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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
, 20 - Short Futures
(Bt) price (A) Cap (B) (B-A) SET50
PTT 247.0 15.2% Up 254.0 7.0 2.0 10 |
PTTEP 148.5 10.7% Up 151.5 3.0 1.0 '
ADVANC 83.8 5.4% Up 89.5 5.8 .7/ 0% 1
BBL 116.0 4.8% Up 118.5 2.5 0.5 1% +
scc 231.0 6.0% Up 242.0 11.0 1.3 -
SCB 87.3 6.4% Up 88.3 1.0 0.3 Py
BAY 22.0 2.9% Up 22.6 0.6 0.4 -3%
DTAC 34.5 1.8% Up 36.5 2.0 0.5 2% 1
PTTCH 82.0 2.7% Up 84.3 2.3 0.3 Long Futures
TOP 45.5 2.0% Up 46.3 0.8 0.2 -5% -
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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.

FERREBRITHEA Lﬂ%ﬁlﬁ%‘lﬁ'\‘inﬁﬂ‘ﬂ?‘m KASIKORNBANKGROUP

= 5 fi &b & B M F u%n'lmn‘:zé'uﬂ':zﬁu'h Towards Service Excellence

13 January 2010 www.kasikornsecurities.com



€
EQUITY wannswenansing
ANALYSIS KASIKORN SECURITIES B4 kB ES
E X CELLENCE Crealed by KSecurities

SET50 CHANGE & OPEN INTERESTS

Figure 7: SET50 Change & Open Interests

Net Long / Short Contracts

Index Change % Institutions Foreign Retail

LAST 317.1 -347 -302 649
Cumulative Net Long / Short Contracts
-2D 323.0 -1.8% -763 -263 1,026
-1w 340.1 -6.8% -48 -503 551
-M 299.2 6.0% -3,244 -497 3,741
YTD 316.5 0.2% -272 -1,215 1,487
Estimated Outstanding -16,030 19,885 -931
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-Mar-10 522.8 -4.5 -0.9% 19,317 5,537 524.6 -0.3%
S50M10 30-Jun-10 520.2 -4.1 -0.8% 1,472 376 524.7 -0.9%
S50U10 30-Sep-10 520.1 -3.9 -0.7% 135 49 527.3 -1.4%
$50710 31-Dec-10 519.5 -3.9 -0.7% 21 5 529.4 -1.9%
Call Option Strike Price Premium Volume Open Int. Put Option Strike Price Premium Volume Open Int.
H10 490 46.6 0 1 H10 490 11.8 17 74
H10 500 40.1 0 16 H10 500 13.0 3 72
H10 510 31.0 3 208 H10 510 17.0 12 11
H10 520 26.1 2 452 H10 520 22.3 25 22
H10 530 20.0 33 563 H10 530 27.0 43 85
H10 540 18.4 10 144 H10 540 32.9 10 3

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 247.0

PTTH10 247.0 0.0% 0.000 1 -2.0 35 1 249.4 -1.0%
PTTEP 148.5

PTTEPH10 148.0 0.3% 0.014 96 -2.3 364 27 152.2 -2.7%
ADVANC 83.8

ADVANCH10 84.4 -0.8% 0.001 16 -0.2 92 3 84.6 -0.2%
BANPU 608.0

BANPUH10 610.0 -0.3% -11.000 11 -11.0 29 -4 = -
BBL 116.0

BBLH10 114.9 1.0% - = = 1 o = -
ITD 2.9

ITDH10 3.0 -2.0% - 10 - 2452 0 - -
KBANK 88.0

KBANKH10 89.0 -1.1% 14.277 96 -2.3 364 27 = -
KTB 10.4

KTBH10 10.4 0.0% 1.493 143 -0.1 834 -5 = -
LH 6.2

LHH10 6.2 -0.8% 0.409 66 - 481 44 - -
QH 2.6

QHH10 2.7 -3.0% - - = 796 0 = -
SCB 87.3

SCBH10 84.3 3.5% = = = 1 o = -
scc 231.0

SCCH10 236.0 -2.1% - - - 5 - - -
TTA 30.3

TTAH10 30.1 0.5% 15.339 507 -0.1 916 36 - -
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