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Today’s Report : BEAUTY, THCOM
Our Portfolio Oct 2016 : BJC, EKH, FSMART, IRPC, KKP
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Market Summary (Bloomberg)

5-10-16 %1 Da %WTD %MTD
SET 1,509.92 0.01 1.80 1.80
SET50 962.77 -0.11 1.94 1.94
Daily turnover 44,666.80 (Bt mn)
Market cap 14,623.16 (Bt bn)
Market P/E 2217  (x)
Market P/BV 1.88  (x)
Market yield 3.13 (%
SET 15.82 14.12
China 14.11 12.49
Hong Kong 13.10 11.94
Indonesia 17.91 15.20
Korea 11.65 10.23
Philippines 19.37 17.64
Taiwan 14.96 13.59
S&P500 18.32 16.14
Top 5 Short sell Turnover THBmn (SET)
Stock 5 Oct 4 Oct 3 Oct 30 Sep 29 Sep
KBANK 177.34 489.60 178.26 137.95 131.56
SCB 148.64 11.51 13.56 82.53 22.14
PTT 71.99 255.25 282.98 336.04 268.83
ADVANC 57.28 40.34 53.33 15.83 63.33
CPALL 28.13 40.25 6.57 27.93 12.30
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FuanamsisufusanifavasWauazianiouas Fund flow tuszassialy

« (+) BEAUTY maanlsang 3Q16 vinadslnisaiilas 148 &uum +7% Q-Q,

+45% Y-Y annnsilasnaniva 10 daflu 367 ure nisaan@udlusiderinlu
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230% e 4 1 wiflsarlaldidiviimaiy weidiaifaaialusodsanaly
BEAUTY uene'lédnunnéie Brand fidiaaanaudy feasuwusinda dsululdsan
Fugruilvin 11.80 1w

e (-) THCOM i5anadlsdné 3Q16 -40.2% Q-Q, -45.1% Y-Y annnsgeyt&agnan

(CTH uag GMMB) ahusaniiaainaau 8 fa'lifeanduny aafuuTinuagsia
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filanmagadagndrdrdgy@da TOT wag NBN luauias 51dsuaandlsdnéil 2016-
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wa? wuzinane &2u TOP siaudefi upside andntiae wuziniiagia

Investors Summary (SET)
5-10-16 Bu Sell Net

Foreign (Bt mn) 12,520.31 11,431.44 1,088.87
Proprietary (Bt mn) 5,485.44 4,656.76 828.68
Local Institution(Bt mn) 4,216.85 5,533.81 -1,316.96
Retail (Bt mn 22,444.23 23,044.81 -600.58
SET50 Index Future - Contract (www.tfex.co.th)
5-10-16
Institution 16,446 16,811 -365
Foreign 20,075 24,409 -4,334
Local 55,099 50,400 4,699
lagafdasdinaiu

6 0.0. - e Fufianudaiugudina (n.e.)

- dudg: guasusidfinisinvounadland
7 01.A. - @195 N1TAIIUUNAALABATURLEAITINITINGU (N.81.)
8 a.A. - 3u: Caixin China PMI Composite (n.&1.)
9 5.A. - &1%5: 15 Debate sau 2 wav Clinton Au Trump
10 .. - aaaviuanss gilu daong vy tavinarsiud

- 3u: sanduidanedau (n.a.)

- &9aTs: 3Q16 GDP
10-21 a.qA. - lna: agusuAswdiadlseniAradsenaunis 3Q16
11 a.a. - 15T2fu: ZEW survey Expectations (a.n.)
12 a.a. - #15T2fu: Industrial Production (&.n.)

