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Market Summary (Bloomberg)
9-08-17  %1Day  %WTD  %MTD
SET 1,571.51 -0.38 -0.43 -0.29
SET50 999.47 -0.29 -0.27 -0.45
Daily turnover 34,898.10 (Bt mn)
Market cap 15,571.60 (Bt bn)
Market P/E 16.42  (x)
Market P/BV 1.90 (x)
Market yield 3.07 (%)
Forward P/E (Bloomberg 2017E 2018E
SET 15.54 14.04
China 14.53 12.91
Hong Kong 13.15 12.07
Indonesia 16.72 14.59
Korea 10.03 9.22
Philippines 19.32 17.29
Taiwan 14.85 13.81
S&P500 18.95 17.02
Investors Summary (SET,
9-08-17 Buy Sell Net
Foreign (Bt mn) 10,871.62 10010.34 861.28
Proprietary (Bt mn) 3,725.53 3589.16 136.37
Local Institution(Bt mn) 4,104.68 4457.24 -352.56
Retail (Bt mn) 16,196.31 16841.39 -645.08

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

9-08-17 Buy Sell Net
Institution 11,457 15,648 -4,191
Foreign 7,514 19,603 -12,089
Local 67,971 51,691 16,280
Stock 9 Aug 8 Aug 7 Aug 4 Aug 3 Aug
AOT 221.37 18.66 54.22 51.96 27.30
KBANK 104.89 27.35 90.89 64.13 35.73
KCE 72.75 35.65 47.55 62.23 3.01
SCB 45.86 73.28 146.25 40.88 -
PTT 43.55 3.60 66.81 116.44
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Equities Index Close %1 Da %WTD %MTD
SET 1,571.51 -0.38 -0.43 -0.29
SET50 999.47 -0.29 -0.27 -0.45
Dow Jones 30 22,048.70 -0.17 -0.20 0.72
S&P 500 2,474.02 -0.04 -0.11 0.15
NASDAQ Comp 6,352.33 -0.28 0.01 0.07
FTSE 100 7,498.06 -0.59 -0.18 1.71
Hang Seng 27,757.09 -0.35 0.83 1.71
Nikkei 225 19,738.71 -1.29 -0.91 -0.78
Shanghai Comp 3,275.57 -0.19 0.41 0.08
Weighted Taiwan 10,470.38 -0.93 -0.69 0.06
KOSPI 2,368.39 -1.10 -1.31 -1.60
Straits Times 3,318.08 - 0.31 0.22
Kuala Lumpur 1,777.94 -0.21 0.13 0.95
Jakarta Comp 5,824.01 0.23 0.81 -0.29
Philippines Comp 7,985.83 -0.01 0.67 -0.40
S&P ASX 200 5,765.66 0.45 1.24 1.24
VIX Index 11.11 1.37 10.77 8.28
MSCI Indices Close %1 Day %5 Day %1 M
MSCI AC World 477.89 -0.33 -0.25 2.74
MSCI Asia Pac Ex Japan 529.18 -0.57 0.23 5.30
MSCI Asia Ex Japan 657.26 -0.72 0.43 5.49
MSCI EM Asia 537.92 -0.89 0.51 5.48
MSCI Thailand 541.79 -0.13 -0.20 0.38
Foreign Fund Flows (us mittion) Last WTD MTD YTD
India 297.78 271.69 89.13 8,984.17
Indonesia 11.96 -34.15 -91.76 414.27
Philippines 6.78 15.05 21.50 467.97
Korea -26.74 -140.73 -643.20 7,986.50
Taiwan -292.50 -297.95 -307.76 8,737.74
Thailand 25.88 -22.50 -207.85 -14.20
Vietnam -0.75 8.14 29.62 548.04
Total 22.41 -200.45  -1,110.32  27,124.49
Source: Bloomberg
TFEX Market
Symb Settle Change Vol (‘000) Ol (‘000)
$50Q17 998.50 -2.80 - 2
S50U17 995.00 -3.20 81,297 349,314
S50V17 995.50 -2.90 4 6
S50Z17 997.40 -2.40 5,267 41,442
S50H18 993.40 -2.40 246 3,582
S50M18 987.90 -2.40 128 1,748
source: Aspen (F9 page 25200)
NVDR TOP BUY
Stock Net Value Close %
(Bt m) 9 Aug 17 change
ADVANC 185.21 184.00 0.00
WORK 147.57 61.00 2.52
SCB 133.45 144.00 0.35
BH 130.39 187.50 -2.60
TOP 116.90 87.00 0.00
PTT 113.27 384.00 0.52
PTTGC 101.24 72.25 0.35
CBG 81.67 68.00 -0.73
HANA 70.88 45.00 2.27
KBANK 63.27 193.50 0.00
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 9 Aug 17 change
CPALL -89.42 61.25 -0.41
CPF -71.17 26.00 1.96
BANPU -61.11 17.20 -0.58
BBL -58.01 181.00 0.00
INTUCH -54.63 58.25 0.00
AOT -48.28 53.00 -2.30
TU -29.46 19.80 -1.00
BGRIM -23.37 17.50 -2.23
TASCO -16.39 21.70 0.00
EGCO -15.50 223.00 -0.45

Source: SET
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Currency Markets Current Previous %change
Bt/ USS* 33.24 33.26 0.04
USS$/ Euro 1.18 1.18 0.02
Yen/ US$ 110.10 110.07 -0.03
Yuan/ US$ 6.67 6.71 0.48
Commodity Price Current Prev %change
Crude Oil 49.59 49.56 0.06
GOLD 1,281.00 1,279.30 0.13
BDI 1,038.00 1,036.00 0.19
ZINC 2,931.50 2,925.00 0.22
CRB index 181.56 181.09 0.26

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
ARIP (T/A1) 09/08/2017 29/08/2017
ASAP (T/0) 31/07/2017 18/08/2017
CI-W1 (T/0) 24/07/2017 01/09/2017
CRANE-W1 (T/0) 24/07/2017 01/09/2017
DTC (T/A1) 27/07/2017 16/08/2017
ECL (T/0) 31/07/2017 08/09/2017
ECL-W2 (T/0) 31/07/2017 08/09/2017
EPCO-W2 (T/0) 07/08/2017 15/09/2017
GUNKUL-W (T/0) 07/08/2017 15/09/2017
JMART-W2 (T/0) 24/07/2017 01/09/2017
LOXLEY-W (T/0) 31/07/2017 08/09/2017
MGT (T/0) 24/07/2017 01/09/2017
NVD (T/0) 24/07/2017 01/09/2017
PHOL-W1 (T/0) 31/07/2017 08/09/2017
SEAOIL-W (T/0) 07/08/2017 15/09/2017
SKY (T/0) 31/07/2017 18/08/2017
SKY-W1 (T/0) 31/07/2017 18/08/2017
WAVE-W1 (T/0) 07/08/2017 15/09/2017
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