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15-01-18 %1 Day %WTD %MTD
SET 1,822.66 0.69 0.69 3.93
SET50 1,188.44 1.07 1.07 4.70
Daily Turnover 94,290.70 (Bt mn)
Market[chp(] 17,961.91  oBt bno)
Market P/E 19.78  (x)
Market [/BV 2.18  (x)
Market yield 2.58 (%)
SET 16.61 15.09
China 13.31 11.63
Hong Kong 12.63 11.48
Indonesia 16.49 14.81
Korea 9.24 8.72
Philippines 19.47 17.33
Taiwan 14.05 13.13
S&P500 18.64 16.88
15-01-18 Buy Sell Net
Foreian (Bt mn) 26.375.97 27.856.14 -1.480.17
Proprietary (Bt mn) 11,545.68 12,118.52 -572.84
Local Institution(Bt mn) 13,339.23 9,588.30 3,750.93
Retail (Bt mn) 43,029.85  44,727.78 -1,697.93

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

15-01-18 Buy Sell Net
Institution 34,701 27,386 7,315
Foreign 30,175 20,640 9,535
Local 103,935 120,785 -16,850
Stock 15 Jan 12 Jan 11 Jan 10 Jan 09 Jan
SCB 182.18 71.74 11.21 6.02 16.34
KBANK 128.28 41.45 86.02 85.19 259.46
CBG 96.32 63.01 10.80 25.58 89.18
ADVANC 91.80 113.04 97.31 0.10 58.37
GPSC 89.40 10.71 0.80 2.54 13.30
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Equities Index Close %1 Day ALY %MTD
SET 1,822.66 0.69 0.69 3.93
SET50 1,188.44 1.07 1.07 4.70
Dow Jones 30 25,803.19 0.89 0.00 4.39
S&P 500 2,786.24 0.67 0.00 4.21
NASDAQ Comp 7,261.06 0.68 0.00 5.18
FTSE 100 7,769.14 -0.12 -0.12 1.06
Hang Seng 31,338.87 -0.23 0.23 5.24
Nikkei 225 23,714.88 0.26 0.58 4.51
Shanghai Comp 3,410.49 -0.54 -0.54 3.12
Weighted Taiwan 10,956.31 0.66 0.40 2.68
KOSPI 2,503.73 0.29 0.40 1.58
Straits Times 3,536.41 0.45 0.27 3.74
Kuala Lumpur Comp 1,825.91 0.18 0.21 1.65
Jakarta Comp 6,382.20 0.19 0.19 0.42
Philippines Comp 8,857.72 0.49 1.04 4.07
S&P ASX 200 6,077.08 -0.23 -0.11 -0.03
VIX Index 10.16 2.83 0.00 -7.97
MSCI AC World 535.22 0.37 1.36 5.55
MSCI Asia Pac Ex Japan 591.85 0.29 0.35 6.85
MSCI Asia Ex Japan 744.04 0.10 0.22 7.14
MSCI EM Asia 613.16 0.05 0.17 7.35
MSCI Thailand 648.02 0.89 2.05 6.61
India -4.58 -57.02 254.55 254.55
Indonesia 147.48 147.48 343.39 343.39
Philippines 8.33 8.33 72.90 72.90
Korea 28.32 215.03  2,088.81 2,088.81
Taiwan 106.09 106.09 924.75 924.75
Thailand -46.34 -46.34 -271.52 -271.52
Vietnam 28.20 28.20 210.36 210.36
Total 267.50 401.77  3,623.24  3,623.24

Source: Bloomberg

TFEX Market

Symb Settle Change
S50F18 1,190.00 14.50
S50G18 1,189.00 14.00
S50H18 1,188.30 15.00
S50M18 1,184.90 15.10
S50U18 1,183.30 15.20
S50Z18 1,186.50 14.70
source: Aspen (F9 page 25200)
NVDR TOP BUY
Stock Net Value
(Bt m)
SCB 371.93
KTB 239.72
PTT 137.71
PTTEP 112.43
GULF 92.46
EA 82.31
AMATA 78.38
PERM 67.31
GPSC 59.72
TU 52.09
NVDR TOP SELL
Stock Net Value
(Bt m)
AOT -540.74
CPALL -336.56
KBANK -241.78
SCC -217.14
TISCO -153.69
AEONTS -143.20
BDMS -125.88
CPF -124.80
PTTGC -110.89
ADVANC -110.88

Source: SET

Vol (‘000) Ol (‘000)
39 105

0 23

156,900 301,447
8,876 13,657
1,198 6,384

236 1,485

Close %
15-01-18 change
162.00 2.21
20.60 0.98
484.00 2.98
113.00 1.80
76.50 0.00
68.75 5.77
28.00 5.66
2.66 -0.75
78.00 0.97
20.20 -2.42
Close %
15-01-18 change
71.25 2.52
78.25 -0.95
234.00 -1.68
504.00 1.20
91.75 -2.65
144.00 6.67
20.80 -1.42
24.40 0.00
93.00 0.54
194.50 1.30

i1 297 3

January 16, 2018

o (0) paraviuavssudadusuintavinnisdlacluiuangu §
v5as A9 uiles

o () saaeviuglsdiielunaumnaundvadaidaudoduitEn
suminnasswind luguasdonarduarais uananafifofa
\Aendu ECB Aanan QE naadau n.e.

o (0) wmrdsamaviwadndiunisfmaandiuinevdonetu
fasaduvaiaTudauniin wazsuanailasauin i
e () APuIVBUWANndUINEauAL&ntiag Taailaqiiu
wwaaulmuinn 32.00 un/aaaans
Currency Markets Current Previous %change
BtIUEO 31.96 31.92 -0.13
US$ / Euro 1.23 1.23 -0.05
Yen / USO 110.86 110.54 -0.29
Yuan / US$ 6.44 6.44 -0.11
Commodoty Prices Current Previous %change
Crud il 64.61 64.30 0.48
Gold (COMEX) 1,339.20 1,334.90 0.32
BDI 1,279.00 1,303.00 -1.84
ZINC 3,423.00 3,383.50 1.17
CRB index 196.06 195.16 0.46

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
AMANAH (T/0) 3/01/2018 9/02/2018
ASAP (T/0) 18/12/2017 26/01/2018
AU (T/0) 25/12/2017 02/02/2018
CHO (T/0) 15/01/2018 23/02/2018
DDD (T/0) 8/01/2018 16/02/2018
GCAP (T/0) 25/12/2017 02/02/2018
GULF (T/0) 8/01/2018 16/02/2018
HUMAN (T/0) 18/12/2017 26/01/2018
JKN (T/0) 8/01/2018 16/02/2018
KCM (T/0) 15/01/2018 23/02/2018
PORT (T/0) 15/01/2018 02/02/2018
PSTC (T/0) 15/01/2018 23/02/2018
PSTC-W1 (T/0) 15/01/2018 23/02/2018
TCMC-W2 (T/0) 15/01/2018 23/02/2018
TVD (T/A) 4/01/2018 24/01/2018
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