_ e
FSS Daily Focus

FINANSIA

7 March 2018

b H hegKRES EIR@ 6 TXTHT WK T XK béfl:y Vi xe

KIbOK e TK K Y SET LmNm’LuLmumn”l,ﬂ“’tu?.i"mﬂsouﬁ faurizie
1heasBuiusegaannwiurniensiuadasvang XD uag
Wuamaluginaiagd vinlidudtaauiiay 10 a0 o &uudoutinin
Asdsediu uwsemasiuluaunannnetassn 1.4 Wuau. o
aomuﬁwaﬂwﬁwﬁnuwéaa{mﬁ 1.2 Wuau. way Net Long Tu Index
Futures 512 3,000 &gyan

ek @l K BpKTEDexK & SET asundofa Sideways Yufliflasannaif
afunludidnunnsesu augriusonaduutiinanilsziduuns
Taviu ‘ﬁdtﬂuﬁ?%u“mﬁim&’\Bhf;lLﬂiﬂjﬁﬂﬁﬂi“’ﬂ’]‘m’lLutlll“].l’nﬂi"‘ﬂ’lﬁ
maanviaommnsm]mwmmsmumnmtmmanuawaamuuu 13
uavpaadeagluaonsunisingiulaalssidunsausated  1,790-
1,785 am«fovsma\n"lLﬂuszﬁuﬁmauh’(umsmnaﬂasauﬁuﬁugw
Wind uazaaindafiazaunsalsuddusalaluszasdallainaiw
msfulauadasugAalnavidoudounsetutld

© b H h @B asvauiuiuguinludioaaud
T h il K ©X{1% CARVANC, MINT, MTLS, PTTEP, SC

Fund Flow mnutinssusdunulvaningiiane US$263a1u winidugiu
e ainnmdld US$146au su'lnafiviaduvawining US$37
U aazilvaaanandulafids US$60aU  winTiunssusdunud
fiameluaaananginin - wdeilsassesundufansgdeliiusn
sauasAstAunSiiduudnglssaiAaiaan

U SSanin Foreign Fund Flow by Couwuntry
s Wiar 20 1.8}
200
150 1457 24> 3
400
540

-

—340
—_a00 —50. O
1 FDO

06-03- 18 %1 Day %WTD %MTD
SET 1,799.06 -0.54 -0.71 -1.70
SET50 1,182.24 -0.61 -0.92 -1.94
Daily turnover (Bt mn) 79,898.60 (Btmmn)
Market cap (Bt bn)  18,086.77 (Bt bn)
Market P/E (x) 18.52  (x)
Market P/BV (x) 2.10  (x)
Market yield (%) 2.80 (%)
SET 16.27 14.79
China 12.87 11.13
Hong Kong 12.01 10.84
Indonesia 16.57 14.88
Korea 9.31 8.72
Philippines 18.40 16.42
Taiwan 13.86 13.02
S&P500 17.45 15.82

06-03-18 Buy Sell Net

Foreign (Bt mn) 28,127.86 26,962.57 1,165.29
Proprietary (Bt mn) 9,140.59 9,757.30 -616.71
Local Institution(Bt mn) 7,370.22 6,553.89 816.33
Retail (Bt mn) 35,259.92 36,624.84 -1,364.92

SET50 Index Future —Contract (www.tfex.co.th

06-03-18 Buy Sell Net
Institution 45,850 44,678 1,172
Foreign 25,603 22,543 3,060
Local 110,336 114,568 -4,232
Top 5 Short sell Turnover THBmn  (SET)
Stock 6 Mar 5 Mar 2 Mar 28 Feb 27 Feb
EA 437.20 70.01 95.39 21.29 24.32
BANPU 275.50 3.14 10.02 34.20 123.77
PTTEP 167.61 164.15 151.47 42.66 80.12
ADVANC 73.77 24.36 13.55 17.48 4.35
CPALL 38.29 5.36 1.67 8.35 7.84
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Equities ndex Last
SET 1,799.06
SET50 1,182.24
Dow Jones 30 24,884.12
S&P 500 2,728.12
NASDAQ Comp 7,372.01
FTSE 100 7,146.75
Hang Seng 30,510.73
Nikkei 225 21,417.76
Shanghai Comp 3,289.64
Weighted Taiwan 10,784.34
KOSPI 2,411.41
Straits Times 3,491.92
Kuala Lumpur Comp 1,848.37
Jakarta Comp 6,500.11
Philippines Comp 8,360.22
S&P ASX 200 5,962.44
VIX Index 18.36
MSClIndices Close
MSCI AC World 517.96
MSCI Asia Pac Ex Japan 574.32
MSCI Asia Ex Japan 723.94
MSCI EM Asia 596.07
MSCI Thailand 649.52
Foreign Fund Flows

