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H - Figure 1: Technical Analysis
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Figure 2: SET50 Top 10 Movers Figure 3: SET50 Futures Premium
Top 10 Current %Mkt  Direction S-T Target Up/Downside Impact on v N
(BY) price (A) Cap B) (B-A) SET50 19
PTT 257.0 16.6% Up 269.0 12.0 3.6
PTTEP 145.0 10.9% Up 150.0 5.0 1.7 0% -
ADVANC 93.3 6.3% Up 97.0 3.8 192 ”
BBL 117.0 5.1% Up 121.0 4.0 0.8 =
scc 224.0 6.1% Up 236.0 12.0 1.5 2% 1
ScB 82.8 6.4% Up 85.3 2.5 0.9
BAY 18.8 2.6% Up 19.8 1.0 0.6 2% 7
DTAC 41.8 2.3% Up 45.0 3.3 0.8 _a% |
PTTCH 76.0 2.6% Up 82.8 6.8 1.1
TOP 455 2.1% Up 47.0 1.5 0.3 5% -
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*SD = Standard Deviation
TECHNICAL VIEW ON STOCK FUTURES
Figure 4: PTTEP vs Energy Figure 5: PTTZ09 Futures
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PAIR TRADE ACTION

= fehifdnyandlsivin Pair Trading
The information, statements, forecasts and projections contained herein, including any expression of opinion, are based upon sources believed to be reliable, but their accuracy, completeness or
correctness are not guaranteed. Expressions of opinion herein were arrived at after due and careful consideration and they were based upon the best information known to us then, and in our
opinion are fair and reasonable in the circumstances prevailing at the time. Expressions of opinion contained herein are subject to change without notice.
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SET50 CHANGE & OPEN INTERESTS

Figure 6: SET50 Change & Open Interests

Net Long / Short Contracts

Index Change % Institutions Foreign Retail

LAST 505.4 310 -292 -18
Cumulative Net Long / Short Contracts
-2D 514.8 -1.8% -119 -1,244 1,363
-1w 508.4 -0.6% 1,263 -3,509 2,246
-1M 470.7 7.4% -4,543 4,223 320
YTD 316.5 59.7% -2,030 12,840 -10,810
Estimated Outstanding -8,254 20,847 -12,611
STATISTICS

Figure 7: SET50 Futures & Options Prices
Series Exp Date Last Price 1 Day Chg 1 Day %Chg Open Int. Volume Fair Value Fair/Spot(%)
S50U09 29-Jun-09 507.0 -9.8 -1.9% 11,718 5,173 509.1 -0.4%
$50Z09 29-Sep-09 508.0 9.3 -1.8% 12,929 10,350 513.2 -1.0%
S50H10 31-Dec-09 506.9 -8.8 -1.7% 311 141 515.2 -1.6%
S50M10 31-Mar-10 505.9 -8.7 -1.7% 156 19 517.3 -2.2%
Call Option Strike Price Premium Volume Open Int. Put Option Strike Price Premium Volume Open Int.
uo9 480 24.1 9 884 uo9 480 0.1 0 484
uo9 490 13.5 7 740 uo9 490 0.1 0 457
uo9 500 4.0 8 330 uo9 500 1.0 9 571
uo9 510 1.2 11 430 uo9 510 3.6 37 343
uo9 520 0.1 0 620 uo9 520 11.2 17 201
uo9 530 0.1 0 183 uo9 530 24.6 0 12

Figure 8: Stock Futures Snapshot

Stock Settlement Stock/ Trade Volume

Products Price Price Settlement(%) Value (Btmn) Contracts Chg in Price Open Int. Chg in Ol Fair Value Fair/Spot(%)
PTT 257.0

PTTUO9 264.5 -2.8% - 4 = 34 -2 259.5 1.9%
PTTEP 145.0

PTTEPUO9 144.9 0.1% 0.009 65 -1.9 264 -57 148.6 -2.5%
ADVANC 93.3

ADVANCU09 92.9 0.4% 0.001 14 -3.4 165 -4 94.2 -1.4%
BANPU 434.0

BANPUU0O9 404.0 7.4% = = = 3 0 = -
BBL 117.0

BBLUO9 100.0 17.0% - - - 1 0 - -
ITD 3.7

ITDUO9 3.7 1.1% -0.100 147 -0.1 1551 =72 - -
KBANK 79.3

KBANKUO9 78.5 1.0% 9.438 65 -1.9 264 -57 - -
KTB 8.9

KTBUO9 8.9 0.0% 1.525 169 -0.2 1676 -108 - -
LH 6.4

LHUO9 6.3 1.6% 0.490 76 -0.4 197 -47 = -
QH 2.3

QHU09 2.3 0.0% -0.100 1 -0.1 55 -1 - -
SCB 82.8

SCBUO9 73.0 13.4% - 2 = 6 -2 = -
scc 224.0

SCCU09 229.0 -2.2% - 3 - 12 -2 - -
TTA 26.0

TTAUO9 26.0 0.0% 1.017 39 -0.4 272 -19 - -
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