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Trading Range in today

Support aoumlog

S50H13 1,013-1,007 1,019-1,025 Ty de nanasansnl
NAIATUY 1,570-1,560 1,585-1,595 wanziewininel 27648
GFJ13 22,400-22,300 22,850-22,950 nuate wadunaae
SVJ13 850-840 860-870 wanzidawinaseif: 18239
BRH13 3,300-3,280 3,330-3,350

ANRULN 29.71-29.68 29.78-29.81

ANRUIIEETYaN3gH (DXYO) 81.7-81.4 82.3-82.6

d9Uaara SET50 Index Futures

Settlement Price Volume

Open

Interest
Prior Last Change
S50H13 1,013.5 1,019.9 1,012.9 1,008.6 1,016.4 7.6 14,603 33,111
S50J13 1,009.5 1,015.0 1,009.5 1,005.6 1,011.1 5.5 24 23
S50K13 - - - 1,008.6 - 7.5 0 0
S50M13 1,009.2 1,016.0 1,009.2 1,005.5 1,013.3 7.6 1,751 3,804
S50U13 1,007.0 1,014.8 1,007.0 1,005.4 1,011.2 5.8 92 627
S50713 1,008.0 1,015.3 1,008.0 1,006.0 1,011.0 5.0 25 342

d51Uaana Currency Futures

Anlzs Settlement Price Volume T
Interest
High Low Prior Last Change
USDH13 29.9 29.9 29.9 29.9 29.9 -0.07 392 3,713
UsDJ13 29.9 29.9 29.9 29.9 29.9 -0.04 51 307
USDK13 - - - 30.0 - -0.05 0 10
USDM13 30.0 30.0 30.0 30.0 30.0 -0.07 4 8,728

aquuandauugnd Futures anulszinntinasnu (dauaun

Foreign Institution
Long Short Net Long Short
SETS50 Index Futures 2,842 1,637 1,205 3,949 4,160 -211 9,704 10,698 -994
Energy Futures 14 41 27 15 3 i 107 92 15
Metal Futures 104 338 -234 5,123 5,860 =737 3,183 2,212 971
Single Stock Futures 38,751 414 38,337 4,946 53,035 -48,089 28,898 19,146 9,752
Currency Futures 0 0 0 3 200 -197 444 247 197
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a5udanan Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

Prior Change

Future Bt50

GFJ13 GFJ13 22,530 22,420 22,500 22,480 20 1,938
GFM13 GFM13 22,630 22,540 22,620 22,610 10 137
GFQ13 GFQ13 22,730 22,650 22,700 22,700 10 113
Future Bt10
GF10J1
GF10J13 3 22,530 22,420 22,500 22,490 10 5,394
GF10M1
GF10M13 3 22,630 22,540 22,610 22,600 10 586
GF10Q1
GF10Q13 3 22,740 22,640 22,710 22,700 10 240
SVJi13 SVJi13 - - - 846 - 0
SVM13 SVM13 868 840 868 870 -2 2
SVQ13 SVvQ13 - - - 860 - 0
Brent Crude Oil Futures
BRH13 3,309 3,296 3,309 3,297 11 93 376
BRJ13 3,284 3,271 3,281 3,269 10 37 403
BRK13 3,257 3,252 3,255 3,241 14 6 80

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)
S50H13 28-Mar-13 22 2.71% 2.2 1018.94 1018.4 1016.2 -2.2 -0.2 -2.7
S50J13 29-Apr-13 54 2.71% 6.7 1018.94 1016.3 1011.1 -5.2 -0.5 -7.8
S50K13 30-May-13 85 2.71% 15.0 1018.94 1010.3 1016.1 5.8 0.6 -2.8
S50M13 27-Jun-13 113 2.71% 17.0 1018.94 1010.6 1013.1 25 0.3 -5.8

Expiration Daysto  Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFJ13 29-Apr-13 54 1,576.7 2.74% 29.776 22,406 22,460 54 0.2%
GFM13 27-Jun-13 113 1,576.7 2.76% 29.776 22,507 22,640 133 0.6%
GFQ13 29-Aug-13 176 1,576.7 2.77% 29.776 22,616 22,700 84 0.4%