- §155: Fed Meeting Minutes
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As of 5 Oct 16

Equities Index Close %1 Day %WTD %MTD
SET 1,509.92 0.01 1.80 1.80
SET50 962.77 -0.11 1.94 1.94
Dow Jones 30 18,281.03 0.62 -0.15 -0.15
S&P 500 2,159.73 0.43 -0.39 -0.39
NASDAQ Comp 5,316.02 0.50 0.08 0.08
FTSE 100 7,033.25 -0.58 1.94 1.94
Hang Seng 23,788.31 0.42 2.61 2.61
Nikkei 225 16,819.24 0.50 3.07 3.07
Shanghai Comp 3,004.70 Closed -0.00 0.00
Weighted Taiwan 9,272.28 -0.17 1.07 1.07
KOSPI 2,053.00 -0.09 0.76 0.76
Straits Times 2,881.79 -0.10 0.79 0.79
Kuala Lumpur 1,662.92 0.10 0.75 0.75
Jakarta Comp 5,420.65 -0.94 1.04 1.04
Philippines Comp 7,639.79 -1.03 0.04 0.04
S&P ASX 200 5,452.93 0.31 0.63 0.63
VIX Index 12.99 -4.70 -2.26 -2.26
MSCI AC World 418.05 0.17 0.09 -1.36
MSCI Asia Pac Ex Japan 455.11 -0.29 -0.16 -0.25
MSCI Asia Ex Japan 557.87 -0.08 0.08 -0.26
MSCI EM Asia 453.48 -0.09 0.14 -0.39
MSCI Thailand 524.05 -0.06 1.52 1.57
India 75.68 92.03 92.03 7,601.96
Indonesia -2.60 21.48 21.48 2,646.72
Philippines -6.70 -1.62 -1.62 749.68
Korea 33.05 255.57 255.57  9,669.48
Taiwan 73.29 321.24 321.24 14,582.70
Thailand 31.24 66.34 66.34 3,852.00
Vietnam 0.13 -9.49 -9.49 -239.81
Total 204.08 745.55 745.55 38,862.73
Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000 Ol (‘000
S50V16 962.00 -4.00 30 70
550X16 964.50 -0.70 5 23
S50Z16 960.50 -6.10 85,247 262,623
S50H17 954.80 -5.20 5,473 10,492
S50M17 948.00 -5.30 560 4,159
S50U17 942.50 -4.80 305 619

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

ScC

BBL
ADVANC
CPALL
KBANK
AOT
SCB

PTT
KCE
PTTEP

NVDR TOP SELL
Stock

KTB
BANPU
SCCC
STEC
ESSO
LH
CPF
GLOBAL
PTTGC
BCP
Source: SET

Net Value
(Bt m)
357.06
315.91
220.19
213.28
136.91
116.04
112.92

91.25
68.06
65.79

Net Value
Bt m
-95.66
-47.39
-43.78
-35.45
-25.47
-25.03
-22.91
-21.55
-19.59
-16.32

Close

5 Oct 16

528.00
167.00
163.50

62.50
193.00
396.00
151.00
347.00
106.50

82.25

Close

5 Oct 16

18.30
16.90
296.00
23.60
6.25
9.25
32.75
15.00
59.25
32.00

0.00
0.31
0.40
=103
-0.50
-0.66
0.29
-1.84
-0.60

change
-0.54
4.32
0.34
-0.84
-0.79
-1.60
0.00
0.00
-0.84
0.00
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» (+) wardeaaviwadndinddulvaiteamn munannaia
Yuanisil uaz s1aisiu

= (0)  @Adumvundsdudedariudnian  argaedaulmum
34.76-34.82 un/naaans
Currency Markets Current Previous %change
Bt/ USS* 34.79 34.83 0.10
USS/ Euro 1.12 1.12 -0.03
Yen/ USS 103.45 103.50 0.05
Yuan/ US$ 6.67 6.67 -0.07
Commodity Price Current Prev  %change
Crude 0il 49.66 49.83 -0.34
GOLD 1,269.20 1,268.60 0.05
BDI 869.00 860.00 1.05
ZINC 2,343.00 2,380.00 -1.55
CRB index 188.78 187.30 0.79

Source: Bloomberg  *onshore rate

» (+) sanieiudy NYMEX feuawdiau w.e. flewdn 1.14
LR RE A TRESE) magiﬁ 49.83 maaas/unsisa navdsauann
EIA Madaminiuduanignadlovidiudanas 3.0 &windisa
Sumedufinaiamainaufiniu 2.6 Sunfisa udlunislsy
anae 5 dlawiddadadu uanand fefinszusininngugnas

Yo o o o oo Y a P
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8-13 a.a.il

