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SET 50 Index Futures: NMWS18 60 ¥ WN9A2 LUNSDLU Uptrend Channel

SETS50 Index Futures Mar-16 (SS50H16)
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SET50 Index Options
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TECHNICAL VIEW: TOP GAINER AND TOP LOSER

5 TOP MAINBROAD GAINER

Rank Stock PClose %Change
1 VIH 6.75 10.66
2 CcOom7 6.00 6.19
3 BIG 1.73 5.49
4 SMPC 7.40 4.96
5 VNG 15.00 4.90

5 TOP MAINBROAD LOSER

Rank Stock PClose %Change
1 JTS 1.47 11.45
2 PTTEP 47.50 6.40
3 TRUE 6.65 4.32
4 SPORT 2.40 4.00
5 SENA 2.46 3.91
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Banpu PCL (BANPU)
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Follow Up Tiger Picks

o = ° 2 a
AUNELUSUT nu HUNBNNWENAUA
8 1.A. 59 ITD (BUY) Buwiunsiusalunsauiia 7 6.9-7.5 U ndasaumzu LAYy NaliynneadmaneRng 7.45 U ARI1AYLNIRITIANERURAYAA 6.80 LM
11 3.A. 59 BH (BUY) 91 7uHNU 222 U T lunnsandadluuan sesdlmunadalli 238 uwm saaanunstisaigeusiang 213 um
samssatusie Indtailunnausni 7.7 v eadeyayios MACD Adluuan uanalauwa lnnudsunselugoed nasuuasinudalli 8 uwm saanavunsl
12 3.7, 59 KAMART (BUY) o
$1ANERUAIUQA 6.85 LN
saundasatusie Tnanndaaailugiuuy inverse H&S dadlanandnnisuiudalsnszau 14.80 uwm doudlwmunatend 14.10 um fpwANUNsTIAT
13 1.A. 59 PTG (BUY) o
fausiauga 12.70 LM
14 1.A. 59 SAMART (BUY) aaeraause Tneuduiingtuuy Triple Bottom anedlnusnanishnsianszil 17.80 / 18.70 L AMNSIAL AATIAYUNTIIAIERWAINAA 15.40 L
feagflunsauniaiadeulmanndu lunwssaznansuazsvazdu lnanasdhuinanisdiusialuluseuiifssAu 15.60 / 16.20 U AINAAL FRTIANUNIL
14 3.0, 59 FSMART (BUY) o
$1AERUAIUGA 14.80 LW
WNELUR):

‘gnazdnmuiuitnuziinluges s Sunauni Taewnsadfusalitaihwenamelunsauszaziaafianaly azdaiflunsunsangaasiuuziii uazasanailagoruzananuies
g v da & = v Ao o o A a o

-NSUTRNUNTIATRINNNE * UNETI HUNANTS Update Auuziivaanluiug

AURU wanateTIAutai e

-douruntaihunnaszau 2 WSaieananEIANY NMEURI 19U aztieananfnmu

UNATIZN : U5 LRANAAMIUUN

WIANGIT AT, DRIRIY NIASLING
Tel : +662-658-6300 ext. 1405




Thailand Tiger In-Trend

15 NNFIAN 2559 11 8

Single Stock Futures: SHORT BBLH16

DBL TFutures Mar-16 (BBLII16)
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Strategies Short

Target 143.5

Cut loss 151.5

Underlying Price 150
Futures Last Vol. Ol SP
BBLH16 14990 135 354 | 14950
BBLM16 146.50 21 75 146.50
BBLU16 150 5 13 149
BBLZ16 - - 5 146.41

Derivative Warrants By Maybank Kim Eng Securities (Thailand)

DW BBL42P1609A Last Trading Date 27/09/2016 (256 )
dszinn PUT Intrinsic Value per DW 0.94

§9A1 DW 1.84 Time Value per DW 0.90

FIAULA 150 Break-Even Point 135.56

Al FaNns 165 All-in-Premium -9.63%

ANIINTG LIANS 0.0625 Implied Volatility 42.48%

ADTUT ITM / 9.09% Effective Gearing -2.63

Note: fayamsmuanaihuiesnistszinunisnfislisnunsaiusesmadnsluaumaninmiiuas bifulseiuaugnéie

‘.m

Anes1ne

Call DW: 5ﬁﬁuuzﬁ‘ﬁ»u 77A7 Call DW mwffmgﬁ»u usififusieas 79A7 Call DW pasaiua

Put DW: 1ifuisins 7947 Put DW mwﬁuqﬁwu LLEﬂ'ﬁ’]ﬁuLLzﬁﬁyu 91A7 Put DW pasafiuag

Intrinsic Values Ao yyaAn DW fivnn§avavuiinisandjuilaqiiu

Effective Gearing Ae AiiLendn DW aziasulali % idemantfuiinddanlae 1%

Implied Volatility #e Fiiuandnsan DW grvitauns Tna ViuReuilan DW uifudnedsiniienriu us
fifumanenesinaiu manliavasinaiu dmeldanaiimaiu