Expiration Daysto  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 54 29.19 2.74% 29.776 873 847 -26 -2.9%
SVM13 27-Jun-13 113 29.19 2.76% 29.776 877 888 11 1.3%
SvQ13 29-Aug-13 176 29.19 2.77% 29.776 881 889 8 0.9%

Expiration Daysto  Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRH13 15-Mar-13 9 111.61 2.74% 29.776 3,326 3,303 -23 -0.7%
BRJ13 12-Apr-13 37 111.61 2.74% 29.776 3,333 3,284 -49 -1.5%
BRK13 15-May-13 70 111.61 2.76% 29.776 3,341 3,266 -75 -2.2%

Expiration  Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDH13 28-Mar-13 22 29.776 2.74% 0.04% 29.82 29.87 0.05 0.2%
uUsDJ13 29-Apr-13 54 29.776 2.74% 0.04% 29.90 29.89 -0.01 0.0%
USDK13 30-May-13 85 29.776 2.76% 0.07% 29.96 29.94 -0.02 -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)
1,525 1,535 1,545 1,555 1,565 1,575 1,585 1,595 1,605 1,615 1,625

2953 21,401 20,840 20,419 20,138 19,998 20,138 20,419 20,840 21,401 22,103
29.58 21,256 20,699 20,281 20,002 19,862 20,002 20,281 20,699 21,256 21,953
29.63 21,148 20,593 20,177 19,899 19,761 19,899 20,177 20,593 21,148 21,841
29.68 21,075 20,522 20,108 19,831 19,693 19,831 20,108 20,522 21,075 21,766
29.73 21,039 20,487 20,073 19,797 19,659 19,797 20,073 20,487 21,039 21,729
THB/USD 29.78
29.83 21,075 20,522 20,108 19,831 19,831 20,108 20,522 21,075 21,766
29.88 21,148 20,593 20,177 19,899 19,761 19,899 20,177 20,593 21,148 21,841
2993 21,256 20,699 20,281 20,002 19,862 20,002 20,281 20,699 21,256 21,953
29.98 21,401 20,840 20,419 20,138 19,998 20,138 20,419 20,840 21,401 22,103
30.08 21,582 21,016 20,592 20,309 20,167 20,309 20,592 21,016 21,582 22,290

Fair silver spot price

Silver spot (USD/oz)
26.7 27.2 27.7 28.2 28.7 29.2 29.7 30.2 30.7 31.2 317

29.53 788 729 685 655 640 655 685 729 788 862
29.58 789 730 686 656 642 656 686 730 789 863
29.63 791 731 687 657 643 657 687 731 791 865
29.68 792 733 688 659 644 659 688 733 792 866
29.73 793 734 689 660 645 660 689 734 793 868
THB/USD 29.78
29.83 796 736 692 662 647 662 692 736 796 871
29.88 797 738 693 663 648 663 693 738 797 872
29.93 799 739 694 664 649 664 694 739 799 874
29.98 800 740 695 665 650 665 695 740 800 875
30.03 801 741 696 666 651 666 696 741 801 876

Fair Brent spot price

Brent spot (USD/bbl)

102 104 106 108 110 112 114 116 118 120 122
29.53 3,000 2,764 2,587 2,469 2,410 2,469 2,587 2,764 3,000 3,295
29.58 3,005 2,769 2,591 2,473 2,414 2,473 2,591 2,769 3,005 3,301
29.63 3,010 2,773 2,596 2,477 2,418 2,477 2,596 2,773 3,010 3,307
29.68 3,015 2,778 2,600 2,481 2,422 2,481 2,600 2,778 3,015 3,312
29.73 2,426 2,485
THB/USD 29.78
29.83
29.88
29.93
29.98

30.03
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5 {uAs tli{‘il,ﬂ'& — PMI Composite Feb 43.1 / Jan 42.7

