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Thailand Daily Focus

Today’s Report : ASK, GPSC, K

Our Portfolio Aug 2016 : AAV, BEM CK, SCB, TACC
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Market Summary (Bloomberg)

5-8-16 %1 Day %WTD %MTD

SET 1,518.69 0.71 0.00 -0.35
SET50 962.62 0.95 0.00 -0.19
Daily turnover 50,385.70 (Bt mn)

Market cap 14,633.32 (Bt bn)

Market P/E 23.21  (x)

Market P/BV 1.92 (x)

Market yield 312 (%
Forward P/E (Bloomberg) 2016E 2017E

SET 16.33 14.35
China 13.81 12.24
Hong Kong 12.37 11.21
Indonesia 17.79 15.29
Korea 11.41 10.13
Philippines 20.38 18.45
Taiwan 14.57 13.31
S&P500 18.54 16.41
Top 5 Short sell Turnover THBmn (SET)

Stock 5 Aug 4 Aug 3 Aug 2 Aug 1 Aug
PTT 251.07 179.28 30.80 63.00 48.44
KBANK 111.29 118.50 204.77 116.12 270.72
BEM 104.61 134.83 70.30 42.84 79.45
PTTEP 67.36 6.00 41.58 55.46 18.35
BBL 47.80 16.44 24.80 30.24 114.25
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Investors Summary (SET)

5-8-16 Buy Sell

Foreign (Bt mn) 12,366.02 11,381.75 984.27
Proprietary (Bt mn) 5,329.62 5,442.93 -113.31
Local Institution(Bt mn) 7,026.45 5,149.88 1,876.57

Retail (Bt mn) 25,663.58 28,411.11
SET50 Index Future - Contract (www.tfex.co.th)
5-8-16 Bu Sell
Institution 18,398 18,256
Foreign 14,942 15,450 -508
Local 61,235 60,869 366
laguiidasfinanu
8 &.A. - 3u: gan1s@ (n.A.)
9 &.A. - Audle: sunA1sAaY (RBI) Useau
10 &.a. - du: sapdasduda (n.a.)
- &9aTs: 2Q16 GDP
11 &.a. - AaTlud: surasnaie (BSP) dsyayu
- nnATE: suAsnany (BOK) dseaiu
12 &.4. - MSCI Quarterly Index Review
- aaaviulnatiavinarsiiasluuwi
- Ju: aadmddnuaznisasnuluduningas (n.a.)
- gagnv: 2Q16 GDP
- #152fu: 2Q16 GDP
- gudg: vandldn (n.A.)
15 d.4. - 'lna: 2Q16 GDP
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FINANSIA SYRUS

As of 5 Aug 16

Equities Index Close %1 Day %WTD %MTD
SET 1,518.69 0.71 0.00 -0.35
SET50 962.62 0.95 0.00 -0.19
Dow Jones 30 18,543.53 1.04 0.00 0.60
S&P 500 2,182.87 0.86 0.00 0.43
NASDAQ Comp 5,221.12 1.06 0.00 1.14
FTSE 100 6,793.47 0.79 0.00 1.03
Hang Seng 22,146.09 1.44 0.70 1.87
Nikkei 225 16,254.45 -0.00 2.03 0.10
Shanghai Comp 2,976.70 -0.19 -0.00 -0.09
Weighted Taiwan 9,092.12 0.75 0.37 1.57
KOSPI 2,017.94 0.90 0.12 0.20
Straits Times 2,828.17 -0.13 1.16 -0.27
Kuala Lumpur 1,664.04 0.53 0.17 0.82
Jakarta Comp 5,420.25 0.86 0.00 3.92
Philippines Comp 7,970.35 -0.10 -0.10 -0.01
S&P ASX 200 5,497.41 0.69 0.69 -0.49
VIX Index 11.39 -8.29 0.00 -4.04
MSCI AC World 415.58 0.58 -0.02 3.64
MSCI Asia Pac Ex Japan 439.89 1.06 -0.38 6.42
MSCI Asia Ex Japan 533.71 1.32 -0.19 6.62
MSCI EM Asia 433.00 1.41 -0.00 6.96
MSCI Thailand 519.00 0.95 0.37 5.00
India 82.07 135.24 135.24  4,780.39
Indonesia 78.73 470.12 470.12 2,359.70
Philippines -2.24 69.09 69.09 1,127.75
Korea 199.18 300.64 300.64  7,327.11
Taiwan 418.92 919.90 919.90 12,548.75
Thailand -32.84 -9.13 -9.13 2,294.92
Vietnam 1.95 10.99 10.99 -13.58
Total 745.76 1,896.85 1,896.85 30,425.04
Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000 Ol (‘000

$50Q16 961.00 10.00 17 118
S50U16 958.50 11.70 84,905 290,274
S50V16 958.30 10.00 0 23
550Z16 958.10 11.20 8,843 24,383
S50H17 953.30 11.40 537 3,960
S50M17 946.50 11.70 273 2,467

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

ScC

PTT

BJC

PTTEP
BDMS
ADVANC
BBL

BTS
BANPU-W3
HMPRO

NVDR TOP SELL
Stock

KBANK
CPN
BEAUTY
BEM
TCAP
BCP
SPCG
BCH
AMATA
SVI
Source: SET

Net Value
(Bt m)
222.80
205.57
140.74
124.73
119.04
101.75

98.23
87.09
63.86
62.30

Net Value
Bt m
-840.71
-115.27
-73.65
-53.07
-40.80
-26.00
-24.88
-13.00
-12.57
-11.10

