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Today’s Report : Commodities WoW, ALLA (FirstDayTrade), EKH, TCAP, TU 2016SET Target
Our Portfolio Nov 2016 : BEM, EKH, KTC, PDG, ROBINS 1550
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7-11-16 %1 Day %WTD %MTD 7-11-16 Buy Sell Net
SET 1,502.27 1.12 1.12 0.44 Foreign (Bt mn) 11,266.56 11,989.25 -722.69
SET50 938.33 1.28 1.28 0.18 Proprietary (Bt mn) 4,774.67 4,693.04 81.63
Daily turnover 52,704.10 (Bt mn) Local Institution(Bt mn) 5,382.85 4,690.13 692.72
Market cap 14,656.58 (Bt bn) Retail (Bt mn) 31,280.02 31,331.68 -51.66
Market P/E 20.41 (x) SET50 Index Future - Contract (www.tfex.co.th)
Market P/BV 1.81  (x) 7-11-16 Buy sell Net
Market yield 3.12 (%) s
Institution 16,839 23,660 -6,821
Forward P/E (Bloomberg) 2016E 2017E -
Foreign 21,805 21,086 719
SET 15.55 14.07 Local 51,916 45,814 6,102
China 14.72 13.02 oca ’ ’ ’
Hong Kong 12.69 11.60 ilagaiidavhinaiu
Indonesia 17.71 14.90 .
Korea 11.41 9.97 8 w.a. - ‘lna: ALLA Vnnse (s7@1 IPO 2.88 1)
Philippines 18.23 16.77 - a5 Nsdanedvlsysungud
Taiwan 14.86 13.38 - 3u: Aan1si (a.A.)
S&P500 17.94 16.02 : R
Top 5 Short sell Turnover THBmn (SET) 9 w.a. - e aw.lszyu (aaiaanaaantdiaf 1.5%)
Stock 7 Nov 4 Nov 3 Nov 2 Nov 1 Nov 10 w.g. - AAYTud: surasnae (BSP) dszyu
ADVANC 173.35 30.34 16.22 0.12 21.58 11 w.a. - lne: COMAN winnsa (5181 IPO 7.80 uin)
KBANK 148.68 180.57  212.34 199.90 243.55 - da9n9: 3016 GDP
PTT 80.24 82.98 121.82 127.01 128.67 . ..
BANPU 67.43  73.35 281.54  155.78  106.16 - inmata: sunAsnans (BoK) dsvam
BEM 62.67 2.98 25.41 1.51 8.19 - dudg: ea1ajullavinnsifiasludu Veterans Day
Contact person : Somchai Anektaweepon 14 w.a. - 3u: Industrial Production, Retail sales, Fixed assets (a.a.)
Register : 002265 _ &dleye
Tel: 02-646-9967, 02-646-9852 @iju: 3Q16 GDP
www.fnsyrus.com 15 w.a. - MSCI Semi-annual Index Review

FB: Finansia Syrus Research, IG: fss_research

- #1512fu: 3Q16 GDP
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FINANSIA SYRLIS

As of 7 Nov 16

Equities Index Close %1 Da %WTD %MTD
SET 1,502.27 1.12 1.12 0.44
SET50 938.33 1.28 1.28 0.18
Dow Jones 30 18,259.60 2.08 2.08 0.65
S&P 500 2,131.52 2.22 2.22 0.25
NASDAQ Comp 5,166.17 2.37 2.37 -0.44
FTSE 100 6,806.90 1.70 1.70 -2.12
Hang Seng 22,801.40 0.70 1.50 0.21
Nikkei 225 17,177.21 1.61 1.71 -1.32
Shanghai Comp 3,133.33 0.26 0.26 1.06
Weighted Taiwan 9,189.84 1.34 1.62 -0.81
KOSPI 1,997.58 0.79 1.02 -0.30
Straits Times 2,800.95 0.44 0.83 -0.07
Kuala Lumpur 1,650.59 0.14 0.31 -1.14
Jakarta Comp 5,386.21 0.44 0.44 -0.67
Philippines Comp 7,197.19 -0.42 -0.42 -2.80
S&P ASX 200 5,250.80 0.15 1.50 -1.11
VIX Index 18.71 -16.88 -16.88 9.67
MSCI AC World 409.34 1.55 -0.01 -1.63
MSCI Asia Pac Ex Japan 439.83 0.97 -1.09 -3.30
MSCI Asia Ex Japan 537.33 0.75 -1.30 -3.54
MSCI EM Asia 437.31 1.03 -1.13 -3.43
MSCI Thailand 506.88 1.34 -0.40 -2.93
India 73.83 -21.45 -21.45  6,742.66
Indonesia -82.17 -82.17 -82.01 2,368.84
Philippines -15.33 -15.33 -105.68 551.62
Korea -36.22 -208.25 -519.46  9,152.30
Taiwan -147.06 -147.06 -713.55  13,485.20
Thailand -20.67 -20.67 -187.17  3,084.27
Vietnam 0.17 0.17 4.14 -222.51
Total -227.44 -494.76  -1,625.18 35,162.38

Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000) Ol (‘000)
S50X16 936.00 10.60 4 58
S50Z16 937.20 11.90 84,846 321,665
S50F17 933.20 10.60 1 5
S50H17 930.10 11.60 4,638 19,023
S50M17 924.30 11.90 940 4,495
S50U17 918.00 11.70 131 2,194
source: Aspen (F9 page 25200)
NVDR TOP BUY
(Bt m) 7 Nov 16 change
BBL 131.19 156.00 1.63
ADVANC 115.04 151.00 -1.31
BH 109.38 182.50 0.27
CPF 105.08 30.50 0.83
PTTEP 88.55 83.00 0.61
PTTGC 85.02 59.50 0.42
PTT 81.83 346.00 2.67
KTB 68.96 17.40 1.75
KKP 61.96 57.50 2.22
TOP 51.45 73.75 1.03
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 7 Nov 16 change
KBANK -303.11 170.00 2.10
TCAP -91.72 40.75 3.16
SCB -76.01 143.50 2.50
AAV -58.01 7.10 -0.70
TRUE -53.75 6.75 1.50
AOT -48.60 378.00 3.00
CPALL -40.60 61.50 1.23
STEC -39.22 26.25 0.00
EGCO -34.15 194.00 0.00
BCH -30.46 13.60 3.03

Source: SET
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Currency Markets Current Previous %change
Bt/ USS* 35.01 35.00 -0.03
USS/ Euro 1.10 1.10 -0.06
Yen/ US$ 104.50 104.46 -0.04
Yuan/ US$S 6.78 6.76 -0.30
Commodity Price Current Prev  %change
Crude 0Oil 44.92 44.89 0.07
GOLD 1,282.30 1,279.40 0.23
BDI 870.00 855.00 1.75
ZINC 2,468.00 2,447.00 0.86
CRB index 183.50 182.50 0.54

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 ALT (C/P from T/0) 17/10/2016 11/11/2016
CBS (T/0) 31/10/2016 18/11/2016 GENCO (C/P from T/0) 17/10/2016 11/11/2016
CKP. (1/0) 17/10/2016 22(11/2016 GENCO-W1 (C/P from T/0) 17/10/2016 11/11/2016
CKP-W1 (1/9) 17/10/2016 22(11/2016 WICE (C/P from T/0) 17/10/2016 11/11/2016
comz (T/0) 25/10/2016 2/12/2016 DAII (C/P from T/0) 25/10/2016 18/11/2016
HoTeoT (1/0) 22/10/2016 2122016 NEWS (C/P from T/0) 25/10/2016 18/11/2016
ITEL (T/9) 7/11/2016 25(11/2016 NEWS-W4 (C/P from T/0) 25/10/2016 18/11/2016
s (T/A1) 21/10/2016 107112016 NEWS-W5 (C/P from T/0) 25/10/2016 18/11/2016
NETBAY (179 22/10/2016 2(12/2016 THAI (C/P from T/0) 25/10/2016 18/11/2016
PIMO (T/9) 3/10/2016 L1/11/2016 ™ (C/P from T/0) 25/10/2016 18/11/2016
PPM (T/AL) 28/10/2016 177112016 VTE (C/P from T/0) 25/10/2016 18/11/2016
PPM- W1 (T/AL) 28/10/2016 17/11/2016 VTE-W2 (C/P from T/0) 25/10/2016 18/11/2016
PSTC (T/0) 7/11/2016 16/12/2016

PSTC-W1 (T/0) 7/11/2016 16/12/2016

QTC (T/0) 7/11/2016 25/11/2016

RIH (T/0) 25/10/2016 11/11/2016

TACC (T/0) 25/10/2016 11/11/2016

TFG (T/0) 25/10/2016 11/11/2016

TFG-W1 (T/0) 25/10/2016 11/11/2016

UMS (T/A1) 3/11/2016 23/11/2016
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