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d91Umnann SET50 Index Futures

Settlement Price Volume Open

Interest
Prior Last Change
S50H13 1,024 .4 1,026.6 1,021.3 1,022.3 1,023.9 1.7 11,875 33,276
S50J13 1,022.2 1,022.5 1,018.4 1,019.3 1,021.8 25 9 35
S50K13 - - - 1,022.2 - 1.6 0 0
S50M13 1,022.0 1,024.0 1,019.2 1,019.6 1,022.0 23 1,246 4,201
S50U13 1,021.0 1,022.0 1,018.4 1,018.4 1,020.0 1.6 43 638
S50213 1,023.0 1,023.0 1,020.0 1,018.8 1,020.0 1.2 14 372

d5Uaara Currency Futures

Settlement Price Volume O

Interest
Prior Last Change
USDH13 29.8 29.8 29.8 29.8 29.8 -0.01 329 3,979
USDJ13 29.8 29.8 29.8 29.8 29.8 - 50 313
USDK13 - - - 29.9 - 0.02 0 10
USDM13 30.0 30.0 30.0 30.0 30.0 0.05 182 8,523

aquandlazugnd Futures amunlsznaniinasnu (dayan

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 2,039 1,368 671 3,839 3,474 365 7,309 8,345 -1,036
Energy Futures 35 96 -61 0 0 0 154 93 61
Metal Futures 229 85 144 5,552 6,657 -1,105 3,381 2,420 961
Single Stock Futures 1,312 302 1,010 5,309 17,936  -12,627 32,776 21,159 11,617
Currency Futures 0 0 0 0 203 -203 561 358 203

d5uanan Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFJ13 22,510 22,400 22,440 22,450 -10 2,304 8,297
GFM13 22,600 22,520 22,570 22,550 10 260 2,728
GFQ13 22,710 22,640 22,680 22,670 10 78 468
Future Bt10

GF10J13 22,510 22,400 22,450 22,450 -10 5,147 13,015
GF10M13 22,620 22,510 22,550 22,570 -20 1,112 5,645
GF10Q13 22,710 22,630 22,660 22,680 -20 261 1,048
SVJ13 - - - 846 - 0 59
SVM13 - - - 868 - 0 71
SvQ13 - - - 860 - 0 2
Brent Crude Oil Futures

BRH13 3,315 3,294 3,295 3,310 -15 99 352
BRJ13 3,295 3,274 3,277 3,285 -7 66 397
BRK13 3,275 3,255 3,275 3,261 12 24 119
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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 17 2.71% 2.2 1025.72 1024.8 1024 -0.8 -0.1 -1.7
S50J13 29-Apr-13 49 2.71% 6.7 1025.72 1022.7 1021.8 -0.9 -0.1 -3.9
S50K13 30-May-13 80 2.71% 15.0 1025.72 1016.8 1023.8 7.0 0.7 -1.9
S50M13 27-Jun-13 108 2.711% 17.0 1025.72 1017.0 1021.9 4.9 0.5 -3.8
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 49 1,575.0 2.74% 29.831 22,415 22,440 25 0.1%
GFM13 27-Jun-13 108 1,575.0 2.76% 29.831 22,516 22,540 24 0.1%
GFQ13 29-Aug-13 171 1,675.0 2.77% 29.831 22,624 22,650 26 0.1%
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 49 28.86 2.74% 29.831 864 890 26 3.0%
SVM13 27-Jun-13 108 28.86 2.76% 29.831 868 868 0 0.0%
SvQ13 29-Aug-13 171 28.86 2.77% 29.831 872 860 -12 -1.4%
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 32 110.45 2.74% 29.831 3,303 3,274 -29 -0.9%
BRK13 15-May-13 65 110.45 2.76% 29.831 3,311 3,262 -49 -1.5%
Expiration  Days to T—— Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDH13 28-Mar-13 29.831 2.74% 0.04% 29.87 29.78 -0.09
USDJ13 29-Apr-13 49 29.831 2.74% 0.04% 29.94 29.83 -0.11 -0.4%
USDK13 30-May-13 80 29.831 2.76% 0.07% 30.01 29.90 -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
29.58 21,478 20,915 20,493 20,212 20,072| 20,072 20,212 20,493 20,915 21,478 22,181
29.63 21,332 20,774 20,355 20,076 19,936 19,936 20,076 20,355 20,774 21,332 22,031
29.68 21,224 20,668 20,251 19,973 19,834, 19,834 19,973 20,251 20,668 21,224 21,918
29.73 21,151 20,597 20,182 19,905 19,766, 19,766 19,905 20,182 20,597 21,151 21,843
29.78 21,115 20,562 20,147 19,871 19,732 19,732 19,871 20,147 20,562 21,115 21,806
THB/USD 29.83 21,115 20,562 20,147 19,871 19,732 19,732 19,871 20,147 20,562 21,115 21,806
29.88 21,151 20,597 20,182 19,905 19,766, 19,766 19,905 20,182 20,597 21,151 21,843
29.93 21,224 20,668 20,251 19,973 19,834, 19,834 19,973 20,251 20,668 21,224 21,918
2998 21,332 20,774 20,355 20,076 19,936/ 19,936 20,076 20,355 20,774 21,332 22,031
30.03 21,478 20,915 20,493 20,212 20,072 20,072 20,212 20,493 20,915 21478 22,181
30.08 21,659 21,092 20,667 20,383 20,241, 20,241 20,383 20,667 21,092 21,659 22,368
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Fair silver spot price