Break-even point A AniuiiesiuliTlafiiunm Aninlinnsaayulu DW whys (nnile DW au
AR

Allin-Premium Aa s1ATfuaidu (a9) 7 % Auinld Call (Put) DW Wiy wnfle Call DW aumaneng
In-the-money 13 ITM Fie anmuziiiasenlda@naaes Call (Put) DW fndnsiandfuilaqeiis
Out-of-the-money 138 OTM e amuziilasaldavaue Call (Put) DW gandrmanijulutaqeis

At-the-money 1158 ATM Aa aouztilesan lanswintusaniuilagiiu
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GOLD Futures: WSIINENALLIITRIUNDAUNTI W1 LUAIANITENISNAUNILAIA Sideway dNATI

. g v o a
Gold Spot Price,RT (IQXGL) 11170.00 LRALUNFIAINBIAIAAIA COMEX 1 danala
11165.00 5 . 2
11160.00 MWL TAnesAUusaanaenauLsNTaaNndunau
11155.00 . = Y ) B
{1150.00 i P linnenanluszesdudaly AnenisaisnAtaznauNn
11145.00 e -
11140.00 LLNANFII Sldeway ANAIY
{1135.00
11130.00 - o <
1112500 ALUzUNsEazdY GFG16 (1la Long)
IBPpPpe " wafminainlesrazdu Aunu Long 91 1085 aaaans 1
{1110.00 widanazilaganus Long  aanlidnauiliaiinnngs
{1105.00 . @ & 4
{1100.00 9t ludaedu asannnlussasduilasulal
11095.00 . > s a
11090.00 " WASALAUTAUTTASNANY AU Long WILUFLam 1080
§ 108532 Aaaans wuzittana laadtinunranisinnalen
% 1130 maaas uazlaasna1anuil 1050 Aeaa1s
11070.00
11065.00
11060.00
11055.00
11050.00
11045.00
11040.00
T i = o T [ : 14 34.A. SPDR AYNI90RATRINAIAINTZAL 654.06 AL
Guideline Trading By Investor
oo S 2 Contracts Lon Short Net YTD
Remark: *#1n G(I)ld Spot tiasuLlilas 10 maaa1s Gold g SUPPORT 1070/1060
Futures  azid@suudas 172.48 v *UINAISULIN Institution 4081 3412 669 -751
laeuudas 0.10 un Gold Futures aztilaauuilas 51.14 Foreign 151 153 -2 3029
1™ Local 4473 5140 667 -2278 RESISTANCE 110071110
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OIL Futures: ?‘U’I’JﬁQuL“ﬂuaJmLﬁ‘n

ICE Brent Crude Spot Month,D10 (_BRT)

{54.000
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140.000
¥39.167
{38.000
{37.000
136.000
{35.000
{34.000
133.000
132.000
X30.880
{30.000
129.000
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127.000

1112 11/3 11

11123 1211 1217 12/14 1ziz1 12128
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¥ o @ a a
LUTUNFIATUINUAL Brent (ICE) W EanAlA

% & e al et o o A e o
AWSEdY: ATEELINdLN wasAnALiusaanas

- o
aen 8 JWinsnauniin ANNI19MsIAIaINI Oversold N
Auld Aanisalanaaziiunuiniitiuseiiasienauiing

oA
ALRRE

° o o =
AL UEUNTE LAY BRF16 (012 Long)
" wafmiierinlesyezdu Wait and See
" waiAlAUTaUSEEENANN FUNU Long #1 30 AaAANS fa

fa taafithunnanisvinilsy 33 paaans

AIUANTENIN99IANUINURAY Brent

NYMEX luilaqifuagii -0.32 naaan3

Trading By Investor
Contracts Long Short Net YTD
¥ o oa — SUPPORT 30/28
LAZTIANUINUALU Institution 1 1 0 -65
Foreign 3 30 -27 -143
Local 109 82 27 208 RESISTANCE 32/33
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USD Futures: 1%318n1589RAINNSALLULSLADE 36.40 mw/m'aam%aw}’g

No Gsps

US Dollar/Thai Baht,RT (IQXUSTB)

:

‘9.7 |9.’|4 |i'21 ‘5!25 ‘H}H

||0H2

||0HE |10.’26 ‘H.’Z ‘H.’S |H"|S |H"23 ||Z’|

‘mn

||zu4

|12!21

‘12.’28 |H|
1.