5 funAw BJS“I'QLM - PMI Services Feb 43.7 / Jan 43.6

5 {uAs L1893 - PMI Composite Feb 53.3 / Jan 54.4

5 JuAw \wasNil - PMI Services Feb 54.7 / Jan 55.7

5 JunAn ¢/131] - PMI Composite Feb 47.9 / Jan 48.6

5 funAw qTiﬂ — PMI Services Feb 47.9/ Jan 48.6

5 fuAw é’\‘mqw - CIPS/PMI Services Index Feb 51.8 / Jan 51.5

5 JunAn ¢/131] - Retail Sales Jan 1.2% / Dec -0.8%

5 {uAn mﬁ?g% - ISM Non-Mfg Index Feb 56.0 / Jan 55.2

6 HuAs Eg 'qu - Bank of Japan Announcement 3/6 consensus 0 bp / Prior 0 bp

6 HunAw #/131] - GDP Q4p consensus -0.6% / Q3r -0.1%

6 HuAs wi“g% - ADP Employment Feb consensus 173 K/ Jan 192 K

6 HuAs 2‘1‘1)1’53;‘1 - Factory Orders Jan consensus -2.2% / Dec 1.8%

7 funau A1 - Merchandise Trade Balance Feb / Jan $29.15 B

7 funau BJ%I'\‘ILFm - Merchandise Trade Jan / Dec E-5.4 B

7 funau \ia3uTl - Manufacturers' Orders Jan / Dec 0.8%

7 {uAs 901 - Mfg Input Jan / Dec 1.1%

7 {wad 84n0w - Mfg Output Jan / Dec 1.6%

7 A é'\'mm:r - Merchandise Trade Jan / Dec Stg-8.9 B

7 funau \/asuil - Industrial Production Jan / Dec 0.3%

7 {unAu é’\‘mqw - BOE Announcement 3/7 / Prior O bp

7 funau ¢/131] - ECB Announcement 3/7 / Prior 0 bp

7 A anig - New Claims

7 {uAs 2‘1‘1)1’53;‘1 - Nonfarm productivity Q4:12 / Prior -2.0%

7 funau wi“g% - Unit labor costs Q4:12 / Prior 4.5%

7 funau @ui5% - Consumer Credit Jan / Dec $14.6 B

7 {uAs wi“g% — Announced Layoffs Feb / Jan 40.43 K

7 funau mﬁ?g% - International Trade Jan consensus $-43.0 B / Dec $-38.5 B

7 funau 2‘1‘1)1’53;‘1 - New Claims wk2/3 consensus 355K/ Prior 344 K

7 funAu @‘1/15/;-;“1 - Consumer Credit Jan consensus $15.0 B/ Dec $14.6 B

7 funau ﬂjﬂu - GDP Q4r consensus 0.0% / Q4p -0.1%

8 JunAu \iasnil - Industrial Production Jan consensus 0.5%

8 HunAw @‘1/15/:-;“1 - Nonfarm Payrolls Feb consensus 171 K/ Jan 157 K

8 {uAs wi“g% - Unemployment Rate Feb consensus 7.8% / Jan 7.9%

8 funAu @‘1/15/:-;“1 - Wholesale Inventories Jan consensus 0.4% / Dec -0.1%

8 HuAx A1 — CPI Feb consensus 2.9% / Jan 2.0%

8 HuAx A1 — PPl Feb consensus -1.5% / Jan -1.6%

10 Junpn A - Industrial Production Jan-Feb consensus 10.7% / Dec 10.3%

10 HuAn A1 - Retail Sales Jan-Feb consensus 15.0% / Dec 1.53%
1BnuANNIw v3iA 41im, 179 a1Asunanan 3 naiaed 4u 2526, 29 auua sl LAY NgaLNY 10120 TnsAWYT 0-2801-9100 Tnsans. 0-2801-9399 5

o Ao o X o A a4 Ao A A gy o o > - Y H e o o o aAad o o 3o o = %
muualitidanaulaedeyavindlnnguandednduiindedeldudlitedunistuiunugnieuazauanysafsesdeyaiu Tnauddnudnming v3ila a1in ganinaaeudnslunis
wasnulaspnuiuviadszanninienline fidenglunenuativilieg hisiasudsdamti mooueiiifidnglszasdifeldusznauntsdndulasesinasmu Taeldlfdunsdiviadnaauld  n
AWWinMsTevienne udnning vieanarsnianistuler iusnglusenu




