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Thailand Daily Focus

Today’s Report : GPSC, KSL

Our Portfolio Sep 2016 : ARROW, BCH, BJC, BLA, KTC
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Market Summary (Bloomberg)

7-9-16 %1 Day %WTD

SET 1,487.20 -0.65 -2.25
SET50 943.39 -0.72 -2.18
Daily turnover 56,363.90 (Bt mn)

Market cap 14,374.44 (Bt bn)

Market P/E 21.83  (x)

Market P/BV 1.87 (x)

Market yield 3.19 (%
Forward P/E (Bloomberg) 2016E 2017E

SET 15.73
China 14.49
Hong Kong 13.02
Indonesia 17.73
Korea 11.65
Philippines 19.41
Taiwan 14.92
S&P500 18.60
Top 5 Short sell Turnover THBmn (SET)

Stock 7 Sep 6 Sep 5 Sep 2 Sep
KBANK 128.38 2.21 40.95 46.39
AOT 123.16 33.03 26.82 20.10
ScC 119.03 49.45 126.41 126.17
PTT 103.87 157.49 126.80 82.96
CPF 71.12 6.28 71.04 9.48

Contact person : Somchai Anektaweepon
Register : 002265

Tel: 02-646-9967, 02-646-9852
www.fnsyrus.com

FB: Finansia Syrus Research, IG: fss_research
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7-9-16 Buy Sell

Foreign (Bt mn) 18,092.74 17,671.10 421.64
Proprietary (Bt mn) 6,178.55 7,366.46 -1,187.91
Local Institution(Bt mn) 5,076.93 3,485.54 1,591.39

Retail (Bt mn) 27,015.65 27,840.76
SET50 Index Future - Contract (www.tfex.co.th)
7-9-16 Bu Sell
Institution 37,057 32,489
Foreign 38,828 38,128 700
Local 99,145 104,413 -5,268
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FINANSIA SYRUS

As of 7 Sep 16

Equities Index Close %1 Day %WTD %MTD
SET 1,487.20 -0.65 -2.25 -3.95
SET50 943.39 -0.72 -2.18 -4.05
Dow Jones 30 18,526.14 -0.06 0.18 0.68
S&P 500 2,186.16 -0.01 0.28 0.70
NASDAQ Comp 5,283.93 0.15 0.65 1.36
FTSE 100 6,846.58 0.30 -0.70 0.96
Hang Seng 23,741.81 -0.19 1.97 3.25
Nikkei 225 17,012.44 -0.41 0.22 0.45
Shanghai Comp 3,091.93 0.04 0.80 0.21
Weighted Taiwan 9,259.07 0.84 2.84 1.92
KOSPI 2,061.88 -0.23 0.93 1.1
Straits Times 2,893.65 -0.10 2.91 2.30
Kuala Lumpur 1,689.57 -0.02 0.96 0.58
Jakarta Comp 5,381.35 0.17 0.52 -0.09
Philippines Comp 7,619.10 -1.30 -2.98 -2.73
S&P ASX 200 5,424.25 -1.14 -0.19 -1.30
VIX Index 11.94 -0.67 -0.33 -11.03
MSCI AC World 424.29 0.11 1.66 1.80
MSCI Asia Pac Ex Japan 457.49 0.27 3.13 2.79
MSCI Asia Ex Japan 560.98 0.29 3.46 3.99
MSCI EM Asia 456.70 0.32 3.56 4.39
MSCI Thailand 512.65 -0.64 -3.53 -3.24
India 209.38 209.38 189.09 6,297.55
Indonesia -18.18 26.89 -0.15 2,874.86
Philippines -57.66 -91.26 -153.16 871.97
Korea -9.67 489.66 604.19 8,693.13
Taiwan 207.51 795.08 539.46 14,570.80
Thailand 12.17 60.23 73.97 3,366.27
Vietnam -11.60 -30.93 -39.34 -146.28
Total 331.95 1,459.05 1,214.06  36,528.30
Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000 Ol (‘000
S50U16 937.70 -10.90 157,470 286,995
S50V16 940.30 -8.70 5 41
550X16 935.00 -10.90 0 1
S50Z16 937.10 -11.30 15864 42,961
S50H17 932.90 -11.60 1338 5,525
S50M17 926.30 -9.70 353 3,602

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

AOT
KBANK
PTT
BBL
JAS
TCAP
KKP
THCOM
VGI
SPRC

NVDR TOP SELL
Stock

AAV
SCC

IVL
ADVANC
SCB
BJC
MINT
BH
DTAC
INTUCH
Ad\n>{

Net Value
(Bt m)
447.98
368.80
298.04
283.86

74.56
61.22
48.47
42.29
38.77
37.79

Net Value
Bt m
-251.07
-209.96
-146.10
-119.87
-114.94
-97.29
-97.27
-80.07
-76.91
-73.25

Close
7 Sep 16
400.00
190.00
333.00
165.00
5.75
38.75
48.50
21.70
5.80
10.70

Close
7 Sep 16
7.30
522.00
29.00
160.00
149.50
44.75
38.75
161.00
31.75
54.50

0.53
0.00
0.00
1.77
0.65
1.57
-0.46
0.87
0.94

change
-1.35
-2.61
-4.92
-1.54
0.67
0.00
0.00
-1.83
-2.31
-0.91
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Currency Markets Current Previous %change
Bt/ USS* 34.65 34.64 -0.02
USS$/ Euro 1.13 1.12 0.11
Yen/ USS 101.61 101.74 0.13
Yuan/ US$ 6.67 6.66 -0.04
Commodity Price Current Prev %change
Crude Oil 46.34 45.50 1.85
GOLD 1,350.30 1,349.20 0.08
BDI 773.00 745.00 3.76
ZINC 2,323.00 2,321.00 0.09
CRB index 182.47 180.90 0.87
Source: Bloomberg  *onshore rate
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Cash Balance

