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Today’s Report : AOT
Our Portfolio Sep 2016 : ARROW, BCH, BJC, BLA, KTC
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widlu 42 wih ‘bivwsdiaiaududlsiane +84% Tli (2H16 &nd1 1H16) uas
+44% fvih Fendumuunindadnede maRugutiviih 41 v dmsugiluan
high dividend yield stock wugiin ASK (s1aniugiuildl 26 1) ana Yield 7.5%
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Market Summary (Bloomberg) Investors Summary (SET)
16-9-16 %1 Day %WTD %MTD 16-9-16 Buy Sell Net
SET 1,479.07 1.07 0.00 -4.48 Foreign (Bt mn) 52,003.59 46,233.17 5,770.42
SETS0 943.94 1.26 0.00 -4.00 Proprietary (Bt mn) 7,190.56 5,031.76 2,158.80
Daily turnover 83,257.00 (Bt mn) Local Institution(Bt mn) 4,270.56 8,250.71 -3,980.15
Market cap 14,150.50 (Bt bn) Retail (Bt mn) 19,792.34 23,741.41 -3,949.07
Market P/E 21.73  (x) SET50 Index Future - Contract (www.tfex.co.th)
Market P/BV 1.86 (x) 16-9-16
Market yield 3.20 (% s
Forward P/E (Bloomberg) 2016E 2017E Institution 32,252 46,781 14,529
Foreign 79,949 50,564 29,385
SET 15.62 13.89 Local 79,032 93,888 14,856
China 14.09 12.47 oca ’ ’ ’
Hong Kong 12.86 11.72 flagafdasdinaiu
Indonesia 17.30 14.71 -
Korea 11.34 10.05 20-21 n.a. | - &udg: FOMC szafu
Philippines 19.28 17.58 20 n.a. - lne: sasuasa (8.0.)
Taiwan 14.61 13.33 e . . .
S&P500 18.21 16.09 &135: Housing starts, Building permits (&.a.)
Top 5 Short sell Turnover THBmn (SET) 21 n.el. - BOJ uszafu
Stock 16 Sep 15 Sep 14 Sep 13 Sep 12 Sep 22 n.e. - AAYTud: surasnay (BSP) dseau
PTT 260.85  245.24  168.80  468.15  197.46 - SuTnfidia: sunmnsaano (BI) sz
BEM 193.05 34.84 22.79 28.33 11.59 - lsTa: dudenufatuiaing (ln o)
KBANK 146.92 125.20 120.33 187.21 343.59 z : e =
ADVANC  145.13  123.66 64.11 152.60 77.28 23 n.a. - g 151afu: Markit Eurozone Composite PMI (n.g.)
CPALL 79.93 56.38 44.35 164.24 134.90 24 n.en. - lna: aans@n (8.0.)
Contact person : Somchai Anektaweepon 26 n.gl. - aw‘g-’g; gaauatinuTnu (&.0.)
Register : 002265 o o a o . oo 2
Tel: 02-646-9967, 02-646-9852 27 n.a. - 'na: AUUNINIADARIRNTIN, dasnsldAden1THEe (88..)
www.fnsyrus.com 28 n.g. - andg: Adedadudnonu (a.a.)

FB: Finansia Syrus Research, IG: fss_research
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As of 16 Sep 16

