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Aagnsiuil >> Let Profit Run uazdaiinaeaaudn
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nagns : Let Profit Run uardfaifiuziodaus

Wuteuiiay w.a. : CPALL, CPN, EKH, MINT, SYNEX
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28-11-17 %1 Day %WTD %MTD
SEo 1,706.52 0.64 0.63 -0.86
SET50 1,091.06 0.60 0.68 -0.34
Dailo turnooer 49,056.60 (Bt mn)
Markat cao 16,819.80 (Bt bn)
Maoket PoE 18.39 (x)
Market P/BV 2.03 (x)
Market yield 2.81 (%)
SET 17.10 15.30
China 14.73 13.00
Hong Kong 13.41 12.32
Indonesia 17.87 15.79
Korea 10.86 9.42
Philippines 20.17 18.02
Taiwan 15.06 13.87
S&P500 19.68 17.88
28-11-17 Buy Sell Net
Foreign (Bt mn) 18,230.14  18,009.37 220.77
Proprietary (Bt mn) 5,133.60 5,114.85 18.75
Local Institution(Bt mn) 6,136.55 4,097.55 2,039.00
Retail (Bt mn) 19,556.32  21,834.84  -2,278.52
28-11-17 Buy Sell Net
Institution 14,028 17,357 -3,329
Foreign 18,728 13,430 5,298
Local 46,269 48,238 -1,969
Stock 28 Nov 27 Nov 24 Nov 23 Nov 21 Nov
IVL 60.66 16.53 40.49 33.17 81.48
CBG 42.10 18.55 33.70 9.28 3.52
PTTEP 38.46 28.39 15.10 31.71 9.65
PTTGC 31.88 7.29 59.62 40.05 -
DTAC 24.36 0.09 21.40 4.77 209.70
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Equities Index olose %1 Doy %WTD %MTD
SET 1,706.52 0.64 0.63 -0.86
SET50 1,091.06 0.60 0.68 -0.34
Dow Jones @0 23,836.71 1.09 1.18 1.97
S&P 500 2,627.04 0.98 0.95 2.01
NASDAQ Comp 6,912.36 0.49 0.34 2.75
FTSE 100 7,460.65 1.04 0.69 -0.43
Hang Seng 29,680.85 - -0.18 5.55
Nikkei 225 22,486.24 0.21 2.66
Shanghai Comp 3,333.66 -0.60 -1.76
Weighted Taiwan 10,707.07 -0.91 -0.36
KOSPI 2,514.19 -1.07 -0.25
Straits Times 3,442.35 0.02 2.04
Kuala Lumpur 1,714.42 0.05 -1.71
Jakarta Comp 6,070.72 0.06 1.08
Philippines Comp 8,291.88 = -0.88 -0.88
S&P ASX 200 5,984.25 0.61 0.63 1.89
VIX Index 10.03 1.62 3.72 -1.47
MSCI AC World 504.45 0.48 0.60 1.77
MSCI Asia Pac Ex Japan 563.74 0.01 -0.83 3.12
MSCI Asia Ex Japan 711.07 0.10 -1.05 3.72
MSCI EM Asia 585.87 0.19 -1.20 3.74
MSCI Thailand 594.27 0.53 0.08 0.93
India 464.32 464.32 3,019.95  8,821.99
Indonesia 7.94 26.14 -688.48  -1,953.69
Philippines -1.03 -1.67 -52.36 1,015.43
Korea 18.66 -653.81 1,012.75 9,959.93
Taiwan -278.99 -563.96 -655.91 7,903.86
Thailand 6.77 -61.28 -527.25 -467.46
Vietnam 53.32 66.41 452.32 1,084.43
Total 270.99 -723.85  2,561.02 26,364.49

