Income Jan consensus -2.1% / Dec 2.6%

1 JunAu @Miﬁs% - Consumer Spending Jan consensus 0.2% / Dec 0.2%

1 funAu @M%"ﬁs% - Core PCE price Jan consensus 0.2% / Dec 0.0%

1 JunAx an3g+ - PMI Mfg Index Feb / Jan 55.8

1 fwan @1'1/153"1 — Consumer Sentiment Feb consensus 76.0 / Jan 76.3

1 JunAn mu%g% - ISM Mfg Feb consensus 52.8 / Jan 53.1

1 JunAn zwiﬁs% - Construction Spending Jan consensus 0.6% / Dec 0.9%

4 fuau #1314 - PPI Jan / Dec -0.2%

4 JunAu @135+ - Factory Orders Jan / Dec 1.8%

4 fuau aj |1 - PMI Composite Feb / Jan 50.4

4 Jup 01l - PMI Services Feb / Jan 51.5

4 ey AUPMI Composite Feb / Jan 53.5

5 fuAN i@ — PMI Composite Feb / Jan 42.7

5 HunAu l5aieid - PMI Services Feb / Jan 43.6

5 AN \a3Nil - PMI Composite Feb / Jan 54.4

5 JunAu \iasnil - PMI Services Feb / Jan 55.7

5 JunAu ¢/131] - PMI Composite Feb / Jan 48.6

5 HunAu ¢/131) - PMI Services Feb / Jan 48.6

5 HunAu #1371 - Retail Sales Jan / Dec -0.8%

5 fiupn ¥ - ISM Non-Mfg Index Feb / Jan 55.2

6 JuAN 11830 - Manufacturers' Orders Jan / Dec 0.8%

6 A ﬂjﬂqu - Machine Orders Jan / Dec 2.8%
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