(US Million) Last
India -52.93
Indonesia -59.96
Philippines -14.21
Korea -258.47
Taiwan 142.29
Thailand 37.09
Vietnam 12.25
Total -193.94

Source: Bloomberg

TFEX Market

Symb Settle Change Vol (° ol (°
S50H18 1,182.00 -3.20 162,535 308,984
S50J18 1,180.70 -3.20 4 45
S50K18 1,179.20 -2.70 3 22
S50M18 1,177.00 -2.80 16,779 44,457
S50U18 1,175.00 -2.30 2,050 7,147
S50Z18 1,178.60 -2.90 418 2,143
source: Aspen (F9 page 25200)
NVDR TOP BUY
(Bt m) 06-03-18 change
PTT 438.11 552.00 -1.78
BJC 146.45 59.00 0.43
ADVANC 134.43 200.00 1.78
PTTEP 106.45 113.50 1.79
KTC 80.05 236.00 -2.88
TVO 73.00 36.50 3.55
BEAUTY 56.28 20.90 -1.88
DELTA 40.95 66.50 -3.62
BPP 37.39 25.50 0.00
TRUE 36.70 6.45 2.38
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 06-03-18 change
BANPU -288.91 22.90 -1.29
CPALL -122.11 86.50 -0.57
TISCO -111.64 88.00 0.28
AMATA -82.81 21.90 -7.59
KBANK -80.46 228.00 0.00
EGCO -77.33 238.00 -0.42
BDMS -76.18 22.20 -1.33
KKP -60.88 76.50 -0.65
CPN -57.24 80.25 -3.02
BBL -50.95 208.00 0.00
Source: SET

%1 Day %WTD
-0.54 -0.71
-0.61 -0.92
0.04 1.4
0.26 1.37
0.56 1.57
0.43 1.09
2.09 -0.24
1.79 0.23
1.00 1.08
1.33 0.52
1.53 0.12
1.55 0.37
0.31 -0.41
-0.77 -1.25
-0.31 -1.16
-0.82 -0.26
-1.98 -6.28

%21 Day %5 Day
0.65 -0.02
1.67 -0.63
1.62 -0.63
1.63 -0.55
-0.59 -1.62
WTD MTD

-52.93 12.04

-162.62 -261.30

-19.80 -42.50

-185.74 -313.52

-245.51 -921.50

-124.37 -238.30
3.66 -9.30

-787.31  -1,774.38

%M

-1.70
-1.94
-0.58
0.53
1.36
-1.18
-1.08
-3.80
0.93
-0.57
-0.92
-0.74
-0.42
-1.47
-1.36
-1.70
o3
%1 M
0.91
1.44
1.62
1.43
2.74

YTD
119.90
-889.33
-292.92
-948.64
-1,545.89
-1,725.14
506.80
-4,775.22
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Currency Markets Current Previous %change
Bt/ USS* 31.34 31.30 -0.14
USS / Euro 1.24 1.24 0.12
Yen / US$ 105.66 106.13 0.44
Yuan / USS 6.31 6.35 0.56
Commodity Prices Current Previous %change
Crude Oil 61.93 62.60 -1.07
Gold (COMEX) 1,338.20 1,335.20 0.22
BDI 1,210.00 1,207.00 0.25
ZINC 3,302.00 3,296.00 0.18
CRB index 196.76 196.67 0.05

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-2) Start Date End Date | Stocks (Rank A-2) Start Date End Date
ASAP (T/O) 19/02/2018 09/03/2018
DDD (T/O) 19/02/2018 09/03/2018
GULF (T/O) 19/02/2018 09/03/2018
HUMAN (T/O) 19/02/2018 09/03/2018
JKN (T/O) 19/02/2018 09/03/2018
KCM (T/O) 05/03/2018 12/04/2018
SOLAR (T/O) 12/02/2018 23/03/2018
TTCL (T/O) 12/02/2018 23/03/2018
TVD (T/ A) 15/02/2018 7/03/2018
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