||.’H

36.8000
36.7000
36.6000
36.5000
36.4000
£ 36.2920
36.2000
36.1000

36.0088
35.9000

35.8000
35,7000
35.6000
35.5000
35.4000
135.3000
35,2000
35.1000
35.0000
34,9000
134.8000

#) Maybank

KimEng

ALUEENsEacdY USDF16 (Trading)

" folong HunNuUA 36.20-36.25 uM/mEaRNFansy N
v o 3 % a o a elld U
WhusnanisvininlsgnedeseundnaesARunitaniaeen

ALAY 36.40 mm/mmmi‘mm"gﬁLﬂuni@mmqﬁmﬁmuu

AR UNTEludIANRY 36.10 11V/ABAAITANST

SUPPORT 36.10, 36.00

RESISTANCE 36.40-36.50
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Market Summary & Theoretical Price

Set50 Index Futures

Series Settle Change vol. Change ol Change Da)./s 0 Theoretical D_iv. Fund Basis P.remium
Contracts Delivery Theoretical Lower Upper Yield Rate Discount
S50F16 789.1 -12.3 84 -23 213 8 13 790.18 789.97 791.73 0.53% 0.015 -0.81 -1.08
S50G16 787.7 -7.1 15 8 31 0 42 790.41 789.73 795.41 0.95% 0.015 -2.21 -2.71
S50H16 778.4 -11.8 142891 11410 259745 -7791 75 790.77 789.55 799.70 0.97% 0.015 -11.51 -12.37
S50M16 763.3 -11.8 6742 -604 11188 -238 166 791.67 788.98 811.43 1.01% 0.015 -26.61 -28.37
S50U16 750 -10.6 772 -100 3842 83 258 785.44 781.26 816.15 2.30% 0.015 -39.91 -35.44
S50716 742 -11.2 300 -85 1029 70 349 776.39 770.73 817.93 3.29% 0.015 -47.91 -34.39
Gold Futures
Series Settle Change vol. Change Ol Change Da‘,’s o Theoretical Premium Discount Risk Free Rate
Contracts Delivery Theoretical Lower Upper
GFG16 18,910 180 516 -340 1,291 -90 42 18,627.73 18,611.68 18,745.42 282.27 1.50%
GFJ16 19,000 210 166 -219 571 -1 104 18,675.11 18,635.37 18,966.53 324.89 1.50%
GFM16 19,020 150 78 51 81 37 166 18,722.49 18,659.06 19,187.64 297.51 1.50%
Oil Futures
Series Settle Change vol. Change (0] Change Da‘,’s o Theoretical Basis
Contracts Delivery Theoretical Lower Upper
BRF16 1,106 -53 63 -68 329 20 14 1,128.00 1,127.68 1,130.38 -21.35
BRG16 1,137 -55 46 7 161 -11 45 1,129.44 1,128.40 1,137.08 9.65
BRH16 1,188 -32 4 -4 24 1 137 1,133.70 1,130.53 1,156.97 60.65
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDF16 36.30 -0.02 13 36.33 0.00
USDG16 36.33 0.01 42 36.42 0.03
USDH16 36.43 0.05 75 36.51 0.13
USDM16 36.51 0.05 166 36.78 0.21
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Definition of Ratings

Maybank Kim Eng Research uses the following rating system:
Long Meaning BUY
SHORT Meaning SELL

Applicability of Ratings

The respective analyst maintains a coverage universe of stocks, the list of which may be adjusted according to needs. Investment ratings are only applicable to the stocks which form part of the coverage universe.
Reports on companies which are not part of the coverage do not carry investment ratings as we do not actively follow developments in these companies.

Some common terms abbreviated in this report (where they appear):

x = Advertising Expenditure

= Book Value

3R = Compounded Annual Growth Rate
ex = Capital Expenditure

= Calendar Year

* = Discounted Cashflow

3 = Dividend Per Share

I = Earnings Before Interest And Tax
DA = EBIT, Depreciation And Amortisation
i = Earnings Per Share

= Enterprise Value

FCF = Free Cashflow

FV = Fair Value

FY = Financial Year

FYE = Financial Year End
MoM = Month-On-Month
NAV = Net Asset Value
NTA = Net Tangible Asset
P = Price

P.A. = Per Annum

PAT = Profit After Tax
PBT = Profit Before Tax

PE = Price Earnings

PEG = PE Ratio To Growth

PER = PE Ratio

QoQ = Quarter-On-Quarter

ROA = Return On Asset

ROE = Return On Equity

ROSF = Return On Shareholders’ Funds
WACC = Weighted Average Cost Of Capital
YoY = Year-On-Year

YTD = Year-To-Date
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