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d91Umnann SET50 Index Futures

Settlement Price Volume Open

Interest
Prior Last Change
S50H13 1,026.1 1,030.5 1,025.8 1,024.0 1,030.2 5.9 11,456 32,729
S50J13 1,025.1 1,025.1 1,024.7 1,021.8 1,025.0 4.2 3 35
S50K13 - - - 1,023.8 - 6 0 0
S50M13 1,024.0 1,027.9 1,023.7 1,021.9 1,027.5 5.4 1,207 4,175
S50U13 1,023.9 1,026.9 1,022.0 1,020.0 1,026.5 6.5 36 635
S50213 1,027.0 1,027.0 1,027.0 1,020.0 1,027.0 7.0 1 373

d5Uaara Currency Futures

Settlement Price Volume O

Interest
Prior Last Change
USDH13 29.8 29.8 29.8 29.8 29.8 -0.02 245 3,974
USDJ13 - - - 29.8 - -0.01 0 313
USDK13 - - - 29.9 - -0.02 0 10
USDM13 - - - 30.0 - -0.07 0 8,523

aquandlazugnd Futures amunlsznaniinasnu (dayan
Foreign Institution

Long Short Long Short Net
SET50 Index Futures 2,363 1,385 978 3,174 2,832 342 7,166 8,486 -1,320
Energy Futures 45 114 -69 16 16 0 237 168 69
Metal Futures 1,089 1,233 -144 13,112 12,230 882 7,099 7,837 -738
Single Stock Futures 825 1,031 -206 9,807 9,382 425 22418 22,637 219
Currency Futures 0 0 0 0 0 0 245 245 0

d5uanaa Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFJ13 22,480 22,210 22,390 22,440 -40 4,876 7,834
GFM13 22,580 22,330 22,500 22,560 -60 795 2,912
GFQ13 22,680 22,450 22,620 22,680 -60 452 428
Future Bt10

GF10J13 22,470 22,200 22,390 22,440 -40 11,283 12,859
GF10M13 22,580 22,320 22,500 22,550 -50 2,742 6,095
GF10Q13 22,690 22,430 22,610 22,660 -50 1,152 1,164
SVJ13 - - - 846 - 0 59
SVM13 - - - 868 - 0 71
SvQ13 - - - 860 - 0 2
Brent Crude Oil Futures

BRH13 3,290 3,250 3,277 3,295 -18 140 357
BRJ13 3,286 3,245 3,275 3,278 -3 114 445
BRK13 3,260 3,235 3,253 3,273 -20 44 129
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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 16 2.71% 2.2 1032.33 1031.4 1029.9 -1.5 -0.1 -2.4
S50J13 29-Apr-13 48 2.71% 6.7 1032.33 1029.3 1026 -3.3 -0.3 -6.3
S50K13 30-May-13 79 2.71% 15.0 1032.33 1023.4 1029.8 6.4 0.6 -2.5
S50M13 27-Jun-13 107 2.711% 17.0 1032.33 1023.6 1027.3 3.7 0.4 -5.0
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 48 1,580.0 2.74% 29.716 22,398 22,410 12 0.1%
GFM13 27-Jun-13 107 1,580.0 2.76% 29.716 22,499 22,530 31 0.1%
GFQ13 29-Aug-13 170 1,5680.0 2.77% 29.716 22,607 22,650 43 0.2%
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 48 28.94 2.74% 29.716 863 903 40 4.6%
SVM13 27-Jun-13 107 28.94 2.76% 29.716 867 840 -27 -3.1%
SvQ13 29-Aug-13 170 28.94 2.77% 29.716 871 840 -31 -3.6%
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 31 110.12 2.74% 29.716 3,280 3,264 -16 -0.5%
BRK13 15-May-13 64 110.12 2.76% 29.716 3,288 3,258 -30 -0.9%
Expiration  Days to T—— Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDH13 28-Mar-13 16 29.716 2.74% 29.75 29.76 0.01
USDJ13 29-Apr-13 48 29.716 2.74% 0.04% 29.82 29.82 0.00 0.0%
USDK13 30-May-13 79 29.716 2.76% 0.07% 29.89 29.88 -0.01 0.0%

