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SET50 Index Futures
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SET50 Index Options
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TECHNICAL VIEW: TOP GAINER & TOP LOSE]
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Follow Up Tiger Picks
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Oil Futures

Thailand Tiger In-Trend
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Thailand Tiger In-Trend
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Market Summary & Theoretical Price
SET50 Index Futures

Series Settle Change vol. Change ol Change Days 0 Theoretical I?iv. Fund Basis Premium
Contracts Delivery Theoretical Lower Upper Yield Rate Discount
S50F16 768.8 -0.2 64 -28 215 -8 9 771.89 771.75 772.94 0.53% 0.015 -2.91 -3.09
S50G16 764.5 -1 10 -6 27 -1 38 772.15 771.55 776.57 0.95% 0.015 -7.21 -7.65
S50H16 758.2 -0.8 139584 -9105 264051 276 71 772.51 771.38 780.76 0.97% 0.015 -13.51 -14.31
S50M16 743 -2.1 7449 358 11293 500 162 773.39 770.82 792.23 1.01% 0.015 -28.71 -30.39
S50U16 729.7 -2.5 788 -28 3945 28 254 767.41 763.39 796.95 2.30% 0.015 -42.01 -37.71
S50Z16 720.5 -2.7 269 -334 1157 4 345 758.65 753.18 798.77 3.29% 0.015 -51.21 -38.15

Gold Futures

: Vol. Days to Theoretical : : :
Series Settle Change Change Ol Change . Premium Discount Risk Free Rate
Contracts Delivery  Theoretical Lower Upper
GFG16 18,910 110 519 -26 1,198 -108 38 18,800.58 18,785.92  18,908.06 109.42 1.50%
GFJ16 18,930 60 83 -110 652 4 100 18,848.40 18,809.83 19,131.26 81.60 1.50%
GFM16 19,000 80 67 30 129 53 162 18,896.23 18,833.75 19,354.46 103.77 1.50%
Oil Futures
- Vol. Days to Theoretical :
Series Settle Change Change Ol Change . Basis
Contracts Delivery  Theoretical Lower Upper
BRF16 1,035 -51 38 -93 365 9 10 1,035.65 1,035.44 1,037.21 -0.22
BRG16 1,073 -40 45 30 165 0 41 1,036.97 1,036.10 1,043.36 37.78
BRH16 1,105 -45 20 15 42 13 133 1,040.88 1,038.05 1,061.63 69.78

USD Futures

Series Settle Change Days to Delivery Theoretical Basis
USDF16 36.33 -0.02 9 36.29 0.07
USDG16 36.36 0.00 38 36.37 0.10
USDH16 36.43 -0.09 71 36.47 0.17
USDM16 36.51 -0.05 162 36.73 0.25
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APPENDIX I: TERMS FOR PROVISION OF REPORT, DISCLOSURES AND DISCLAIMERS
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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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