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nagnsFuil >> Stay in Domestic and Defensive Play//Speculate Energy Play
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Market Summary (Bloomberg

26-06-18 %1 Day %WTD %MTD
SET 1,623.98 0.10 -0.67 -5.96
SET50 1,065.20 0.33 -0.56 -6.13
Daily turnaver (Bt mn) 48,649.00 (Btomn)
Market cap (Bt bn)  16,395.23 (Bt bn)
Market P/E (x) 16.54  (x)
Market P/BV (x) 1.88 (x)
Market yield (%) 3.11 (%)
Forward P/E (Bloomberg 2018E 2019E
SET 14.85 13.53
China 11.34 9.99
Hong Kong 11.43 10.34
Indonesia 14.78 13.23
Korea 9.16 8.46
Philippines 16.02 14.28
Taiwan 13.81 13.03
S&P500 17.10 15.54
26-06-18 Buy Sell Net
Foreign (Bt mn) 21,087.70  21,011.41 76.3
Proprietary (Bt mn) 6,412.98 5,610.58 802.4
Local Institution(Bt mn) 3,984.63 4,433.76 -449 .1
Retail (Bt mn) 17,163.71 17,593.27 -429.6
26-06-18 Buy Sell Net
Institution 68,663 77,558 -8,895
Foreign 213,009 213,339 -330
Local 166,729 157,504 9,225

Top 5 Short sell Turnover THBmn (SET,

Stock 26 Jun 25 Jun 22 Jun 21 Jun 20 Jun
PTT 157.91 69.58 72.42 223.32 38.09
KBANK 144.73 90.07 174.13 70.57 168.92
IVL 122.27 41.39 49.41 135.08 27.12
BEAUTY 103.68 50.92 131.52 60.88 26.93
PTTEP 93.63 127.27 161.22 242.06 48.38
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Equities Index ool ast %1 Day %WTD %MTD L. . .

SET 1,623.98 0.10 -0.67 5.96  (+) aaeandgiindudianud udennulungundenudiudrtiu

SET50 1,065.20 0.33 -0.56 -6.13 anusIAnTuAy WTI

Dow Jones 30 24,283.11 0.12 -1.21 -0.54 e o 4 . .

S&P 500 2.723.06 0.22 116 0.66 (VO) ﬂajmgijﬂﬂfumwmfmjﬁj u;taalmnusanmmu:f'lnfqtﬁﬁm

NASDAQ Comp 7,561.63 0.39 171 1.61 maoms‘Lumﬂwuﬁymsugmﬁauwumnauswu anavinlvidiunu

FTSE 100 7,537.92 0.37 -1.88 -1.83  WlwnginlRugetiuluauan

el Sl 28,881.40 -0.28 1.56 S21 0 (0) aaaaigieinddeassudnaunay wiivulungundosy

BRI 2?5 a2l (e Lol L0 anathanuuaain'ld udaaiaadrulvaluiaifaduidngie Bear

Shanghai Comp 2,844.51 0.52 1.57 811 Market Tumiomafia ulddeussnaduannaaiaviuiuiidong

Weighted Taiwan 10,742.17 -0.41 -1.06 -0.84 N e b ~

KOSPI 2,350.92 -0.30 0.17 2.88 Usudhavatvsatiiavnaanaie 5 wWaudisiuun

Straits Times 3,280.87 0.61 -0.20 430 () wnlinAdusaaasansgioaoudedduy  argadiufuin

Kuala Lumpur Comp 1,675.86 -0.13 -0.81 -3.46 afaulmagidnm 33.00 1/ naaansanss

Jakarta Comp 5,825.65 -0.57 0.07 -2.64

Philippines Comp 7,007.21 0.29 -0.79 -6.54

SBPASKZ200 G5I97:61 0.10 -0.35 3u19 Currency Markets Current Previous %change

VIX Index 15.92 -8.14 15.61 3.18 Bt/ USS* 33.00 33.03 0.09
US$ / Euro 1.17 1.16 0.07

MSCI AC World 504.91 0.08 -1.50 -1.66 Yen / US$ 109.90 110.06 0.15

MSCI Asia Pac Ex Japan 540.81 -0.28 -2.11 -4.56 Yuan / US$ 6.58 6.54 -0.58

MSCI Asia Ex Japan 674.99 -0.30 -2.74 -5.66 Commodity Prices Current Previous %change

MSCI EM Asia 554.36 -0.40 -2.92 -5.57 Crude Oil 70.07 70.53 0.34

MSCI Thailand 582.47 0.40 -0.59 -6.86 Gold (COMEX) 1,260.50 1,259.90 0.05

Foreign Fund Flows BDI 1,333.00 1,341.00 -0.60

(US Million) Last WTD MTD YTD ZINC 2,840.00 2,858.00 -0.63

India 46.92 46.92 -480.13 -724.65 CRB index 197.24 195.34 0.97

Indonesia -32.02 -89.65 -585.70  -3,508.92 Source: Bloomberg  *onshore rate

Philippines 1.08 -6.43 -251.25  -1,217.53

Korea 56.56 -367.01  -1,226.75 -3,785.18  (+) snaniufudiu NYMEX feuvaufiau &.a. windu 2.45 aaaais

Taiwan -209.12 -535.96  -2,092.58 -8,372.81 wagi  70.53 eaaars/usad  wdvansguInRzansEAURIATIY

Thailand 2.31 -75.07  -1,469.36  -5,612.05  aisiwvnnindwusiinsdedariiuainansiu

Vietham 1.99 4.77 -81.41 1,474.66

Total -132.28 -1,022.43 -6,187.18 -21,746.5

Source: Bloomberg

TFEX Market

51 MagA COMEX souauifau &.a. anad 9.00 aaaans u1agil

Symb Settle Change Vol (“000) Ol (‘000) 1,259.90 aaaai/aaud navaaaalsudemidu

S50M18 1,065.80 5.30 18,427 183,747

S50N18 1,067.10 5.10 0 998

S50Q18 1,063.30 5.60 0 86

S50U18 1,062.30 6.40 18,386 200,845

550218 1,063.60 5.10 0 12,264 “diayaiuiiin Cash Balance nsangaazidaalunin 3%*
S50H19 1,059.90 3.50 1,745 4,423

source: Aspen (F9 page 25200)
NVDR TOP BUY

Stock Net Value Close %

(Bt m) 26-06-18 change
CPALL 584.53 76.00 1.00
SCB 394.36 124.50 0.40
AOT 354.79 64.00 0.00
BH 271.13 171.00 -2.29
KBANK 210.49 193.00 1.58
PTTEP 199.14 131.50 0.00
MINT 192.20 33.25 1.53
PTTGC 164.04 79.50 1.92
IVL 160.68 55.50 1.83
AMATA 151.15 19.40 1.57

NVDR TOP SELL

Stock Net Value Close %

(Bt m) 26-06-18 change
PTT -211.27 48.00 0.00
EA -72.45 34.25 0.74
TISCO -53.07 85.75 -1.44
JAS -44.79 4.78 -3.63
CPF -43.15 24.60 -0.81
SCcC -37.47 410.00 0.99
ADVANC -33.57 186.00 -0.80
SPRC -21.89 13.60 0.74
BCP -20.02 31.75 -0.78
BLAND -19.63 1.87 0.54

Source: SET
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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
DCORP (T/A) 12/06/2018 02/07/2018
JKN-W1 (T/0) 04/06/2018 13/07/2018
NFC (T/0) 25/06/2018 03/08/2018
OCEAN (T/A) 13/06/2018 03/07/2018
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