= s maden COMEX gvuauldau 6.a. anay 1.10 aaaas/aaud
magiﬁ 1,268.60 maaas/aaud m‘z”oﬁuamﬁmgﬁaﬁaanm
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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
AID (T/0) 19/8/2016 7/10/2016

AID-W1 (1/0) 19/8/2016 7/10/2016

AN (1/2) RLAE0 HL0Z0
ALT (170) 392016 14/10/2016 McoT (C/P from T/A#1) 9/9/2016 6/10/2016
CBG (170) 19/9/2016 28/10/2016 ACAP (C/P from T/0) 12/9/2016 7/10/2016
CRANE (1/9) 22/8/2016 7{10/2016 ACAP-W1 (C/P from T/0) 12/9/2016 7/10/2016
DAII (170) 12/9/2016 21/10/2016 CKP (C/P from T/0) 12/9/2016 7/10/2016
EIC (170) 25/8/2016 7/10/2016 CKP-W1 (C/P from T/0) 12/9/2016 7/10/2016
EIC-W1 (T/9) 29/8/2016 7/10/2016 EE (C/P from T/0) 12/9/2016 7/10/2016
EIC-W2 (170) 29/8/2016 7/10/2016 PACE (C/P from T/0) 12/9/2016 7/10/2016
EIC-W3 (170) 23/8/2016 7/10/2016 SOLAR (C/P from T/0) 12/9/2016 7/10/2016
GENCO (1/9) 3(2/2016 14/10/2016 ™C (C/P from T/0) 12/9/2016 7/10/2016
GENCO W1 (170) 3192016 14/10/2016 TMC-W1 (C/P from T/0) 12/9/2016 7/10/2016
ITEL (170) 26/2/2016 A/11/2016 NP (C/P from T/0) 12/9/2016 7/10/2016
LbC (1/9) 22/8/2016 7{10/2016 ATP30 (C/P from T/A#1) 13/9/2016 10/10/2016
NETBAY (170) 26/9/2016 14/10/2016 Q-CON (C/P from T/A#1) 16/9/2016 13/10/2016
NEWS (170) 12/9/2016 21/10/2016 BIZ (C/P from T/0) 19/9/2016 14/10/2016
NEWS-w4 (T/9) 12/9/2016 21/10/2016 EKH (C/P from T/0) 19/9/2016 14/10/2016
NEWS-W5 (1/9) 12/9/2016 21/10/2016 TKN (C/P from T/0) 19/9/2016 14/10/2016
PIMO (170) 3/10/2016 11/11/2016 ABC (C/P from T/A#1) 22/9/2016 19/10/2016
PPM-W1 (1/9) 3(2/2016 14/10/2016 ABC-W1 (C/P from T/A#1) 22/9/2016 19/10/2016
Qrc (170) 26/9/2016 14/10/2016 ABC-W2 (C/P from T/A#1) 22/9/2016 19/10/2016
R (170) 12/9/2016 21/10/2016 PPS (C/P from T/A#1) 22/9/2016 19/10/2016
THAL (1/9) 12/9/2016 21/10/2016 PPS-W1 (C/P from T/A#1) 22/9/2016 19/10/2016
™ (170) 12/9/2016 21/10/2016 TGPRO (C/P from T/A#1) 29/9/2016 26/10/2016
TPoLY (170) 25/8/2016 7/10/2016 TGPRO-W1 (C/P from T/A#1) 29/9/2016 26/10/2016
TPOLY-W2 (1/9) 22/8/2016 7{10/2016 TGPRO-W2 (C/P from T/A#1) 29/9/2016 26/10/2016
Tacc (1/0) 3/10/2016 21/10/2016 MAX (C/P from T/0) 3/10/2016 28/10/2016
TFS (170) 3/10/2016 21/10/2016 MAX-W2 (C/P from T/0) 3/10/2016 28/10/2016
TrG-W1 (T/9) 3/10/2016 21/10/2016 PERM (C/P from T/0) 3/10/2016 28/10/2016
VIE (1/0) 3/10/2016 21/10/2016 TPCH (C/P from T/0) 3/10/2016 28/10/2016
VTE-W2 (1/0) 3/10/2016 21/10/2016

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