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Actions: Figure 1: Technical Analysis
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Figure 2: SETS! ¥op 10 Movers Figure 3: SET50 Futures Premium
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TECHNICAL VIEW ON STOCK FUTURES
Figure 4: PTTZ09 Futures Figure 5: PTTEPZ09 Futures
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PAIR TRADE ACTION

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 483.5 -124 1,201 -1,077
Cumulative Net Long / Short Contracts
-2D 476.2 1.5% 1,280 213 -1,493
-1w 483.2 0.1% 2,124 -753 -1,371
-1M 483.7 -0.0% 2,016 -859 -1,157
YTD 316.5 52.8% -2,374 9,971 -4,655
Estimated Outstanding -9,076 20,450 -8,450
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-09 481.1 6.8 1.4% 20,640 7,624 484.4 -0.7%
S50H10 31-Mar-10 478.0 6.1 1.3% 1,740 604 483.8 -1.2%
S50M10 30-Jun-10 477.0 6.9 1.5% 736 47 485.4 -1.7%
S50U10 30-Sep-10 476.0 6.2 1.3% 97 3 487.0 -2.3%
Call Option Strike Price Premium Volume Open Int. Put Option Strike Price Premium Volume Open Int.
Z09 460 28.4 0 5 Z09 460 7.8 22 714
Z09 470 22.0 1 49 Z09 470 12.0 8 609
Z09 480 14.0 47 114 Z09 480 15.0 75 712
Z09 490 10.0 58 566 Z09 490 18.5 11 629
Z09 500 6.0 276 461 Z09 500 25.0 2 578
Z09 510 4.2 3 574 Z09 510 32.6 0 179

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 224.0

PTTZ09 226.0 -0.9% 0.005 20 -3.0 41 0 226.2 -0.1%
PTTEP 130.5

PTTEPZ09 130.8 -0.2% 0.017 131 1.9 365 -12 133.7 -2.2%
ADVANC 81.0

ADVANCZ09 81.9 -1.1% 0.001 11 1.2 178 -3 81.8 0.1%
BANPU 530.0

BANPUZ09 508.0 4.3% - - - 20 0 - -
BBL 113.0

BBLZ09 98.5 14.7% = = = = S = -
ITD 2.7

ITDZ09 2.8 -2.1% - 193 - 2201 -17 - -
KBANK 86.0

KBANKZ09 83.4 3.1% 17.188 131 1.9 365 -12 = -
KTB 9.1

KTBZ09 9.2 -1.1% 3.137 339 0.1 1124 -52 = -
LH 6.1

LHZ09 6.0 0.8% 0.085 14 = 315 -4 = -
QH 2.4

QHz09 2.4 0.8% = 13 = 436 -4 = -
SCB 84.8

SCBZ09 73.3 15.6% = = = 1 o = -
scc 226.0

SCCz09 218.6 3.4% - - - 32 0 - -
TTA 25.8

TTAZO9 26.0 -1.0% 3.803 145 -0.5 821 11 - -
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