Close

5 Aug 16
514.00
335.00

49.00
81.00
22.60
178.00
168.00
9.20
10.70
11.00

Close
5 Aug 16
190.50
56.25
9.30
8.15
40.50
36.00
21.70
12.90
12.40
4.84

0.90
4.26
1.89
0.00
1.14
0.60
-0.54
1.90
2.80

change
0.79
0.45
0.00
1.24
-0.61
0.00
-2.69
1.57
-1.59
0.41

Page 2 of 3

August 8, 2016

= (+)  eaaviuanizudaduiudniAnnnniemnlddaudiouse
Tae S&P uag Nasdaq Uagogatiuilseifmsaindosiannising
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» (4)  susaaugTslidaduiuanitamnlalaudounsatatuiu
Tag'ldFuusovuunanafmiaumMsinenuiiay n.a. aasanigail
udonnsy udveavsudivinadanalsznaunisudsnaansdau

. (4) azfaaraviuaidadiitaluwauinaldauaaiaviu
Aimafunnussenaansasnuiaalaanndiaunsineuuag
ansgiudounse

= (0) AduLIMBEiTrdaudIas majmmﬁauvLmum 34.94-
35.05 1nn/aarang

Currency Markets Current Previous %change
Bt/ USS* 35.00 35.08 0.23
USS$/ Euro 1.1 1.1 0.03
Yen/ USS 102.12 101.82 -0.29
Yuan/ US$ 6.66 6.66 -0.02
Commodity Price Current Prev %change
Crude 0il 41.88 41.80 0.19
GOLD 1,342.60 1,344.40 -0.13
BDI 636.00 636.00 0.00
ZINC 2,266.00 2,255.00 0.49
CRB index 181.80 181.35 0.25

Source: Bloomberg  *onshore rate

= (0) saiuiudiy NYMEX souawBiau n.n. aduae 0.13
paaad/infisa agit 41.80 aaaai/unfisa AaudiazEuadiy
dudnafoiinivdefiziniinnadn OPEC aswaaaduiianioiBuno
AMswaaTY

* samadA1 COMEX ssuaudau s.a. foad 23.00 maaars/
aauad magh?i 1,344.40 aaaans/aaud NAIMLAUNNTINNIUAAY
ansguaanuudeunsonitanadevinlviddunaaarfudeunsetiu
gonaliidnasnuannisiiansasdunindlaansis
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Cash Balance

Cash Balance

(Col= excluded from credit limit ; xNet= prohibit Net settlement) (Col= excluded from credit limit ; xNet= prohibit Net settlement)

Stocks (Rank A-Z) Start Date End Date Stocks (Rank A-Z) Start Date End Date
BIZ (T/0) 8/8/2016 16/9/2016

EKH (1/0) 8/8/2016 16/9/2016

A0 (12} BIAZS 2081200
AID W1 (1/0) 8/8/2015 26/8/2019 Al (C/P from T/0) 20/7/2016 11/8/2016
AIDAW2Z (170) 5,8/2015 26/8/2019 NOK (C/P from T/A#1) 20/7/2016 11/8/2016
CHOW) (T/A) 5/8,2019 26/5/2015 PTL (C/P from T/0) 20/7/2016 11/8/2016
KN (1/0) 8/8/2015 26/8/2019 QTC (C/P from T/A#1) 20/7/2016 11/8/2016
ACAP (170) 1/8/2016 13/8/2016 KWG (KTP) (C/P from T/A#1) 26/7/2016 22/8/2016
ALT (1/9) 20/7/2016 26/8/2016 ASN (C/P from T/0) 1/8/2016 26/8/2016
CKP (170) 11/7/2016 19/8/2016 MAX (C/P from T/0) 1/8/2016 26/8/2016
CKP-W1 (170) 11/7/2016 13/8/2016 SUPER (C/P from T/0) 1/8/2016 26/8/2016
DNA (T/A#1) 2(8/2016 22/8/2016 SUPER-W3 (C/P from T/0) 1/8/2016 26/8/2016
DNA-W1 (T/A%1) 2/8/2016 22/8/2016 BWG-W4 (C/P from T/0) 8/8/2016 2/9/2016
EE (1/0) 1/8/2016 19/8/2016

GENCO (1/0) 11/7/2016 19/8/2016

GENCO-W1 (1/0) 11/7/2016 19/8/2016

INET (1/0) 25/7/2016 2/9/2016

KOOL (T/A#1) 26/7/2016 15/8/2016

McOT (T/A#1) 29/7/2016 18/8/2016

PACE (1/0) 1/8/2016 9/9/2016

PSTC (1/0) 4/7/2016 11/8/2016

PSTC-W1 (1/0) 4/7/2016 11/8/2016

RPC (1/0) 20/7/2016 26/8/2016

scI (1/0) 1/8/2016 19/8/2016

SOLAR (1/0) 1/8/2016 9/9/2016

TACC (1/0) 1/8/2016 9/9/2016

TFG (1/0) 1/8/2016 9/9/2016

TFG-W1 (1/0) 1/8/2016 9/9/2016

™C (1/0) 1/8/2016 9/9/2016

TMC-W1 (1/0) 1/8/2016 9/9/2016

NP (1/0) 1/8/2016 9/9/2016

VD (1/0) 25/7/2016 2/9/2016
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