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Actions: 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 4 N
. 206 - Short Futures
(BY) price (A) Cap B) (B-A) SET50 +2 D L
PTT 228.0 14.8% Up 229.0 1.0 0.3 U% B T T o -
PTTEP 190 105%  Newral  130.0 0.0 0.0 ey O OO Y E— y
ADVANC 83.5 5.7% Up 85.3 1.8 0.5 0% 1 '
BBL 113.5 4.9% Up 114.5 1.0 0.2 - LML =" L I L {-—qrr-gd 1" I I VIR S
scc 225.0 6.2% Up 237.0 12.0 15 - ] l l
29 4
scB 85.5 6.6% Up 87.3 1.8 0.6 e e e s
BAY 21.5 3.0% Up 21.6 0.1 0.1 3 | IO A
-------- ’ | - T T = -
DTAC 35.8 1.9% Up 36.5 0.8 0.2 ] 257D
PTTCH 71.0 2.4% Up 75.5 4.5 0.7 Long Futures
ToP 42.5 2.0%  Neutral 42.5 0.0 0.0 5% -
@ @ (o2} (o] D [} D (o] (o2} (o] [=2] (=2} [=2] D
(Sum) 58.0% 4.2 ¢ ¢ 8 ¢ 8 8 38 8 8% & 8 8§ 3 3
3 & § 8 8 5 ¥ § 32 % & 8 3 8
Last 504.0 Up 508.2 z [ =] iy = < = a =] Pq »n [e] = o /
*SD = Standard Deviation
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 504.0 -314 163 151
Cumulative Net Long / Short Contracts
-2D 498.8 1.0% -454 66 388
-1w 487.4 3.4% -1,400 709 691
-1M 498.8 1.0% -5,768 -2,641 8,409
YTD 316.5 59.3% -6,346 10,263 -975
Estimated Outstanding -13,678 20,845 -4,243
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-09 505.2 6.5 1.3% 20,400 6,046 508.7 -0.7%
S50H10 31-Mar-10 502.0 6.5 1.3% 3,537 1,251 508.4 -1.3%
S50M10 30-Jun-10 500.0 6.2 1.3% 753 46 509.3 -1.8%
S50U10 30-Sep-10 499.5 4.5 0.9% 120 10 511.7 -2.4%
Call Option Strike Price Premium Volume Open Int. Put Option Strike Price Premium Volume Open Int.
Z09 480 27.0 21 141 Z09 480 2.0 62 838
Z09 490 925! 26 539 Z09 490 3.6 88 782
Z09 500 10.6 98 1378 Z09 500 4.2 101 360
Z09 510 6.9 30 605 Z09 510 9.0 32 178
Z09 520 815 10 403 Z09 520 19.0 10 154
Z09 530 2.4 0 383 Z09 530 28.0 5 489

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 228.0

PTTZ09 229.0 -0.4% 0.002 10 3.0 40 0 230.3 -0.5%
PTTEP 139.0

PTTEPZ09 139.5 -0.4% 0.015 105 3.2 272 -30 142.4 -2.1%
ADVANC 83.5

ADVANCZ09 84.4 -1.1% 0.001 11 0.6 179 1 84.3 0.1%
BANPU 572.0

BANPUZ09 572.0 0.0% 12.000 4 12.0 17 3 - -
BBL 113.5

BBLZ09 98.5 15.2% - - - - - - -
ITD 3.0

ITDZ09 3.0 -1.3% 0.100 131 0.1 2661 131 - -
KBANK 84.5

KBANKZ09 84.2 0.4% 14.547 105 3.2 272 -30 - -
KTB 9.9

KTBZ09 9.9 0.0% 1.100 112 0.2 1334 56 - -
LH 6.3

LHZ09 6.3 0.0% 0.050 8 - 203 3 - -
QH 2.6

QHZz09 2.6 1.5% - 12 - 362 -12 - -
SCB 85.5

SCBz09 84.0 1.8% - - - 2 - - -
scc 225.0

SCCz09 225.1 -0.0% 0.100 1 0.1 31 0 - -
TTA 27.0

TTAZO9 27.0 0.0% 4.127 155 0.6 909 -29 - -
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