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Today’s Report : AAV, KKP
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Our Portfolio Jan 2017 : EKH, GFPT, HMPRO, KSL, LIT
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aavinnuinviadimdduuzaawnsgiuinagtiu Woil dssiduilinsznuy AOT
way BAFS

(-) AAV ssinlssnannisanlstl 2017 a0 9% annmsu¥udunuiiuedaciiu
wwslududfulmlsanaiudy  wanlfuduaTlasssiudniasannisedn
AszaunuLeaIU vintiaAlstl 2017 1 6.5% Y-Y aaanifiuiiaala 16% Y-Y
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Market Summary (Bloomberg)
27-01-17 %1 Da %WTD %MTD
SET 1,590.80 -0.01 0.00 3.10
SET50 996.10 -0.23 0.00 3.24
Daily turnover 41,666.80 (Bt mn)
Market cap 15,619.63 (Bt bn)
Market P/E 19.24  (x)
Market P/BV 1.90 (x)
Market yield 2.96 (%)
SET 14.75 13.27
China 13.40 11.94
Hong Kong 11.72 10.71
Indonesia 14.86 12.90
Korea 9.79 8.97
Philippines 17.54 15.63
Taiwan 13.55 12.61
S&P500 17.68 15.82
Top 5 Short sell Turnover THBmn (SET)
Stock 27 Jan 26 Jan 25 Jan yYZIRE 23 Jan
PTT 150.69 325.66 46.01 307.45 88.93
KBANK 130.75 114.41 95.04 34.32 72.59
DTAC 89.53 269.83 154.35 73.34 109.80
PTTEP 81.76 258.48 40.84 33.84 36.76
SCB 39.78 22.35 5.32 15.05 123.41

Contact person : Somchai Anektaweepon
Register : 002265

Tel: 02-646-9967, 02-646-9852
www.fnsyrus.com

FB: Finansia Syrus Research, IG: fss_research

27-01-17 Bu Sell Net
Foreign (Bt mn) 9,676.03 10,731.03 -1,055.00
Proprietary (Bt mn) 4,396.05 4,469.29 -73.24
Local Institution(Bt mn) 7,105.50 6,688.59 416.91
Retail (Bt mn) 20,489.24 19,777.91 711.33
SET50 Index Future - Contract (www.tfex.co.th)
27-01-17 Bu Sell Net
Institution 12,894 10,788 2,106
Foreign 10,722 17,148 -6,426
Local 41,903 37,583 4,320
laguiidasdinnu

30 u.A. - 'ne: dulinandnanaingsy (5.0.)

- &nd5: Pending home sales (5.A.)
31 u.A. - e sdn.sanuamsdsegialiiay 6.0.

- BOJ 1szaju

- g5 T20u: 4Q16 GDP
1 n.n. - @nss: NsAvIuAALandy (1.A.)
2 NN, - 'Ing: dasdunida (u.a.)

- 3u: Manufacturing and Non-Manufacturing PMI (u.a.)

- dns5: FOMC Meeting
3AN - @%sE MNTINVIUUINMALNEATUALEANTIINNIY (U.A.)

- 15 T2m: Markit Eurozone Composite PMI (1.a.)
6 n.W. - dulafivdea: 4Q16 GDP
7 NN - Ju: Caixin China PMI Composite (1.A.)
8 n.N. - ‘ez nue.dsyn (aaasaanidai 1.5%)
9 n.N. - AddTlud: surasnavdseyu
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As of 27 Jan 17

Equities Index Close %1 Day %WTD %MTD
SET 1,590.80 -0.01 0.00 3.10
SET50 996.10 -0.23 0.00 3.24
Dow Jones 30 20,093.78 -0.04 0.00 1.68
S&P 500 2,294.69 -0.09 0.00 2.50
NASDAQ Comp 5,660.78 0.10 0.00 5.16
FTSE 100 7,184.49 0.32 0.00 0.58
Hang Seng 23,360.78 -0.06 0.00 6.18
Nikkei 225 19,467.40 0.34 -0.81 1.03
Shanghai Comp 3,159.17 closed 0.00 1.79
Weighted Taiwan 9,447.95 closed 0.00 2.10
KOSPI 2,083.59 closed 0.00 2.82
Straits Times 3,064.85 0.43 0.00 6.39
Kuala Lumpur 1,686.36 -0.35 0.00 2.72
Jakarta Comp 5,312.84 -0.09 0.00 0.30
Philippines Comp 7,333.67 0.01 0.23 7.46
S&P ASX 200 5,713.99 -1.10 -1.10 -0.26
VIX Index 10.58 -0.47 0.00 -24.64
MSCI AC World 435.84 -0.03 1.26 3.32
MSCI Asia Pac Ex Japan 453.83 0.19 1.64 6.37
MSCI Asia Ex Japan 548.42 -0.05 1.66 6.63
MSCI EM Asia 445.82 -0.15 1.66 6.41
MSCI Thailand 537.59 -0.34 2.33 3.23
India 181.07 158.79 -214.32 -214.32
Indonesia 28.38 54.67 -64.96 -64.96
Philippines 1.49 -25.82 4.16 4.16
Korea 354.22 607.97 1,542.52 1,542.52
Taiwan 388.63 1,106.86 1,843.89 1,843.89
Thailand -29.89 -14.33 212.73 212.73
Vietnam 2.48 10.90 26.06 26.06
Total 926.38 1,899.04 3,350.08 3,350.08
Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000 Ol (‘000

