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Actions: Figure 1: Technical Analysis
a Log
- °|.vma Long S50H10 sauariAsullf 527-530 uazvda 540 wia gandn SEXS0. Ml dally 700.00
T 3 (S50H10) Upside.
uu Vlsmmvmﬂ Long Call S50H10C520 Premium 15 Fm'lﬂ‘l:ﬁﬂu'iﬂﬂu‘wuw 650.00
535 "lmu'mq'mLmumﬂﬁi’nﬂ'luummmmq-ﬂeu saaulillasa s
. mngﬂﬁn 19174 technical 7 Long i Gontract S50H10 Henuunds e i i
AU 527-530 lulusiarininlsdaunuiis? 540
' v ' 500,00
= aqn3U71 2 13189 Upside Gain szaizduans SET50 71 528 et
X
= SET50 Fuflazilfusaduse InesiauiAsgRaauig soudspesinefioansn ::: 2:
Lme\mqmiwum@mmmum m'Lummea'munmwumnaummwwmm’l,mw P
sl ‘nw”muumgu'lmmm January effect IﬂilLi"]LﬂdLij"MN’]?_I ET gassufan P
.0 760 aehslsfimuuuni hinamunaesaanefmilafuiulltaih b
Weasanisnesdnludaslaraifeuiioun.a. - n.ay. 53 Aaatuaalaiuus 325'00
nmmumnﬂ@@f;l'm_wmmimmﬂ?wn@unummmLi‘ummmwuumnﬂ@wmuq o :
1Jimfm.muuﬂmwumnmaﬂummum@nLuwfm Fed LL@wuﬂmwuamuuu i ll’ - I s
unliusanesmaafiasanninnadndese fecludaa aneiftamn : R e L e e L L o
Figure 2: SET50 Top 10 Movers Figure 3: SET50 Futures Premium
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TECHNICAL VIEW ON STOCK FUTURES
Figure 4: PTTH10 Futures Figure 5: PTTEPH10 Futures
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SET50 VOLATILITY PAIR TRADE ACTION
Figure 6: SET50 Volatility
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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 520.7 -81 167 -86
Cumulative Net Long / Short Contracts
-2D 526.9 -1.2% -305 -545 850
-1w 516.1 0.9% -1,675 -428 2,103
-M 483.5 7.7% -5,834 -795 6,629
YTD 316.5 64.5% -8,142 9,560 1,524
Estimated Outstanding -15,474 20,142 -1,744
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(%)
S50H10 31-Dec-09 515.6 -9.3 -1.8% 17,543 5,829 517.7 -0.4%
S50M10 31-Mar-10 514.0 -9.8 -1.9% 946 315 519.3 -1.0%
S50U10 30-Jun-10 512.0 -9.0 -1.7% 112 11 520.4 -1.6%
$50710 30-Sep-10 513.0 -8.7 -1.7% 0 20 524.5 -2.2%
Call Option Strike Price Premium Volume Open Int. Put Option Strike Price Premium Volume Open Int.
H10 490 43.6 0 0 H10 490 15.8 25 19
H10 500 37.6 0 1 H10 500 22.0 6 0
H10 510 32.2 0 0 H10 510 24.0 2 1
H10 520 27.0 5 11 H10 520 29.9 4 1
H10 530 22.8 22 7 H10 530 34.7 2 2
H10 540 15.9 5 24 H10 540 40.9 0 0

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 246.0

PTTH10 245.0 0.4% 0.002 10 -4.0 27 2 248.4 -1.4%
PTTEP 147.0

PTTEPH10 146.5 0.3% 0.018 119 -3.2 223 38 150.6 -2.7%
ADVANC 86.5

ADVANCH10 87.2 -0.8% 0.002 19 0.2 45 2 87.4 -0.2%
BANPU 576.0

BANPUH10 580.0 -0.7% - - - 5 0 - -
BBL 116.0

BBLH10 97.0 19.6% = = = = S = -
ITD 2.9

ITDH10 3.0 -2.0% -0.100 560 -0.1 1369 554 - -
KBANK 85.0

KBANKH10 84.7 0.4% 17.647 119 -3.2 223 38 = -
KTB 9.9

KTBH10 9.9 -0.5% 1.078 109 -0.1 330 63 = -
LH 6.3

LHH10 6.3 0.0% 0.414 65 -0.2 237 60 = -
QH 2.7

QHH10 2.7 -1.5% - 26 - 569 23 = -
SCB 86.8

SCBH10 84.3 2.9% = = = = S = -
scc 235.0

SCCH10 236.0 -0.4% 5.500 1 5.5 1 0 - -
TTA 27.3

TTAH10 27.3 -0.2% 3.611 132 -0.3 493 92 - -
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