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Actions: Figure 1: Technical Analysis
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Figure 2: SET50 Top 10 Movers Figure 3: SET50 Futures Premium
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TECHNICAL VIEW ON STOCK FUTURES
Figure 4: PTTEPZ09 Futures Figure 5: PTTZ09 Futures
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PAIR TRADE ACTION
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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 534.3 157 167 -324
Cumulative Net Long / Short Contracts
-2D 531.5 0.5% -1,720 876 844
-1w 517.8 3.2% -4,148 4,096 52
-1M 499.8 6.9% -9,833 5,055 4,778
YTD 316.5 68.8% -8,342 19,651 -11,309
Estimated Outstanding -14,566 27,658 -13,110
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(%)
S50Z09 31-Dec-09 533.0 -1.1 -0.2% 17,622 5,221 535.3 -0.4%
S50H10 31-Mar-10 533.5 -0.9 -0.2% 1,036 457 539.3 -1.1%
S50M10 30-Jun-10 533.1 0.2 0.0% 174 23 542.4 -1.7%
S50U10 30-Sep-10 533.1 1.0 0.2% 17 8 545.9 -2.3%
Call Option Strike Price Premium Volume Open Int. Put Option Strike Price Premium Volume Open Int.
Z09 500 54.2 21 91 Z09 500 14.5 16 105
Z09 510 41.1 4 61 Z09 510 16.9 6 104
Z09 520 37.0 18 108 Z09 520 22.0 25 92
Z09 530 31.5 57 225 Z09 530 26.9 17 220
Z09 540 26.0 30 166 Z09 540 31.5 21 91
Z09 550 20.0 51 105 Z09 550 35.0 2 48

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 269.0

PTTZO09 269.0 0.0% 0.011 41 1.0 35 -3 271.7 -1.0%
PTTEP 152.0

PTTEPZ09 152.4 -0.3% 0.021 138 2.7 374 -5 155.8 -2.2%
ADVANC 93.8

ADVANCZ09 96.4 -2.7% 0.006 66 1.0 184 62 94.7 1.8%
BANPU 448.0

BANPUZ09 440.0 1.8% - 1 - 4 1 - -
BBL 131.5

BBLZ09 98.5 33.5% - 0 - 0 - - -
ITD 3.7

ITDZ09 3.8 -2.1% - 221 - 4427 -101 - -
KBANK 90.5

KBANKZ09 89.5 1.1% 21.117 138 2.7 374 -5 - -
KTB 10.0

KTBZ09 10.2 -2.0% 1.906 188 - 2284 128 - -
LH 6.7

LHZ09 6.7 0.0% 0.973 142 -0.2 1091 103 - -
QH 2.7

QHZz09 2.7 1.5% - 211 - 700 190 - -
SCB 89.8

SCBz09 73.3 22.4% - 0 - 0 - - -
scc 229.0

SCCz09 229.0 0.0% -1.000 1 -1.0 32 0 - -
TTA 30.5

TTAZO9 30.8 -1.0% 5.663 180 -0.7 692 29 - -
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