S50F17 996.00 -1.70 10 205
S50G17 994.60 -2.00 2 52
S50H17 995.40 -1.00 61,573 295,865
S50M17 989.50 -1.10 3,381 11,800
S50U17 983.90 -0.60 415 3,661
S50Z17 984.10 -0.70 138 1,310

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

KCE
LPN
MINT
TISCO
CPALL
TRUE
TWPC
DTAC
PTTGC
TMB

NVDR TOP SELL
Stock

KBANK
Scc
CPF
BA
GL
EGCO
EA
SPRC
AJD
TLUXE
Source: SET

Net Value
(Bt m)
76.02
58.88
54.02
48.00
45.98
40.41
38.68
38.04
33.85
31.99

Net Value
Bt m
-199.29
-185.43
-134.38
-74.42
-41.46
-31.38
-26.38
-22.13
-21.69
-19.20

Close

27 Jan 17

110.50
12.80
35.25
61.50
60.75

6.65
9.95
42.50
68.00
2.32

Close

27 Jan 17

187.50
516.00
28.75
21.70
60.00
205.00
28.25
12.30
1.81
13.30

-2.29
0.00
0.41

-0.41
0.00
3.1
1.19

-0.37

-0.85

change
-1.32
0.39
0.00
-4.82
-0.41
0.00
-0.88
0.00
-0.55
8.13
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Currency Markets Current Previous %change
Bt/ USS* 35.25 35.29 0.09
USS/ Euro 1.07 1.07 0.31
Yen/ US$ 114.47 115.10 0.55
Yuan/ USS 6.88 6.88 -0.01
Commodity Price Current Prev %change
Crude 0Oil 52.98 53.17 -0.36
GOLD 1,196.50 1,191.10 0.45
BDI 827.00 840.00 -1.55
ZINC 2,748.50 2,763.00 -0.52
CRB index 193.43 194.26 -0.42

Source: Bloomberg

*onshore rate

» () aminiudiu NYMEX gouauday f.a. anad 0.61 aaaans/
FIREIER magiﬁ 53.17 aaaa1s/unsisa uavdisasuindnuunviu
aaashifunasansgnlfudiiudy  dovadrolildunisaniids
nsudnuadngu OPEC uas Non-OPEC

= s maden COMEX s&anaudiau a.w. affuas 1.40 aaaals/
aaud uadi 1,188.40 maaans/aaud Aaunazzulsudiiudn
afsinflanAdunaaaisfidaudnuisfiaumasugiafidauna
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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
APCS (T/0) 30/1/2017 10/3/2017

TPIPL (1/0) 30/1/2017 10/3/2017

TR (o) L0 A0
BSTC (1/0) B0/4/2017 17/2/2007 CIMBT (C/P from T/A) 9/1/2017 3/2/2017
ESICWe (170) E0/L/2017 1722007 QTC (C/P from T/0) 9/1/2017 3/2/2017
ISh (170) 20412017 1722017 SOLAR (C/P from T/0) 23/1/2017 17/2/2017
AcaP (170) 23(1/2017 10/2/2017 VNT (C/P from T/0) 23/1/2017 17/2/2017
ACAP-W1 (170) 23/1/2017 10/2/2017 FANCY (C/P from T/0) 30/1/2017 24/2/2017
A (T/AL) 17/1/2017 6(2/2017 FN (C/P from T/0) 30/1/2017 24/2/2017
AMA (170) /172017 10/2/2017 sc1 (C/P from T/0) 30/1/2017 24/2/2017
AY (170) /172017 10/2/2017 TRUBB (C/P from T/0) 30/1/2017 24/2/2017
CCN (1/0) 9/1/2017 17/2/2017

CCN-W1 (T1/0) 9/1/2017 17/2/2017

DAII (1/0) 23/1/2017 3/3/2017

EIC (1/0) 23/1/2017 3/3/2017

EIC-W1 (1/0) 23/1/2017 3/3/2017

EIC-W2 (1/0) 23/1/2017 3/3/2017

EIC-W3 (1/0) 23/1/2017 3/3/2017

INOX (1/0) 9/1/2017 17/2/2017

MONO (1/0) 16/1/2017 24/2/2017

MONO-W1 (1/0) 16/1/2017 24/2/2017

NETBAY (1/0) 9/1/2017 17/2/2017

PACE (1/0) 16/1/2017 24/2/2017

PIMO (1/0) 23/1/2017 3/3/2017

POLAR (1/0) 26/12/2016 3/2/2017

POLAR-W3 (1/0) 26/12/2016 3/2/2017

SPPT (1/0) 26/12/2016 3/2/2017

SRICHA (1/0) 4/1/2017 10/2/2017

TLUXE (1/0) 23/1/2017 10/2/2017

TNP (1/0) 16/1/2017 3/2/2017

TYCN (1/0) 9/1/2017 17/2/2017

UREKA (T/A1) 10/1/2017 30/1/2017

UREKA-W1 (T/A1) 10/1/2017 30/1/2017
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