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Market Summary (Bloomberg)

7-10-16 %1 Da %WTD %MTD
SET 1,504.34 -0.63 0.00 1.42
SET50 957.23 -0.67 0.00 1.36
Daily turnover 51,388.00 (Bt mn)
Market cap 14,569.63 (Bt bn)
Market P/E 22.09 (x)
Market P/BV 1.87 (x)
Market yield 3.14 (%
SET 15.76 14.08
China 14.11 12.49
Hong Kong 13.08 11.94
Indonesia 17.71 15.03
Korea 11.47 10.16
Philippines 19.23 17.51
Taiwan 14.98 13.57
S&P500 18.26 16.10
Top 5 Short sell Turnover THBmn (SET)
Stock 7 Oct 6 Oct 5 Oct 4 Oct 3 Oct
KBANK 178.44 143.10 177.34 489.60 178.26
PTT 82.49 229.97 71.99 255.25 282.98
TRUE 76.98 6.65 15.40 18.00 98.32
CPF 73.92 19.51 0.16 11.06 6.42
ADVANC 63.08 55.47 57.28 40.34 53.33
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aa9ildl Huluainannissesisasfianas (aaciu KTB way BBL) ndsanndaaisas
wiinanaluie 3Q15-2Q16 yanaad NPL Bufidu winsfiuduusiiuludani
nsefdetranay mnlinunisdedisas ma PPOP -3% Q-Q anasldaradiula
Adiuuarauagn1a we +1.4% Y-Y suneldaandadiiutu agusuiaisiag

ruzhaadielduarlu 1Q16
aavusiavsuna1s Top pick fawflu SCB (s1afiugiuiluin 190 1)
AaN9-18n uugn KKP (;aiugutlviin 68 in)

winsiintaazAaadudaaliudiuganuarunsa

gruuuan

(+) TISCO savnuwalszaaunisiflusunatsusaduil dlsfiagluinaaisiag

2heasne Sentiment Maliaaalaasin AaAlsaas TISCO 3Q16 +6.7% Q-
Q, +59.1% Y-Y deagyinliidils0ia 9M16 +24.8% Y-Y adwnlafnafondean
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Investors Summary (SET)

7-10-16 Bu Sell
Foreign (Bt mn) 12,463.90 13,043.43
Proprietary (Bt mn) 6,422.00 6,240.74
Local Institution(Bt mn) 3,922.45 4,013.05
Retail (Bt mn 28,579.62 28,090.75
SET50 Index Future - Contract (www.tfex.co.th)
7-10-16
Institution 23,587 22,632
Foreign 17,008 17,374
Local 64,744 65,333
lagafdasdinaiu

10 a.A. - aavuanss qilu daong vty tavinas

- fu: sanduidanedau (n.a.)

- &9mTs: 3Q16 GDP
10-21 a.qA. - lna: agusuAswdiadlseniAradsenaunis 3Q16
11 a.A. - g15%a2iu: ZEW survey Expectations (¢.A.)
12 oA, - ¢15%aiu: Industrial Production (&.a.)

- d1%5: Fed Meeting Minutes
13 a.a. - U ganisA (n.e.)

- 1uATH: suAsnand (BoK) dseyu
14 a.a. - Ju: daduila (n.e.)

- aus5: wand1ddn (n.a.), U. of Mich. Sentiment (&.n.)
17 a.a. - &95: Industrial Production (n.e.)

- g5 au: dasdunida (n.e.)
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FINANSIA SYRUS

As of 7 Oct 16

Equities Index Close %1 Day %WTD %MTD
SET 1,504.34 -0.63 0.00 1.42
SET50 957.23 -0.67 0.00 1.36
Dow Jones 30 18,240.49 -0.15 0.00 -0.37
S&P 500 2,153.74 -0.33 0.00 -0.67
NASDAQ Comp 5,292.41 -0.27 0.00 -0.37
FTSE 100 7,044.39 0.63 0.00 2.10
Hang Seng 23,851.82 -0.42 0.00 2.38
Nikkei 225 16,860.09 -0.23 0.00 2.49
Shanghai Comp 3,004.70 Closed -0.00 0.00
Weighted Taiwan 9,265.81 -0.20 0.00 1.08
KOSPI 2,053.80 -0.56 0.05 0.54
Straits Times 2,875.24 -0.35 -0.12 0.08
Kuala Lumpur 1,665.38 -0.08 0.01 0.78
Jakarta Comp 5,377.15 -0.60 0.00 0.23
Philippines Comp 7,578.29 -0.55 -0.00 -0.68
S&P ASX 200 5,467.39 0.31 0.31 0.90
VIX Index 13.48 4.98 0.00 1.43
MSCI AC World 416.14 -0.34 -0.50 0.30
MSCI Asia Pac Ex Japan 454.83 -0.40 -0.01 0.62
MSCI Asia Ex Japan 557.06 -0.50 0.22 0.05
MSCI EM Asia 452.82 -0.54 0.25 0.27
MSCI Thailand 522.19 -0.65 1.10 4.34
India 54.11 244.63 244.63 7,754.56
Indonesia -58.62 -42.91 -42.91 2,582.34
Philippines -5.09 -13.57 -13.57 737.73
Korea -35.55 -35.55 305.90 9,719.81
Taiwan -58.00 224.39 224.39 14,485.90
Thailand -16.59 36.23 36.23 3,821.89
Vietnam -5.83 -12.11 -12.11 -242.43
Total -125.57 401.12 742.57 38,859.80
Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000 Ol (‘000
S50V16 957.20 -6.80 20 60
550X16 956.90 -5.70 6 20
S50Z16 957.70 -5.60 99,579 261,166
S50H17 952.00 -5.60 4,969 10,829
S50M17 945.80 -5.40 513 4,160
S50U17 939.70 -5.80 252 875