Silver spot (USD/oz)
26.4 26.9 27.4 27.9 28.4 28.9 29.4 29.9 304 30.9 314

29.58 780 721 676 647 632 647 676 721 780 854
29.63 781 722 677 648 633 648 677 722 781 855
29.68 782 723 679 649 634 649 679 723 782 857
29.73 784 724 680 650 635 650 680 724 784 858
29.78 636 651 681

THB/USD 29.83
29.88
29.93
29.98
30.03
30.08

Fair Brent spot price

Brent spot (USD/bbl)
100 102 104 106 108 110 112 114 116 118 120
29.58 2,971 2,735 2,557 2,439 2,380 2,439 2,557 2,735 2,971 3,267
29.63 2,976 2,739 2,562 2,443 2,384 2,443 2,562 2,739 2,976 3,273
29.68 2,981 2,744 2,566 2,447 2,388 2,447 2,566 2,744 2,981 3,278
29.73 2,392 2,451
29.78 2,396 2,455
THB/USD 29.83
29.88
29.93
29.98
30.03
30.08
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8 fuAu \ia3uT - Industrial Production Jan 0.0% / Dec 0.3%

8 AunAx zwiﬁs% - Nonfarm Payrolls Feb 236 K/ Jan 157 K

8 fuAu mmﬁ% - Unemployment Rate Feb 7.7% / Jan 7.9%

8 fuAw zmﬁ*gﬂ - Wholesale Inventories Jan 1.2% / Dec -0.1%

8 HwAw AY — CPI Feb 1.1%/ Jan 1.0%

8 Hunpx AU - PPl Feb 0.2% / Jan 0.2%

10 HuA A1 - Industrial Production Jan-Feb 0.79% / Dec 0.87%

10 HunAw A1 - Retail Sales Jan-Feb 0.99% / Dec 1.53%

11 Junpn 1/871% - Merchandise Trade Jan / Dec consensus E16.8 B

11 JunAn BJ%I'\‘JLM - Industrial Production Jan / Dec -0.1%

11 JunAx 1l - CGPI (PPI) Feb / Jan 0.4%

12 fuax 13Nl - CPI Febf / Febp 0.6%

12 HuAx 8400 - Mfg Input Jan / Dec 1.1%

12 FunAx 8981+ - Mfg Output Jan / Dec 1.6%

12 fuAu é’qnq‘w - Merchandise Trade Jan / Dec Stg-8.9 B

12 FunAx zwiﬁs% - Treasury Budget Feb consensus $-205.0 B/ Jan $2.9 B

13 HuA aieia - CPI Feb / Jan -0.5%

13 JunAn ?;ql‘l:i‘ﬂ - Industrial Production Jan / Dec 0.7%

13 JunAu mm”g% - Retail Sales Feb consensus 0.5% / Jan 0.1%

13 HuAx '&‘M%"ﬁﬂ - Export Prices Feb consensus 0.2% / Jan 0.3%

13 AunAx zmﬁ*gﬂ - Import Prices Feb consensus 0.6% / Jan 0.6%

13 Junau mﬂﬁﬁ% - Business Inventories Jan consensus 0.5% / Dec 0.1%
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