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Market Summary (Bloomberg)

28-12-17 %1 Day %oTD %MTD
SET 1,743.29 -0.55 0.07 2.70
SET50 1,129.30 -0.67 0.07 4.00
Daily Turnover 61,697.60 (Bt mn)
Market capd 17,483.25 oBt bo)
Market P/E 18.94 (x)
Market P/BV 2.08  (x)
Marke[yield 2.71 (%)
Forward P/E (Bloomberg) 2017E 2018E
SET 17.39 15.67
China 14.59 12.86
Hlng Kong 13.29 12.09
Indonesia 18.27 16.31
Korea 10.43 9.10
Philippines 20.93 18.69
Taiwan 15.06 13.72
S&P500 20.07 18.13
28-12-17 Buy Sell Net
Foreign (Bt mn) 18,058.12  18,414.62 -356.50
Proprietary (Bt mn) 7,877.99 10,125.17  -2,247.18
Local Institution(Bt mn) 7,741.23 6,647.76 1,093.47
Retail (Bt mn) 28,020.29  26,510.07 1,510.22

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

28-12-17 Buy Sell Net
Institution 33,542 36,801 -3,259
Foreign 42,321 44,397 -2,076
Local 109,335 104,000 5,335
Stock 28 Dec 27 Dec 26 Dec 25 Dec 22 Dec
DTAC 150.07 1.16 34.56 0.30 2.19
BANPU 47.96 0.83 45.63 11.63 21.87
Scc 44.69 6.10 38.70 0.49 53.00
GPSC 31.48 10.11 16.13 13.95 8.76
KBANK 30.84 56.46 106.31 61.99 66.92
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Equities Index Closeo %1 Day %5 Day %1 M
SET 1,743.29 -0.55 0.07 2.70
SET50 1,129.30 -0.67 0.07 4.00
Dow Jones 30 24,837.51 0.26 0.34 2.33
S&P 500 2,687.54 0.18 0.16 1.51
NASDAQ Comp 6,950.16 0.16 -0.14 1.11
FTSE 100 7,622.88 0.03 0.40 4.04
Hang Seng 29,863.71 0.90 1.04 2.43
Nikkei 225 22,783.98 -0.56 -0.33 0.45
Shanghai Comp 3,296.39 0.63 -0.02 -0.63
Weighted Taiwan 10,567.64 0.77 0.98 0.76
KOSPI 2,467.49 1.26 1.10 -0.36
Straits Times 3,399.10 0.22 0.46 -0.94
Kuala Lumpur Comp 1,779.10 0.41 1.16 3.66
Jakarta Comp 6,314.05 0.59 1.50 6.08
Philippines Comp 8,535.09 0.52 1.55 3.74
S&P ASX 200 6,088.14 -0.32 -0.01 1.66
VIX Index 10.18 -2.77 2.83 -9.75
MSCI AC World 513.51 0.25 0.45 1.86
MSCI Asia Pac Ex Japan 567.74 0.83 1.64 0.96
MSCI Asia Ex Japan 710.67 0.87 1.61 0.29
MSCI EM Asia 584.57 0.91 1.61 0.18
MSCI Thailand 616.32 -0.77 0.28 3.43
India 195.84 195.84 -1,024.83  7,728.71
Indonesia -42.25 -26.88 -343.50 -2,984.84
Philippines 24.99 32.00 19.48 1,059.18
Korea 131.60 184.61 -1,229.87  8,134.99
Taiwan 245.51 246.66  -1,321.36  5,887.84
Thailand -10.88 -19.18 -346.09 -867.41
Vietnam 9.70 28.49 22.98 1,113.84
Total 554.51 641.54  -4,223.19 20,072.31

Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000) Ol (‘000)
S50Z18 1,134.40 -1.90 66,922 127,621
S50F18 1,133.00 -6.70 9 67
S50G18 1,131.90 -1.90 12 17
S50H18 1,134.50 -2.00 144,992 290,800
S50M18 1,133.50 -1.70 3,810 6,743
S50U18 1,130.90 -1.60 804 4,646
source: Aspen (F9 page 25200)
NVDR TOP BUY
Stock Net Value Close %
(Bt m) 28 Dec 17 change
ADVANC 210.99 189.00 1.34
INTUCH 176.58 56.00 1.36
KBANK 152.59 233.00 -0.85
TU 123.19 19.60 1.55
IVL 80.12 52.00 -2.35
QH 51.70 3.20 1.27
AOT 48.53 66.75 -1.11
TRUE 45.94 6.15 -1.60
DELTA 36.19 72.50 0.00
SAT 31.15 21.50 1.90
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 28 Dec 17 change
BBL -167.42 201.00 -0.99
SCC -105.00 480.00 -1.23
BJC -85.72 65.00 0.39
EA -79.59 51.25 -2.84
DTAC -78.63 50.25 14.20
SGP -69.47 24.00 -4.00
KTB -65.07 19.20 0.00
CPN -63.27 84.50 -0.88
PTTGC -61.47 85.00 -0.87
PTT -48.51 438.00 -0.45

Source: SET
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waaulmaglunsauuad 32.65-32.72 1/aaaans
Currency Markets Curreno Previous %change
Bt[WS$* 32.70 32.69 -0.03
US$ / Euro 1.19 1.19 -0.03
Yen / USO 112.76 112.87 0.10
Yuan / US$ 6.53 6.56 0.35
Commodity Prices Current Prev %change
Crude Oil 59.91 59.84 0.12
Gold (COMEX) 1,297.90 1,297.20 0.05
BDI 1,366.00 1,430.00 -4.48
ZINC 3,305.00 3,272.00 1.01
CRB index 193.04 191.47 0.82

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
ASAP (T/0) 18/12/2017 26/01/2018

AU (T/0) 25/12/2017 02/02/2018

DCORP (T/0) 27/11/2017 5/01/2018

GCAP (T/0) 25/12/2017 02/02/2018

GL-W4 (T/0) 20/11/2017 29/12/2017

HUMAN (T/0) 18/12/2017 26/01/2018

I (T/0) 27/11/2017 5/01/2018

PORT (T/0) 4/12/2017 12/01/2018
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