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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: ADVANCZ09 Futures
i Log ADVAMCZOS (ADVA_CON) Log
PTTEFP futures ... daily 22000 105.00
: 100.00
55 00
20,00
“"‘ Breached
80.00
X 77.50
E 75.00
[ ! 72,50
t 1} v
Iy B I g 100.00 70.00
le"' s , Lhr"* i L"' 9500 A
L 90,00
g 85.00 65.00
[z [ie we Jwie fon [vm a Fow B Ras A [ s e P e Jemn fen o L T T TR T e T T (e L e
- mngﬂ*‘/'; 414 Technical PTTZ09 fiaigenn fiunadiusnenasielinaaey 241 uazvide 250 uitiign - mn@ﬂf’; 5779 Technical ADVANCZ09 ngauuaiulugilasn iila short position 4ainninlsae
229 fimnauazadlinaasy 224-220 waiy dau PTTEPZ09 nasanntle short position luluda 1egainig Update @n#
riau §uga 127 awniiEn Short 1w 7 1 azvinfinlemasluuiae Update Bndi
PAIR TRADE ACTION
Figure 6: Price Relative Between ADVANC / BBL
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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 7: SET50 Change & Open Interests

Net Long / Short Contracts

Index Change % Institutions Foreign Retail

LAST 479.4 -272 40 232
Cumulative Net Long / Short Contracts
-2D 479.4 0.0% 1,425 867 -2,292
-1w 483.7 -0.9% 4,571 -3,620 -951
-1M 530.0 -9.5% 2,378 -2,986 608
YTD 316.5 51.5% -1,990 13,344 -8,410
Estimated Outstanding -8,692 23,823 -12,205
STATISTICS
Figure 8: 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-09 477.3 -4.4 -0.9% 25,110 10,464 479.1 -0.4%
S50H10 31-Mar-10 476.0 -4.6 -1.0% 1,407 918 480.4 -0.9%
S50M10 30-Jun-10 473.5 -7.2 -1.5% 206 131 480.5 -1.4%
S50U10 30-Sep-10 471.2 -8.1 -1.7% 75 4 480.7 -2.0%
Call Option Strike Price Premium Volume Open Int. Put Option Strike Price Premium Volume Open Int.
Z09 460 28.6 0 2 Z09 460 14.0 69 664
Z09 470 22.7 0 34 Z09 470 18.0 17 237
Z09 480 17.6 0 108 Z09 480 23.3 5 358
Z09 490 15.6 18 293 Z09 490 26.5 10 487
Z09 500 12.3 5 278 Z09 500 33.8 24 500
Z09 510 9.0 21 340 Z09 510 40.0 40 155
Figure 9: 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 234.0
PTTZ09 234.0 0.0% 0.001 5 -2.0 44 4 236.3 -1.0%
PTTEP 134.5
PTTEPZ09 135.2 -0.5% 0.035 256 -0.1 378 -37 137.8 -1.9%
ADVANC 84.3
ADVANCZ09 84.5 -0.3% 0.001 17 -1.9 168 9 85.1 -0.7%
BANPU 434.0
BANPUZ09 440.0 -1.4% - = = 3 0 = -
BBL 113.0
BBLZ09 98.5 14.7% - - - - - - -
ITD 3.2
ITDZ09 3.2 -1.3% -0.100 78 -0.1 2288 63 - -
KBANK 78.8
KBANKZ09 76.6 2.8% 34.834 256 -0.1 378 -37 = -
KTB 8.8
KTBZ09 8.8 0.0% 0.979 111 -0.2 1221 18 - -
LH 5.9
LHZ09 5.8 1.7% 0.405 69 -0.1 332 1 = -
QH 2.5
QHZz09 2.4 2.5% - 37 - 490 -10 = -
SCB 78.8
SCBz09 73.3 7.4% = = = = S = -
scc 210.0
SCCz09 208.0 1.0% - 2 - 27 -1 - -
TTA 27.0
TTAZO9 27.7 -2.5% 7.161 258 -0.5 839 26 - -

Susheel Narula (susheel.n@kasikornsecurities.com; Tel +662 696-0021)

RERRMGFEB Lﬂ%am'nminanﬂm KASIKORNBANKGROUP

06 November 2009

£ H MH & B E l.l%n"l‘.l’ﬂﬂ‘]:’.ﬁﬂﬂ‘lzﬁll'[ﬂ Towards Service Excellence

KS-Derivatives



