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2016SET Target

Our Portfolio Nov 2016 : BEM, EKH, KTC, PDG, ROBINS 1650
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Market Summary (Bloomberg)

1-11-16 %1 Day %WTD %MTD

SET 1,504.52 0.59 0.67 0.59
SET50 942.56 0.63 0.41 0.63
Daily turnover 54,663.80 (Bt mn)

Market cap 14,675.85 (Bt bn)

Market P/E 22.10 (x)

Market P/BV 1.82  (x)

Market yield 3.12 (%)

SET 15.60 14.06
China 14.72 12.99
Hong Kong 12.62 11.54
Indonesia 17.85 15.01
Korea 11.27 9.85
Philippines 18.57 17.04
Taiwan 14.67 13.37
S&P500 17.79 15.85
Stock 1 Nov 31 Oct 28 Oct 27 Oct 26 Oct
KBANK 243.55 188.60 225.93 168.84 289.74
PTT 128.67 64.73 66.25 161.73 207.71
BANPU 106.16 26.22 70.25 22.66 4.02
AOT 78.68 17.77 48.15 4.07 13.43
IVL 47.53 29.47 0.22 8.88 70.35
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Investors Summary (SET)

1-11-16 Buy Sell Net

Foreign (Bt mn) 11,248.61 12,726.34 -1,477.73

Proprietary (Bt mn) 4,759.55 4,972.32 -212.77

Local Institution(Bt mn) 7,254.40 4,939.60 2,314.80

Retail (Bt mn) 31,401.22 32,025.53 -624.31

SET50 Index Future - Contract (www.tfex.co.th)

1-11-16 Buy Sell Net

Institution 15,601 22,296 -6,695

Foreign 22,989 16,934 6,055

Local 49,923 49,283 640
lagafdasdinaiu

1-2 w.e. - &135: FOMC szu

2 Wi, - ditlu: dufianudaiugiziag (a.a.)

- g15T2fu: Markit Manufacuting PMI (a.a.)
- d195: P1sAv9UMALaNYY (A.A.)
3w - e Fuianudaiugudiag (a.a.)
- 3u: Caixin China PMI Composite (¢.A.)
- dunqu: BOE Useau
4 w.el. - e svn.dsznAiriuaaduiftasenissa Wi aadsdu
- @195 MNTIVIUUNAALNBATURLERITIINNU (A.A.)
- g15%2iu: Markit Eurozone Composite PMI (.A.)
5 w.e. - duletiugia: 3Q16 GDP
8 w.a. - anfg: nstdandollsyaunaud
- 3u: gan1se (0.A.)
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FINANSIA SYRLIS

As of 1 Nov 16

Equities Index Close %1 Da %WTD %MTD
SET 1,504.52 0.59 0.67 0.59
SET50 942.56 0.63 0.41 0.63
Dow Jones 30 18,037.10 -0.58 -0.68 -0.58
S&P 500 2,111.72 -0.68 -0.69 -0.68
NASDAQ Comp 5,153.58 -0.69 -0.70 -0.69
FTSE 100 6,917.14 -0.53 -1.13 -0.53
Hang Seng 23,147.07 0.93 -0.30 -0.21
Nikkei 225 17,442.40 0.10 -1.17 -1.05
Shanghai Comp 3,122.44 0.71 0.59 0.71
Weighted Taiwan 9,272.70 -0.19 -1.21 -1.04
KOSPI 2,007.39 -0.04 -1.62 -1.07
Straits Times 2,813.69 -0.01 -0.33 -0.24
Kuala Lumpur 1,670.93 -0.09 -0.24 -0.37
Jakarta Comp 5,416.01 -0.12 0.11 -0.12
Philippines Comp 7,404.80 Closed -0.99 -0.99
S&P ASX 200 5,290.47 -1.01 -0.89 -1.52
VIX Index 18.56 8.79 14.64 8.79
MSCI AC World 409.38 -0.40 -0.93 -2.16
MSCI Asia Pac Ex Japan 444.70 0.32 -0.82 -1.37
MSCI Asia Ex Japan 544.39 0.36 -0.70 -1.19
MSCI EM Asia 442.33 0.30 -0.69 -1.16
MSCI Thailand 508.91 0.46 0.13 -0.86
India -129.78 -656.27 -745.82  6,764.11
Indonesia 37.84 26.42 37.84  2,488.68
Philippines -13.35 -46.59 -94.43 657.30
Korea -19.15 57.94 39.48 9,711.24
Taiwan -76.02 -182.63 -76.02  14,122.70
Thailand -42.18 -112.10 -42.18  3,229.26
Vietnam 0.52 2.92 0.52 -226.14
Total -242.12 -910.31 -880.61 36,747.15

Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000) Ol (‘000)
550X16 940.60 5.20 3 59
S50Z16 944.50 9.40 83,915 317,987
S50F17 937.80 5.20 0 2
S50H17 937.10 9.10 4,080 17,655
S50M17 930.60 8.70 380 4,393
S50U17 924.60 8.60 135 2,148
source: Aspen (F9 page 25200)
NVDR TOP BUY
(Bt m) 1 Nov 16 change
BANPU 307.50 19.60 7.10
CPF 209.67 31.50 0.00
PTTEP 200.06 83.75 0.60
SCC 152.73 510.00 2.00
PTTGC 113.30 59.75 -0.42
PTT 96.74 346.00 0.00
SCB 86.47 143.00 -0.35
TOP 73.22 72.25 3.21
BDMS 34.73 22.80 0.00
GLOW 32.34 78.50 1.95
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 1 Nov 16 change
AOT -114.17 380.00 -0.26
CK -101.91 30.75 4.24
IVL -67.28 32.00 9.40
MAJOR -61.62 29.00 0.00
AJD -59.03 2.14 -5.31
KBANK -37.71 170.50 -0.87
TU -37.03 21.20 -2.30
TISCO -34.07 52.75 1.93
SPRC -28.88 12.50 -0.79
CPN -25.05 55.25 -0.90

Source: SET
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Currency Markets Current Previous %change
Bt/ USS* 35.04 35.03 -0.03
USS/ Euro 1.1 1.1 -0.01
Yen/ US$ 103.89 104.15 0.25
Yuan/ US$S 6.76 6.77 0.02
Commodity Price Current Prev  %change
Crude 0Oil 46.40 46.67 -0.58
GOLD 1,291.60 1,288.00 0.28
BDI 838.00 857.00 -2.22
ZINC 2,465.00 2,462.00 0.12
CRB index 185.81 186.28 -0.25

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
AID (T/0) 25/10/2016 2/12/2016
AID-W1 (T/0) 25/10/2016 2/12/2016
AID:W2 (T/0) 25/10/2016 2/12/2016 Cooling Period (C/P) (watch lists 4 weeks)
BIZ (1/9) 17/10/2016 25/11/2016 CRANE (C/P from T/0) 10/10/2016 4/11/2016
CBS (T/0) 31/10/2016 18/11/2016 EIC (C/P from T/0) 10/10/2016 4/11/2016
CKP. (1/0) 17/10/2016 22(11/2016 EIC-W1 (C/P from T/0) 10/10/2016 4/11/2016
CKP-W1 (1/9) 17/10/2016 22(11/2016 EIC-W2 (C/P from T/0) 10/10/2016 4/11/2016
comz (T/0) 25/10/2016 2/12/2016 EIC-W3 (C/P from T/0) 10/10/2016 4/11/2016
HoTeoT (1/0) 25/10/2016 2122016 LDC (C/P from T/0) 10/10/2016 4/11/2016
ITEL (T/9) 26/9/2016 112016 TPOLY (C/P from T/0) 10/10/2016 4/11/2016
s (T/A1) 21/10/2016 107112016 TPOLY-W2 (C/P from T/0) 10/10/2016 4/11/2016
NETBAY (1/0) 25/10/2016 2122016 ALT (C/P from T/0) 17/10/2016 11/11/2016
PIMO (T/9) 3/10/2016 L1/11/2016 GENCO (C/P from T/0) 17/10/2016 11/11/2016
PPM (T/AL) 28/10/2016 177112016 GENCO-W1 (C/P from T/0) 17/10/2016 11/11/2016
PPM- W1 (T/AL) 28/10/2016 17/11/2016 WICE (C/P from T/0) 17/10/2016 11/11/2016
Qrc (1/0) 17/10/2016 /1172016 DAIL (C/P from T/0) 25/10/2016 18/11/2016
RM (T/0) 25/10/2016 L1/11/2016 NEWS (C/P from T/0) 25/10/2016 18/11/2016
TACC (1/0) 25/10/2016 111172016 NEWS-W4 (C/P from T/0) 25/10/2016 18/11/2016
TFS (1/9) 22/10/2016 L1/11/2016 NEWS-W5 (C/P from T/0) 25/10/2016 18/11/2016
TrG:w1 (/o) 25/10/2016 11112016 THAI (C/P from T/0) 25/10/2016 18/11/2016
™ (C/P from T/0) 25/10/2016 18/11/2016
VTE (C/P from T/0) 25/10/2016 18/11/2016
VTE-W2 (C/P from T/0) 25/10/2016 18/11/2016
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