Source: Bloomberg

TFEX Market
Change

Symb

S50X17
S50Z17
S50F18
S50H18
S50M18
S50U18

Settle
1,091.00
1,092.70
1,088.70
1,090.80
1,088.10
1,086.30

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

AOT
TOP
CPALL
PTTGC
BDMS
KCE
BEAUTY
CPN
IRPC
KKP

NVDR TOP SELL
Stock

PTT
MINT
ADVANC
IVL
BANPU
VGI
BBL
TMB
PTTEP
KTB
Source: SET

Net Value
(Bt m)
823.02
295.17
158.58
123.20
107.45
105.51
102.40
91.36
90.54
82.32

Net Value
(Bt m)
-233.40
-192.99
-107.10
-105.95
-86.25
-62.37
-58.79
-57.97
-53.11
-49.30

5.40
5.70
5.70
5.10
4.70
4.90

Vol (‘000)
0

71,442
3
6,673
653
254

Close
28 Nov 17

61.50
93.00
74.00
78.50
21.60
83.75
21.00
82.00

6.20
73.50

Close
28 Nov 17
414.00
44.50
176.00
49.50
17.10
6.20
197.50
2.80
93.50
19.00

0l (‘000)
63
337,437
11

28,031
4,485
4,450

change
5.13
0.81
-1.66
0.32
0.93
0.60
1.94
-0.30
3.33
1.03

change
-0.48

2.30
=112
2.59
1.18
1.64
-0.50
-1.41
-0.27
0.00
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FudvenanIsnagay stress test maoﬁmmsé”onqwﬁm
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o (+) angAnaaiuaidadniidamnaufanie
aantan adwlsfeu nasnuihyuainsbedduns
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e (0) AmWuumminidiumlufianivaauddntian d1qn
wwaauluiuad 32.55-32.62 1N/Aaaas

Currency Markets Current Previous %change
Bt/ooS$* 32.60 32.59 -0.05
USS/ Euro 1.18 1.18 0.04
Yen/ USS 111.61 111.48 -0.12
Yuan/ USS 6.61 6.60 -0.13
Commodioy Price Current Prev %change
Crude 0il 57.72 57.99 -0.47
oOLD 1,297.60 1,299.20 -0.12
BDI 1,477.00 1,458.00 1.30
ZINC 3,158.00 3,187.00 -0.91
CRB index 191.21 191.63 -0.22

Source: Bloomberg  *onshore rate
e (1) meaminiudu NYMEX sawaudau w.a. feau 0.12
Aaaa1s/ufisa Wnagi 57.99 maaans/unsisa nnaneli

TutladmAunanslszuianln

e A mavd1 COMEX swuauidiau 6.a. faudn 0.50 aaaals/
aaug magiﬁ 1,294.90 aaaats/aaud navirfidsesrunag
Fyanadusanidoadedasiusantil
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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
AQ (T/0) 24/10/2017 1/12/2017
ASAP (T/0) 20/11/2017 8/12/2017
BSM (T/A) 15/11/2017 4/12/2017
BSM-W2 (T/A) 15/11/2017 4/12/2017
DCORP (T/0) 27/11/2017 5/01/2018
ECF (T/0) 20/11/2017 8/12/2017
ECF-W2 (T/0) 20/11/2017 8/12/2017
ECF-W3 (T/0) 20/11/2017 8/12/2017
ECL (T/0) 13/11/2017 22/12/2017
ECL-W2 (T/0) 13/11/2017 22/12/2017
FC (T/A) 21/11/2017 8/12/2017
FC-W1 (T/A) 21/11/2017 8/12/2017
FC-W2 (T/A) 21/11/2017 8/12/2017
GCAP (T/0) 30/10/2017 8/12/2017
GL-W4 (T/0) 20/11/2017 29/12/2017
HYDRO (T/0) 30/10/2017 8/12/2017
I (T/0) 27/11/2017 5/01/2018
KCM (T/0) 13/11/2017 1/12/2017
MACO (T/0) 6/11/2017 15/12/2017
PRINC (T/0) 13/11/2017 1/12/2017
TTCL (T/0) 6/11/2017 15/12/2017
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