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Market Summary (Bloomberg)

27-10-17 %1 Day %WTD %MTD
SET 1,716.03 0.42 0.00 2.56
SET50 1,090.66 0.41 0.00 2.03
Daily turnover 59,930.40 (Bt mn)
Market cap 16,987.11 (Bt bn)
Market P/E 18.52  (x)
Market P/BV 2.06 (x)
Market yield 2.80
SET 17.03 15.45
China 14.72 13.12
Hong Kong 13.01 11.96
Indonesia 17.36 15.38
Korea 10.71 9.51
Philippines 20.24 18.08
Taiwan 15.12 13.99
S&P500 19.47 17.62
27-10-17 Buy Sell Net
Foreign (Bt mn) 16,499.63 18,685.58  -2,185.95
Proprietary (Bt mn) 6,398.61 5,887.87 510.74
Local Institution(Bt mn) 5,464.76 3,662.36 1,802.40
Retail (Bt mn) 31,567.36  31,694.54 -127.18
27-10-17 Buy Sell Net
Institution 17,302 17,413 -111
Foreign 13,017 12,797 220
Local 63,495 63,604 -109

Top 5 Short sell Turnover THBmn (SET)

Stock 27 Oct 25 Oct 24 Oct 20 Oct 19 Oct

KBANK 105.45 11.02 53.19 71.16 53.70
BANPU 36.83 0.73 3.42 23.34 24.54
INTUCH 30.77 0.56 0.55 0.55 4.33
VGI 30.29 - - - -
PTTEP 29.67 29.78 34.13 92.54 122.54
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Equities Index Close %1 Da %WTD %MTD
SET 1,716.03 0.42 0.00 2.56
SET50 1,090.66 0.41 0.00 2.03
Dow Jones 30 23,434.19 0.14 0.00 4.59
S&P 500 2,581.07 0.81 0.00 2.45
NASDAQ Comp 6,701.26 2.20 0.00 3.16
FTSE 100 7,505.03 0.25 0.00 1.79
Hang Seng 28,438.85 0.84 0.32 3.54
Nikkei 225 22,008.45 1.24 0.19 8.32
Shanghai Comp 3,416.81 0.27 -0.07 1.96
Weighted Taiwan 10,709.11 -0.24 0.56 3.71
KOSPI 2,496.63 0.64 0.27 4.54
Straits Times 3,386.44 0.90 0.05 5.22
Kuala Lumpur 1,746.13 0.54 0.08 -0.46
Jakarta Comp 5,975.28 -0.34 0.00 1.26
Philippines Comp 8,295.95 0.34 0.36 1.89
S&P ASX 200 5,903.16 0.40 0.40 4.31
VIX Index 9.80 -13.27 0.00 3.05
MSCI AC World 495.69 0.41 0.14 1.81
MSCI Asia Pac Ex Japan 546.67 0.10 -0.45 3.19
MSCI Asia Ex Japan 685.54 0.23 -0.14 3.72
MSCI EM Asia 564.77 0.24 -0.15 4.03
MSCI Thailand 588.79 0.42 -0.50 1.46
India 213.02 1,126.66 266.02  5,772.34
Indonesia -16.06 -5.22 -565.68  -1,372.04
Philippines -10.29 85.17 4.78 1,070.70
Korea 32.09 32.09 2,164.04  8,397.85
Taiwan -26.08 79.83 1,578.64  8,414.85
Thailand -65.70 -107.04 -112.22 167.91
Vietnam 4.13 2.96 -7.93 616.92
Total 131.11 1,214.45  3,327.65 23,068.53

Source: Bloomberg
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Currency Markets Current Previous %change
Bt/ USS* 33.23 33.22 -0.02
USS$/ Euro 1.16 1.16 0.03
Yen/ US$ 113.66 113.67 0.01
Yuan/ US$ 6.65 6.65 0.05
Commodity Price Current Prev %change
Crude Oil 53.99 53.90 0.17
GOLD 1,272.40 1,271.80 0.05
BDI 1,546.00 1,555.00 -0.58
ZINC 3,172.50 3,225.00 -1.63
CRB index 186.89 185.94 0.51

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
AJA (T/0) 9/10/2017 17/11/2017
AJA-W1 (T/0) 9/10/2017 17/11/2017
AQ (T/0) 24/10/2017 1/12/2017
ASAP (T/0) 30/10/2017 17/11/2017
BSM (T/A) 25/10/2017 14/11/2017
BSM-W2 (T/A) 25/10/2017 14/11/2017
BTC (T/0) 16/10/2017 24/11/2017
BTC-W3 (T/0) 16/10/2017 24/11/2017
DIGI (T/A) 11/10/2017 31/10/2017
DIGI-W1 (T/A) 11/10/2017 31/10/2017
DIGI-W2 (T/A) 11/10/2017 31/10/2017
DNA (T/A) 16/10/2017 3/11/2017
DNA-W1 (T/A) 16/10/2017 3/11/2017
ECF (T/0) 30/10/2017 17/11/2017
FER (T/A) 30/10/2017 17/11/2017
FER-W1 (T/A) 30/10/2017 17/11/2017
FER-W2 (T/A) 30/10/2017 17/11/2017
FER-W3 (T/A) 30/10/2017 17/11/2017
GCAP (T/0) 30/10/2017 8/12/2017
GL-W4 (T/0) 2/10/2017 10/11/2017
HYDRO (T/0) 30/10/2017 8/12/2017
I (T/0) 24/10/2017 10/11/2017
KCM (T/0) 2/10/2017 10/11/2017
NOK (T/0) 25/09/2017 03/11/2017
NOK-w1 (T/0) 25/09/2017 03/11/2017
PRINC (T/0) 2/10/2017 10/11/2017
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