Equities Index Close %1 Day %WTD %MTD
SET 1,479.07 1.07 0.00 -4.48
SET50 943.94 1.26 0.00 -4.00
Dow Jones 30 18,123.80 -0.49 0.00 -1.51
S&P 500 2,139.16 -0.38 0.00 -1.46
NASDAQ Comp 5,244.57 -0.10 -0.00 0.60
FTSE 100 6,710.28 -0.30 0.00 -1.05
Hang Seng 23,335.59 Closed 0.65 2.22
Nikkei 225 16,519.29 0.70 0.00 -2.18
Shanghai Comp 3,002.85 Closed 0.00 -2.68
Weighted Taiwan 8,902.30 Closed 1.90 0.03
KOSPI 1,999.36 Closed 0.49 -1.25
Straits Times 2,827.45 0.78 -0.01 0.23
Kuala Lumpur 1,652.99 Closed 0.45 -1.05
Jakarta Comp 5,267.77 0.04 0.00 -2.20
Philippines Comp 7,553.76 -2.01 0.00 -3.00
S&P ASX 200 5,296.70 0.01 0.01 -2.50
VIX Index 15.37 -5.71 0.00 14.53
MSCI AC World 411.18 -0.49 -1.06 -2.13
MSCI Asia Pac Ex Japan 441.12 0.17 0.27 -1.63
MSCI Asia Ex Japan 542.79 0.01 0.11 -0.56
MSCI EM Asia 440.04 -0.00 0.22 -1.03
MSCI Thailand 511.59 1.03 4.87 -3.61
India 51.63 -107.39 181.37  6,289.83
Indonesia -10.65 -143.12 -232.03 2,642.98
Philippines -34.41 -89.34 -310.45 714.68
Korea 13.80 13.80 922.40  9,011.33
Taiwan -198.93 -905.29 -722.10  13,309.20
Thailand 165.13 464.43 568.59 3,860.89
Vietnam -65.80 -87.33 -139.65 -246.59
Total -79.24 -854.24 268.13  35,582.32
Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000 Ol (‘000
S50U16 941.40 11.30 164,082 260,334
S50V16 940.10 8.10 2 51
550X16 938.60 10.90 7 19
S50Z16 940.00 11.00 24482 65,641
S50H17 934.80 12.40 2410 5,535
S50M17 927.80 10.80 250 3,669

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

ScC

SCB
INTUCH
PTTEP
KBANK
ADVANC
AOT

NVDR TOP SELL
Stock

PTT
BDMS
CPALL
MINT
CPN
PTTGC
KTB
BCP
CPF
GPSC
Source: SET

Net Value
(Bt m)
2,256.73
1,399.20
393.17
329.23
297.23
167.51
150.32
149.24
108.09
97.26

Net Value
Bt m
-1742.36
-1100.25
-779.46
-576.82
-470.78
-161.71
-137.08
-124.51
-101.28
-97.91

Close

16 Sep 16

524.00
153.50
55.25
78.75
187.50
165.00

402.00

9.10
171.50
7.15

Close

16 Sep 16

326.00
22.70
58.50
38.50
57.50
58.50
18.00
30.75
31.25
35.50

1.32
1.38
2.94
-0.27
2.80
1.26
2.25
0.29
0.70

change
2.19
2.25
-1.68
0.00
1.77
2.63
0.00
0.82
1.63
4.41
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(0) eaevuansguiaduiudgnifrnuinialuuauauwisiea
Wuwlaazaanundinitaia  wadwzanudasiugudtaandush
AAa Taeaaadumignistsan FED Tusudl 20-21 a.a.

() ausaaviuglslifladuiuanitiaauusonamsitlanviuly
NFUSUIATNNANANTENTIERTINANTFILABanTaeln
Deutsche Bank #1eidu 1.4 wiudrusaaarfiiandasiAedu
MBS

(+)  aagfaaavuadnindidalunaunle
aaafuagnssean Bol uag FED Tuduanwitl

adv'lsfionu

(0) AmuINIunIefaanine agaadauinilunsan 34.80-
34.95 1nn/aarang

Currency Markets Current Previous %change
Bt/ USS* 34.89 34.93 0.13
USS$/ Euro 1.12 1.12 0.06
Yen/ USS 102.21 102.29 0.08
Yuan/ US$ 6.67 6.68 0.07
Commodity Price Current Prev %change
Crude 0il 43.72 43.03 1.60
GOLD 1,316.20 1,310.20 0.46
BDI 800.00 764.00 4.71
ZINC 2,215.00 2,231.00 -0.72
CRB index 180.78 180.68 0.06

*onshore rate

(-) ;anisfudu NYMEX geuaudiay 0., anas 0.88 aaaais/
1§isa wagdl 43.03 eaaari/unsisa udemsdvaaminiuaag
anhudiniuvinvitnasmundundnaiasailmuidunain
dnaso

51 mage1 COMEX guuaulfiay §.a. 33989 7.8 aaaaii/aaudl
wagi 1,310.2 aaaari/aaud Taadnasnuseiassionisdiame
unfiunaunisszan Bol uay FED Tuduaniil
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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
CBG (T/0) 19/9/2016 28/10/2016