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

IRPC
SCC

BJC

SCB

CKP
KKP
ADVANC
KCE
DTAC
MAJOR

NVDR TOP SELL
Stock

AOT
PTT
KBANK
EGCO
KTB
CPF
BH
CPN
TRUE
DELTA
Source: SET

Net Value
(Bt m)
204.66

92.48
78.41
77.69
57.38
53.67
44.86
39.12
34.17
33.74

Net Value
Bt m
-388.95
-138.97
-127.09
-120.40
-113.08
-106.23
-89.93
-88.15
-87.14
-79.73

Close

7 Oct 16

5.05
522.00
45.75
151.00
3.48
58.25
160.00
108.00
31.75
30.50

Close

7 Oct 16
393.00

345.00
192.00
199.00
17.90
32.00
171.50
57.50
6.95
82.00

0.00
-1.08
-0.33
-6.95

0.00
-0.93

2.37

0.00

0.00

change
-0.76
-0.58
-1.03
-1.00
-1.65
-2.29
0.29
0.44
-0.71
-2.38
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Currency Markets Current Previous %change
Bt/ USS* 35.00 34.89 -0.33
USS$/ Euro 1.12 1.12 -0.06
Yen/ USS 102.95 102.98 0.03
Yuan/ US$ 6.70 6.67 -0.44
Commodity Price Current Prev %change
Crude 0il 49.24 49.81 -1.14
GOLD 1,263.70 1,251.90 0.94
BDI 921.00 915.00 0.66
ZINC 2,324.00 2,323.00 0.04
CRB index 188.32 188.54 -0.12

Source: Bloomberg  *onshore rate
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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
ALT (T/0) 5/9/2016 14/10/2016
CBG (1/0) 19/9/2016 28/10/2016
o (1/2) L0 SL02010
GENCO (170) 3192016 14/10/2016 ATP30 (C/P from T/A#1) 13/9/2016 10/10/2016
GENCO-W1 (170) 219/2016 14/10/2016 Q-CON (C/P from T/A#1) 16/9/2016 13/10/2016
ITEL (T/9) 26/2/2016 A/11/2016 BIZ (C/P from T/0) 19/9/2016 14/10/2016
NETBAY (1/9) 26/3/2016 14/10/2016 EKH (C/P from T/0) 19/9/2016 14/10/2016
NEWS (170) 12/9/2016 21/10/2016 TKN (C/P from T/0) 19/9/2016 14/10/2016
NEWS-W4 (1/0) 12/9/2016 21/10/2016 e (CiP From TIAFL Saiera0ie Toiooie
NEWS-W5 (170) 12/9/2016 21/10/2016 ABC-W1 (C/P from T/A#1) 22/9/2016 19/10/2016
PIMO (170) 3/10/2016 11/11/2016 ABC-W2 (C/P from T/A#1) 22/9/2016 19/10/2016
PPM (T/AD) 7/10/2016 27/10/2016 PPS (C/P from T/A#1) 22/9/2016 19/10/2016
PPM-W1 (T/A1) 7/10/2016 27/10/2016 PPS-W1 (C/P from T/A#1) 22/9/2016 19/10/2016
QT (170) 26/2/2016 14/10/2016 TGPRO (C/P from T/A#1) 29/9/2016 26/10/2016
RIH (1/9) 12/9/2016 21/10/2016 TGPRO-W1 (C/P from T/A#1) 29/9/2016 26/10/2016
THAL (170) 12/9/2016 21/10/2016 TGPRO-W2 (C/P from T/A#1) 29/9/2016 26/10/2016
™ (170) 12/9/2016 21/10/2016 MAX (C/P from T/0) 3/10/2016 28/10/2016
TACC (T/9) 3/10/2016 21/10/2016 MAX-W2 (C/P from T/0) 3/10/2016 28/10/2016
TG (1/9) 3/10/2016 21/10/2016 PERM (C/P from T/0) 3/10/2016 28/10/2016
TrG w1 (170) 3/10/2016 21/10/2016 TPCH (C/P from T/0) 3/10/2016 28/10/2016
VIE (1/9) 3/10/2016 21/10/2016 AID (C/P from T/0) 10/10/2016 4/11/2016
VIE-W2 (170) 3/10/2016 21/10/2016 AID-W1 (C/P from T/0) 10/10/2016 4/11/2016
WIcE (170) 219/2016 14/10/2016 AID-W2 (C/P from T/0) 10/10/2016 4/11/2016
CRANE (C/P from T/0) 10/10/2016 4/11/2016
EIC (C/P from T/0) 10/10/2016 4/11/2016
EIC-W1 (C/P from T/0) 10/10/2016 4/11/2016
EIC-W2 (C/P from T/0) 10/10/2016 4/11/2016
EIC-W3 (C/P from T/0) 10/10/2016 4/11/2016
LDC (C/P from T/0) 10/10/2016 4/11/2016
TPOLY (C/P from T/0) 10/10/2016 4/11/2016
TPOLY-W2 (C/P from T/0) 10/10/2016 4/11/2016
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