Cash Balance

5Col= excluded from credit limit ; xNet= prohibit Net settlement) 5Col= excluded from credit limit ; xNet= prohibit Net settlement)

Stocks 5Rank A-Z7 Start Date End Date Stocks 5Rank A-Z7 Start Date End Date
<=JK 5 4LMN7 QATA$4-0 $QATAS4-0
<=JK60ON 5 4LMN7 QATA$4-0 $QATA$4-0
<ZIKEOR . 4LMNT QiThs4-0 $QATAS4-0 >110". =8E'1/ 5>4=7 52GD a ("COC b 288¢C7
tngON : jm:; ‘mz'g i'gizj‘g 2KK@ 5>4= ELE  ALMN7 -0lQi$4-0 —$iTA$4-0
Cosion T s P >A 5>4=(ELF 4K7 $$AQAS4-0 -0ATA$4-0
SWL 5>4=(E1F 4LMN7 $&AQks4-0 -TATA$4-0
Loks A 9919840 TiTisa:0 SWL6ON 5>4=dE1F 4LMN7 $&AQA$4-0 -TATA$4-0
LL7ooN S.AKI $8A0i$4-0 ThThsa-0 SXKO 5>4= dELE ALMNT $TiQA$4-0 $&Ti$4-0
LRS .2 STAkS4-0 ~0ATAS4-0 J=> 5>4= dE1F  4K7 $TAQIS4-0 $8Ti$4-0
LRSSON 3.4 STAQS4-0 ~ohTisa-0 AW 5>4= E1LF  4K7 Ath$4-0 84ATA$4-0
LRSSOR 0.4K1 $TAQkS4-0 Z0iTA4-0 = 5>4= GE1F 4K7 ATisa-0 844TI$4-0
Le .2 ATAS-0 TPA4$4-0 = >G60ON 5>4=(E1F 4K7 .ATh$4-0 84ATA$4-0
LT 2. AEMT $8Q184-0 il 1s 5>4= (E1F K7 ATisa-0 84ATI$4-0
QAV 5 4K7 QiQi$4-0 -0ATA$4-0
>7= 5 4K7 $$A0AS4-0 TATA$4-0
>?=60N 5 4K7 $$AQA$4-0 TATA$4-0
>JILW 5 4K7 $TAQA$4-0 Sk-4i$4-0
5 4K7 $$A0AS4-0 TATA$4-0
A> 5 4K7 $TAQAS4-0 Sh-4k$4-0
A>60N 5 4K7 $TAQA$4-0 Sk-4i$4-0
A>60P 5 4K7 $TAQA$4-0 Sk-4i$4-0
A>60T 5 4K7 $TAQA$4-0 Sh-4A$4-0
2X 5 4K7 QiQi$4-0 -0ATA$4-0
< W>K 5 4K7 ATA$4-0 -PA-4A$4-0
< W>KB60ON 5 4K7 ATh$4-0 -PA-44$4-0
@S> 5 4K7 $TAQA$4-0 Sk-4i$4-0
YLZ 5 4K7 $$A0AS4-0 &4ATA$4-0
YLZ60OP 5 4K7 $$AQA$4-0 84kTA$4-0
Y>K 5 4LMN7 -ThQA$4-0 QATA$4-0
W QL[ 5 4K7 - _hQh$4-0 $eATA$4-0
=L> 5 4K7 -AQi$4-0 TATA$4-0
= JY 5 4K7 $$AQAS4-0 &4ATA$4-0
==Y6ON 5 4K7 ATA$4-0 -PA-4A$4-0
== 5 4LMN7 -ATA$4-0 $-ATA$4-0
== 6ON 5 4LMN7 -ATA$4-0 $-ATA$4-0
\6>KW 5 4LMN7 $0AQA$4-0 - .ATA$4-0
\ > 5 4K7 - .AQh$4-0 $&ATA$4-0
K@LJ 5 4K7 -hQh$4-0 TATA$4-0
L>> 5 4K7 -kQh$4-0 TATA$4-0
< 5 4K7 -AQA$4-0 TATA$4-0
,<60N 5 4K7 -hQh$4-0 TATA$4-0
2W 5 4K7 $TAQA$4-0 -0ATA$4-0
Y> 5 4K7 -AQi$4-0 TATA$4-0
Y>60N 5 4K7 -hQh$4-0 TATA$4-0
W= 5 4K7 -kQh$4-0 TATA$4-0
=>X 5 4K7 $SAQAS4-0 &4ATA$4-0
=K@[ 5 4K7 $TAQA$4-0 Sh-44$4-0
=K@[60OP 5 4K7 $TAQAS$4-0 Sh-4A$4-0
1 5 4K7 $SAQAS4-0 &4ATA$4-0
] 6OP 5 4K7 $$AQAS4-0 &4ATA$4-0
OA> 5 4K7 ATA$4-0 -PA-4A$4-0
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