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gnsnsuenagy GDP 45-55 45-55
ANTRINUTIN 8.9 8.1

LanAu 8.0 8.0

55 12.0 8.5
N5U31nA 3.5 3.8

LanAu 3.5 4.0

55 3.5 25
NsRIaanRUM 11.0 12.2
N15ULENRUAN 11.3 124
aatfdiiudewasa GDP 0.9 1.0
daswduiaily 2.5-35 25-35

Source: NESDB

Trading Range in today

Support aeumnilo

S50H13 1,001-996 1,010-1,015 Teyde nanaIanml
NBIAIUYI 1,610-1,600 1,622-1,632 wanzidawinainsz: 27648
GFG13 22,850-22,750 23,100-23,200 q578 Uszuaaiasaia
SVG13 910-900 940-950 wansiawindnse: 17955
BRH13 3,510-3,490 3,530-3,550 nuady wadunaad
AL 20.83-29.78 29.90-29.95 wanzidewinamnzii: 18239
ANRUIITETYANIgY (DXYO) 80.3-80.0 80.8-81.1

d5Uaarn SET50 Index Futures

Settlement Price Volume D
Interest
Prior Last Change
S50G13 1,003.5 1,008.5 1,002.6 1,005.9 1,004.0 -1.9 218 504
S50H13 1,004.9 1,008.5 1,001.8 1,005.9 1,004.1 =21 10,529 34,994
S50J13 1,003.0 1,003.0 1,003.0 1,005.9 1,003.0 -2.9 1 2
S50M13 1,004.5 1,006.8 1,001.7 1,004.5 1,003.0 -1.6 460 3,135
S50U13 1,004.5 1,005.0 1,001.0 1,004.0 1,003.0 -1.0 10 530
S50213 1,004.0 1,005.0 1,002.0 1,005.0 1,004.4 -1.0 15 263

a5uUaara Currency Futures

Settlement Price Open

Interest
Prior Last Change
USDG13 30.0 30.0 29.9 299 29.9 0.01 2,725 7,191
USDH13 30.0 30.0 30.0 29.9 30.0 0.06 207 4,111
uUSDJ13 30.0 30.0 30.0 30.0 30.0 0.02 1 103
USDM13 30.1 30.1 30.1 30.1 30.1 0.02 65 8,789
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aqluaadauagnd Futures emudszinuniinasnu (dsueun

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 837 1,059 -222 3,528 3,253 275 6,868 6,921 -563
Energy Futures 142 131 11 10 10 0 278 289 -1
Metal Futures 3,867 836 3,031 15,747 14,708 1,039 9,178 13,248 -4,070
Single Stock Futures 589 175 414 21,833 13,395 8,438 22,938 31,790 -8,852
Currency Futures 0 0 0 26 2,225 -2,199 2,972 773 2,199

d91Uaaa Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

Close Prior Change

Future Bt50

GFG13 23,160 22,830 22,910 23,130 -210 5,432 9,422
GFJ13 23,290 22,960 23,040 23,270 -220 1,773 4,965
GFM13 23,410 23,080 23,150 23,390 -240 713 1,577
Future Bt10

GF10G13 23,160 22,830 22,920 23,140 -220 12,588 15,036
GF10J13 23,290 22,970 23,040 23,260 -220 6,425 9,398
GF10M13 23,420 23,090 23,160 23,400 -230 1,858 3,253
SVG13 - - - 949 - 0 154
SVJ13 929 929 929 950 -24 1 137
SVM13 920 915 915 928 -13 2 74
Brent Crude Oil Futures

BRH13 3,530 3,488 3,523 3,514 9 333 352
BRJ13 3,510 3,473 3,505 3,492 13 86 176
BRK13 3,489 3,468 3,488 3,482 6 11 17

Expiration DEVLR 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 8 2.74% 0.2 1004.82 1005.3 1004 -1.3 -0.1 -0.8
S50H13 28-Mar-13 37 2.74% 2.7 1004.82 1004.9 1003.8 -1.1 -0.1 -1.0
S50J13 29-Apr-13 69 2.76% 6.5 1004.82 1003.5 1003 -0.5 -0.1 -1.8
S50M13 27-Jun-13 128 2.77% 18.2 1004.82 996.5 1002.9 6.4 0.6 -1.9
Gold
Expiration Current Current Fair future Current Premium / Discount premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFG13 27-Feb-13 8 1,630.0 2.74% 29.889 23,171 22,890 -281 -1.2%
GFJ13 29-Apr-13 69 1,630.0 2.76% 29.889 23,279 23,040 -239 -1.0%
GFM13 27-Jun-13 128 1,630.0 2.77% 29.889 23,384 23,160 -224 -1.0%
Silver
Expiration Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVG13 27-Feb-13 8 30.03 2.74% 29.889 898 897 -1 -0.1%
SVJ13 29-Apr-13 69 30.03 2.76% 29.889 902 949 47 5.2%
SVM13 27-Jun-13 128 30.03 2.77% 29.889 906 0 -906 -100.0%
Brent
Expiration Days to Current Fair future Current Premium / Discount premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRH13 15-Mar-13 24 117.43 2.74% 29.889 3,516 3,520 4 0.1%
BRJ13 12-Apr-13 52 117.43 2.74% 29.889 3,524 3,507 -17 -0.5%
BRK13 15-May-13 85 117.43 2.76% 29.889 3,533 3,489 -44 -1.2%
Expiration [DEVERT Current FX Fair future Current Premium / Discount premium /
CELG maturity price future price  from fair price (Bt) discount (%)
USDG13 27-Feb-13 8 29.889 2.74% 0.04% 29.91 29.90 -0.01 0.0%
USDH13 28-Mar-13 37 29.889 2.74% 0.04% 29.97 30.00 0.03 0.1%
USDJ13 29-Mar-13 38 29.889 2.76% 0.07% 29.97 30.00 0.03 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)
1,560 1,570 1,580 1,590 1,600 1,610 1,620 1,630 1,640 1,650 1,660