PTT01C1609A Cash Bal, 19/9/2016 23/9/2016

A0 (12} L2018 HS9Z0
AID W1 (1/0) 19/6/2015 //L0/2018 DNA (C/P from T/A#1) 23/8/2016 19/9/2016
AIDWZ (1/0) 12/8/2016 7/10/2016 DNA-W1 (C/P from T/A#1) 23/8/2016 19/9/2016
ABC (T/A#1) 1/2/2018 21/2/2016 cHow (C/P from T/A#1) 29/8/2016 23/9/2016
ABC:W1 (T/A#1) 1/3/2016 21/9/2016 RPC (C/P from T/0) 29/8/2016 23/9/2016
ABC-W2 (T/A#1) 1/9/2016 21/2/2016 INET (C/P from T/0) 5/9/2016 30/9/2016
ALT (1/9) 3(2/2016 14/10/2016 PSTC (C/P from T/0) 5/9/2016 30/9/2016
CRANE (179 29/8/2016 7/10/2016 PSTC-W1 (C/P from T/0) 5/9/2016 30/9/2016
DAII (170) 12/9/2016 21/10/2016 VD (C/P from T/0) 5/9/2016 30/9/2016
EIC (1/9) 22/8/2016 7(10/2016 McoT (C/P from T/A#1) 9/9/2016 6/10/2016
EIC-W1 (170) 29/8/2016 7/10/2016 ACAP (C/P from T/0) 12/9/2016 7/10/2016
EIC-W2 (170) 25/8/2016 7/10/2016 ACAP-W1 (C/P from T/0) 12/9/2016 7/10/2016
EIC-W3 (1/9) 22/8/2016 7{10/2016 CKP (C/P from T/0) 12/9/2016 7/10/2016
GENCO (170) 3192016 14/10/2016 CKP-W1 (C/P from T/0) 12/9/2016 771072016
GENCO-W1 (170) 29/2016 14/10/2016 EE (C/P from T/0) 12/9/2016 7/10/2016
LbC (1/9) 22/8/2016 7(10/2016 PACE (C/P from T/0) 12/9/2016 7/10/2016
MAX (170) 22/8/2016 30/9/2016 SOLAR (C/P from T/0) 12/9/2016 7/10/2016
MAX-W2 (170) 22/8/2016 30/3/2016 ™C (C/P from T/0) 12/9/2016 7/10/2016
NETBAY (1/9) 15/8/2016 23/2/2016 TMC-W1 (C/P from T/0) 12/9/2016 7/10/2016
NEWS (1/0) 12/9/2016 21/10/2016 ™P (C/P from T/0) 12/9/2016 7/10/2016
NEWS W4 (170) 12/9/2016 21/10/2016 ATP30 (C/P from T/A#1) 13/9/2016 10/10/2016
NEWS-W5 (1/9) 12/9/2016 21/10/2016 Q-CON (C/P from T/A#1) 16/9/2016 13/10/2016
PERM (170) 22/8/2016 30/9/2016 BIZ (C/P from T/0) 19/9/2016 14/10/2016
PPM- W1 (170) 219/2016 14/10/2016 EKH (C/P from T/0) 19/9/2016 14/10/2016
PPS (T/A#1) 1/9/2016 21/9/2016 TKN (C/P from T/0) 19/9/2016 14/10/2016
PPS-W1 (T/A#1) 1/9/2016 21/9/2016

QTC (1/0) 15/8/2016 23/9/2016

RIH (1/0) 12/9/2016 21/10/2016

TACC (1/0) 12/9/2016 30/9/2016

TFG (1/0) 12/9/2016 30/9/2016

TFG-W1 (1/0) 12/9/2016 30/9/2016

TGPRO (T/A#1) 8/9/2016 28/9/2016

TGPRO-W1 (T/A#1) 8/9/2016 28/9/2016

TGPRO-W2 (T/A#1) 8/9/2016 28/9/2016

THAL (1/0) 12/9/2016 21/10/2016

™ (1/0) 12/9/2016 21/10/2016

TPCH (1/0) 22/8/2016 30/9/2016

TPOLY (1/0) 29/8/2016 771012016

TPOLY-W2 (1/0) 29/8/2016 7/10/2016

VTE (1/0) 22/8/2016 30/9/2016

VTE-W2 (1/0) 22/8/2016 30/9/2016

WICE (1/0) 5/9/2016 14/10/2016
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