* 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
29.47 21,401 20,841 20,421 20,141 20,001 20,001 20,141 20,421 20,841 21,401 22,102
29.52 21,256 20,700 20,282 20,004 19,865 19,865 20,004 20,282 20,700 21,256 21,952
29.57 21,147 20,593 20,178 19,901 19,763 19,763 19,901 20,178 20,593 21,147 21,839
29.62 21,074 20,523 20,109 19,833 19,695 19,695 19,833 20,109 20,523 21,074 21,764
29.67 21,038 20,487 20,074 19,799 19,661 19,661 19,799 20,074 20,487 21,038 21,726
THB/USD 29.72 21,038 20,487 20,074 19,799 19,661 19,661 19,799 20,074 20,487 21,038 21,726
29.77 21,074 20,523 20,109 19,833 19,695 19,695 19,833 20,109 20,523 21,074 21,764
29.82 21,147 20,593 20,178 19,901 19,763 19,763 19,901 20,178 20,593 21,147 21,839
29.87 21,256 20,700 20,282 20,004 19,865 19,865 20,004 20,282 20,700 21,256 21,952
29.92 21,401 20,841 20,421 20,141 20,001 20,001 20,141 20,421 20,841 21,401 22,102
29.97 21,583 21,018 20,594 20,312 20,170, 20,170 20,312 20,594 21,018 21,583 22,289
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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

29.47 779 720 676 646 632 646 676 720 779 853
29.52 780 721 677 648 633 648 677 721 780 854
29.57 782 723 678 649 634 649 678 723 782 856
29.62 783 724 679 650 635 650 679 724 783 857
29.67 636 651

THB/USD 29.72
29.77
29.82
29.87
29.92
29.97

Fair Brent spot price

THB/USD

Brent spot (USD/bbl)
100 102 104 106 108 110 112 114 116 118 120
29.47 2,950 2,714 2,538 2,420 2,361 2,420 2,538 2,714 2,950 3,245
29.52 2,955 2,719 2,542 2,424 2,365 2,424 2,542 2,719 2,955 3,250
29.57 2,960 2,724 2,546 2,428 2,369 2,428 2,546 2,724 2,960 3,256

29.62
29.67
29.72

29.77
29.82
29.87
29.92
29.97

2,373
2,377

2,432
2,436
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10 HunAw AU - Industrial Production Jan-Feb 0.79% / Dec 0.87%

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

11 funaw \esuEl - Merchandise Trade Jan / Dec consensus E16.8 B

11 JuAu H¥aA - Industrial Production Jan / Dec -0.1%

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

12 funAw \aINil - CPI Febf / Febp 0.6%

12 HuAn 89n1 - Mfg Input Jan / Dec 1.1%

12 fuAu £9nq e - Mfg Output Jan / Dec 1.6%

12 JunAx 89071 - Merchandise Trade Jan / Dec Stg-8.9 B

12 HuAn au%’ﬁﬂ - Treasury Budget Feb consensus $-205.0 B/ Jan $2.9 B

13 Junau Haista - CPI Feb / Jan -0.5%

13 funAn Eﬂiﬂ - Industrial Production Jan / Dec 0.7%

13 funAn @‘wi‘j‘% - Retail Sales Feb consensus 0.5% / Jan 0.1%

13 HuAn zwi‘-g”l - Export Prices Feb consensus 0.2% / Jan 0.3%

13 HuAu mu%’gﬂ - Import Prices Feb consensus 0.6% / Jan 0.6%

13 JunAn m%ﬁﬂ - Business Inventories Jan consensus 0.5% / Dec 0.1%
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