v KIM ENG

k

5 NNNTNUE 2553

wwsnw idmeng. co th

srantlaanull

SET50 493.96/ -4.51 TDEX Bt4.93 / -B10.04

S50H10 488.6 / -3.7 S50H10C490 20.9/-0.4
S50H10P490 21.2 /+1.3

@5‘ @ SET50 INDEX FUTURES & OPTIONS

750.00

650.00

550.00

(Index)

450.00

350.00

7.00

(THB)

HUNDI SET50 Index

#*  SETS0 Index Mutiafuauliludnsdlanaaieadnties feungnuss

peininladanetisaiies uanfuusnafuanpanlue@auas
g lalfiFugiuas wdsTureuuthlfaulanisiu uanfupnaimasie
ﬁuﬁumwmﬁ@ﬁ@mmﬁgﬂ &4 Moody's aeniiau uazaANIAE
wastszallsning Tanana SET50 Index anad 4.51 4 mafﬁ
493.96 40

T 300 * widhawusemadeastegnilunaaiulneduiud 2 8n 1,253
Fuumn Ana1aziilunnamn Short-covering aaalusninasFnERALNN

250.00 2.00

Wit ufinasiianiuz Long qnislu Futures ufufl 2 uazwnie
2,454 &ynyn unazifuaniuzlu SET50 Index Futures wsltlgzifiudn
Wunafisnnlslu 2 drusesinaeusinesa wiendunislantuesn
annmananaaviiiufuusnlusey 4 fuinns

* LLﬁdﬂﬁﬂmnum'Nmﬁﬂﬁum%@qw%umLniu 2 JuRnsieiu a1l
amﬁmmmmmu‘lufuﬁﬁ%u witldtundesluiiifieensnludeay
N Lﬁmﬁf;mﬂuiuqﬂi UNAWUTAAIATIATINTINUANTTY
Auid, AAATUANTT uazmAtuALAt NYMEX Uiuguas
wse dasvinliinamudoulugigzaanisamu viseannasAnIIaeu
Lﬁm@@ﬁﬂmqﬁﬂﬂ%ﬂuﬁuﬁﬂmﬁuﬁﬁ

* dnfuyuuedludilaint  AmdnguanAninadueiaveenagag
NNUNNARUIDIATRIUADAATANTTY ﬁﬂw:ﬂﬁumuﬁqmﬁﬂuﬁuq
Is manznsdszyaiuaiing 298 US$S.1 iAW 911 N,

* naEvsmeau: ‘sadaiiiasaunsing 4.85

* DJA diuguaailuiuil 2 uazusile 26% va 26837 9n Tnd
10,002.18 40 Uaz VIX Index sl 20.74% Tafl 26.08 0 s
senveaTaANITIsRLTUgIUatLTiANe Thlifnasiednmms
AR vaniuudszinaluglstenalidaunsnszaunu it
R ISR LR Ry

* unzmatidfuAuasth NYMEX UFuguatuaTly US$3.83/barrel
Unfi US$73.15/barrel mnﬁ'ﬁﬁummmé‘rﬁLLﬁqﬁﬁLﬁ'ﬂLﬁﬂuﬁugTi way
naavug isluavanigy fianasatinslnnisiu

KimEng : P SET50 Auil indaulvalunaey 485-495 40

UNAATIZY : 1el3 TAAns U6, Cisa
Mayuree.c@kimeng.co.th
Tel: 662-6586300 x 1440

w» KIMENG




Thailand Equity Research

5 NNAWUS 2553

SET50 Index Futures View

Fundamental Price vs Closing Price
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selfdauyAnaFoUs. A 2BIANTT 0.5% mom 0.3% mom 0.4% mom
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#atl PMI Services iAoU §.A. 28989001 56.8 56.5- 54.5
senfLANeWs.A. 1898 -0.5% mom 0.4% mom 0.0% mom
#RANIANUNIALBNTULAEY 1A 2BIAUTTY 61K -30K 22K
#1l ISM Non-Manfacturing \ABUN.A. 204A%5F 49.8 51.0 50.5
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SET50 Index Futures

SET50 Index Options

AsnaslanusgnirasinamuuaazlssinnlunaInaywus

ﬂ?mmmmmwimmqmmwmmLﬂmuLL?ﬂ’lui'au 3 Jwinnir wnte 11.5% vise 1 173
'AEUEU’] usl Ol anadLies 79 'Zm_lﬂ_l’\ 178 0.4% Wluiuusnlusey 6 Suinnng a”wﬂummmmu

m@mﬂ@mummmmu@m@mmamu%‘nm wﬂuuﬂmnum@ﬂmmmu@@ﬂw

Implied Volatility mﬂdmmmimm’amﬁu%u%ﬂﬁ%@ 'ﬂ"mfliwm Implied Volatility EITQ Put Options
WINNIINTAAAITA Implied Volatility iy Call Options UAY SET50 Index & SET50 Index
ﬂiumuﬂﬂwm\immmu 'm“l‘w Implied Volatility Tuils Put Options N&UX44N91 Implied
Volatility ila Call Options ek

o

UFnnudyan HAAT (AULIN)
il SAUNRT 1 Uil SRUNRT 1
Long Short Net dlni (qvu%) Long Short Net i (qw%)
naspusibulszma | g g 4,670 (1,067) 152 213093 | 263807 | (507.14) 232.66
UnAusineI 3,570 1,116 2,454 1,836 1819.31 | 58869 | 1.230.62 542,06
Hnadyu 6,678 8,065 (1,387) (1,988) 3,62096 | 4,344.44 | (723.48) (774.72)
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Short Call wag Long Put
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S50H10 488.6 37 492.3 8,499 9,460 19,465 19,567
S50M10 485.9 -3.8 489.7 485 667 2,351 2,327
$50U10 484.1 39 488.0 5 29 182 182
$50210 481.8 37 485.5 6 12 91 92
EREY 8,995 10,168 22,089 22,168
SET50 Index Options
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MUl IUNDUNUN MUl IUNDUNUN MUl IUNDUNUN
Call Options: March Series
500 14.3 (1.7) 16.0 9 20 240 238
490 20.9 (0.4) 21.3 4 42 136 137
480 26.0 (1.0) 27.0 1 8 128 129
Put Options: March Series
500 26.5 1.6 249 1 9 195 190
490 21.2 1.3 19.9 12 96 316 309
480 16.7 1.7 15.0 90 40 353 301
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