29.64 21971 21,407 20,984 20,703 20,562 20,703 20,984 21,407 21,971 22,675

29.69 21,822 21,263 20,843 20,563 20,423 20,563 20,843 21,263 21,822 22,522

29.74 21,711 21,154 20,737 20,458 20,319 20,458 20,737 21,154 21,711 22,407

29.79 21,637 21,082 20,666 20,388 20,250 20,388 20,666 21,082 21,637 22,331

29.84 21,600 21,046 20,630 20,353 20,215 20,353 20,630 21,046 21,600 22,293
THB/USD 29.89

29.94

29.99

30.04

30.09

30.14

Fair silver spot price

Silver spot (USD/oz)
27.5 28.0 28.5 29.0 29.5 30.0 30.5 31.0 31.5 32.0 32,5

29.64 816 757 712 683 668 683 712 757 816 890
29.69 817 758 713 684 669 684 713 758 817 892
29.74 819 759 715 685 670 685 715 759 819 893
29.79 820 761 716 686 671 686 716 761 820 895
29.84 821 762 717 687 672 687 717 762 821 896
THB/USD 29.89
29.94 824 764 719 689 675 689 719 764 824 899
29.99 826 766 721 691 676 691 721 766 826 901
30.04 827 767 722 692 677 692 722 767 827 902
30.09 828 768 723 693 678 693 723 768 828 904
30.14 830 769 724 694 679 694 724 769 830 905

Fair Brent spot price

Brent spot (USD/bbl)
107 109 111 113 115 117 119 121 123 125 127
29.64 3,184 2,947 2,769 2,651 2,591 2,651 2,769 2,947 3,184 3,481
29.69 3,189 2,952 2,774 2,655 2,596 2,655 2,774 2,952 3,189 3,486
29.74 3,195 2,957 2,779 2,660 2,600 2,660 2,779 2,957 3,195 3,492
29.79 3,200 2,962 2,783 2,664 2,604 2,664 2,783 2,962 3,200 3,498
29.84 2,609 2,669
THB/USD 29.89
29.94
29.99
30.04
30.09
30.14
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19 NNNHUE

WSl

@453 - Housing Market Index Feb consensus 48 / Jan 47

19 NUNWUE

mjﬂu - All Industry Index Dec / Nov -0.3%

20 NNNWUS

\iasndl - CPI Janf / Janp -0.5%

20 ANAWUS

L183N% - PPl Jan / Dec -0.3%

20 NNNWUS

N39LA4 - Business Climate Indicator Feb / Jan 86

20 NNAHUT

N39LAg - CPI Jan consensus -0.3% / Dec 0.3%

20 NHAWUT

o

AN - ILO Unemployment Jan / Dec 7.7%

20 NNAHUT

zwﬁ‘:gﬂ - Housing Starts Jan consensus 0.914 M / Dec 0.954 M

20 ANAWUS

@M‘?ﬁ;% - Building Permits Jan consensus 0.920 M / Dec 0.903 M

20 NNNWUS

@ﬁ%’ﬁ“’l - PPl Jan consensus 0.3% / Dec -0.2%

20 ANAWUS

Eﬁﬂ;u - Merchandise Trade Jan / Dec Y-641.5 B

20 NNAWUT

A1 - PMI Flash Mfg Feb / Jan 51.9

21 NNAHUT

N53Lra - PMI Mfg Feb consensus 43.7 / Jan42.9

21 NUAWUT

{39LA4 - PMI Services Feb consensus 43.6 / Jan 44.5

21 QNS

LRINT - PMI Mfg Feb consensus 50.5 / Jan 48.8

21 ANAWUS

L1R3NT - PMI Services Feb consensus 55.5 / Jan 55.3

21 QNS

¢/131] - PMI Mfg Feb consensus 48.5 / Jan 47.5

21 NNAHUT

#/131) - PMI Services Feb consensus 49.0 / Jan 48.3

21 NNAWUT

@V\mqw - CBI Industrial Trends Feb / Jan -20

21 NNAUT

'Mﬁ"ﬁ% - Consumer Price Index Jan consensus 0.1% / Dec 0.0%

21 ANAWUS

mi?;-g% - New Claims wk2/16 consensus 359 K/ Prior 341 K

21 QNS

wi”g% - PMI Manufacturing Index Flash Feb consensus 55.5 / Jan 56.1

21 ANAWUS

'&‘M‘ivﬁ% - Existing Home Sales Jan consensus 4.90 M / Dec 4.94 M

21 NNAWUT

@Miﬁs% - Leading Indicators Jan consensus 0.3% / Dec 0.5%

22 NNAUT

LIATNT - GDP
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