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Market Summary (Bloomberg)

01-10-18 %1 Day %WTD %MTD

SET 1,760.47 0.23 0.23 0.23
SET50 1,161.24 0.21 0.21 0.21
Daily turn over (Bt mn)  53,440.30  (Btomn)
Market cap (Bt bn) 17,818.80 (Bt bn)
Market P/E (x) 17.38  (x)
Market P/BV (x) 2.09 (x)
Market yield (%) 2.86 (%)
Forward P/E (Bloomberg 2018E 2019E
SET 16.32 14.84
China 11.47 10.12
Hong Kong 11.36 10.23
Indonesia 15.59 13.62
Korea 9.38 8.77
Philippines 16.75 14.84
Taiwan 14.15 13.51
S&P500 18.13 16.43
01-10-18 Buy Sell Net
Foreign (Bt mn) 16,570.93  16,096.32 474.6
Proprietary (Bt mn) 7,239.91 6,127.68 1,112.2
Local Institution(Bt mn) 6,996.91 7,129.78 -132.9
Retail (Bt mn) 22,632.51 24,086.48 -1,454.0

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

01-10-18 Buy Sell Net
Institution 15,118 16,021 -903
Foreign 13,441 16,289 -2,848
Local 52,660 48,909 3,751

Top 5 Short sell Turnover THBmn (SET,

Stock 01 Oct 28 Sep 27 Sep 26 Sep 25 Sep
KBANK 142.83 95.74 83.88 83.35 32.33

BANPU 61.03 2.29 12.90 - 5.00
SCB 49.69 6.22 53.75 31.06 9.51
IRPC 46.05 16.97 18.38 - 7.55
PTTEP 44.81 10.38 198.23 151.88 20.53
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Equities Index ool ast %1 Day %WTD %MTD .
SET 1,760.47 0.23 0.23 023 () eawmanizliudridu ndevanizanusoussadannasnionisdn
SET50 1,161.24 0.21 0.21 0.21 funaumaldluiian donalvidayannsdr NAFTA #fianain 25
Dow Jones 30 26,651.21 0.73 0.73 0.73 fomvsnifiusalyla
S&P 500 2,924.59 0.36 0.36 0.36 . L o o
NASDAQ Comp 8,037.30 0.11 0.11 0.11 (0) mmmwuq‘isﬂﬂsnﬁwanwmu wiiagfizmaannandy waaaian
FTSE 100 7,495.67 -0.19 -0.19 0.19  Sasivaduilgvmiiduluaand
el Sl Bl : RS 026y aareadadniiiudas Taaanufcandndonsnainmai
BKE) 2?5 O (=R 050 05 fudnTnadagifiuwetiy, Builauaznisaaudiaduadaidu
Shanghai Comp 2,821.35 = 0.00 0.00
Weighted Taiwan 11,051.80 0.41 -0.25 -0.25  (-) Aduimaaudaadiaiiausunaaaisansy argeaguiion
KOSPI 2,338.88 -0.18 -0.53 -0.53 32.30 nqm/maaaqs’au%’ﬁ
Straits Times 3,255.46 -0.05 -0.42 -0.42
Kuala Lumpur Comp 1,792.46 -0.04 -0.05 -0.05
Jakarta Comp 5,944.60 -0.53 -0.53 -0.53
Philippines Comp 7,222.08 -0.75 -0.75 -0.75
S&P ASX 200 6,172.26 -0.33 -0.90 -0.90 Currency Markets [ Previous %change
VIX Index 12.00 -0.99 -0.99 -0.99 Bt/ USS* 32.31 32.28 -0.11
US$ / Euro 1.16 1.16 0.00
MSCI AC World 525.06 0.15 -0.20 0.42 Yen / US$ 113.88 113.93 0.04
MSCI Asia Pac Ex Japan 524.71 -0.22 0.04 -1.88 Yuan / US$ 6.87 6.89 0.31
MSCI Asia Ex Japan 654.74 -0.09 0.24 -1.70 Commodity Prices Current Previous %change
MSCI EM Asia 536.37 -0.09 0.19 -1.98 Crude 0Oil 75.50 75.30 0.27
MSCI Thailand 634.32 0.20 0.46 1.90 Singapore GRM 6.19 5.79 6.9
Foreign Fund Flows Gold (COMEX) 1,194.60 1,191.70 0.24
(US Million) Last WTD MTD YTD BDI 1,540.00 1,524.00 1.05
India -234.14 -896.01  -1,314.14  -2,005.66 ZINC 2,656.00 2,612.00 1.68
Indonesia 25.36 25.36 25.36 -3,661.76 CRB index 197.79 195.16 1.35
Philippines -12.55 -12.55 -12.55  -1,582.48  Source: Bloomberg  “onshore rate
Korea -11.50 -74.55 -74.55  -2,162.79
Taiwan 65.91 65.91 65.91 -5,604.44 (+) siAmindudiy NYMEX souaudiau w.a. w\af’flu 2.05 parals
Thailand 14.69 14.69 14.69 -6,502.92  wnagil 75.30 aaaans/infisa dedaiflussduiigerigalusauiday
Vietnam 3.84 3.84 3.84  1,399.41 41 Tassaniiurilsudmduinananudoaidas Supply ainme
Total -148.39 -873.31  -1,291.44 -20,120.6  Fwsuilanas
Source: Bloomberg ) . ) :
(+) Arnsnaudealdsdiudrzu +6.9% argardaulmatn 6.19
Symb Settle Change Vol (‘000) Ol (‘000) AARRT/UIFLIR
S50V18 1,162.60 4.70 15 1,413
S50X18 1,164.00 5.50 7 738 () .7amave1 COMEX svuauiiiau 5.a. aaay 4.50 aaaans unag
S50Z18 1,164.20 4.70 75,794 289,772 ﬂ 1191.70 eaaans/aaud
S50H19 1,161.70 4.70 3,554 11,105
S50M19 1,157.80 4.60 1,484 6,222
S50U19 1,154.30 4.30 365 726
source: Aspen (F9 page 25200)
NVDR TOP BUY “dayaviuiiia Cash Balance nsangaazdaaluniin 3%*
Stock Net Value Close %
(Bt m) 01-10-18 change
PTT 451.37 54.75 0.92
EA 133.34 50.25 4.15
MINT 129.95 41.75 1.83
KBANK 122.06 215.00 -0.46
AOT 105.06 65.00 -0.76
CKP 87.69 5.25 -1.87
KCE 71.33 42.00 -0.59
Scc 71.03 448.00 0.45
PTTEP 63.72 160.00 3.23
IVL 46.47 59.75 1.27
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 01-10-18 change
CPF -127.18 24.80 -1.78
KTB -106.81 20.20 0.00
CPALL -96.90 69.50 0.72
MTC -79.25 48.25 0.00
SAWAD -64.49 48.00 -0.52
BBL -54.62 210.00 0.00
BEM -54.29 8.65 -0.57
BDMS -49.78 25.25 -0.98
CPN -44.36 83.25 0.30
AMATA -32.51 24.70 2.49

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
CHAYO (T/0) 24/09/2018 02/11/2018
DNA (T/0) 01/10/2018 19/10/2018
DNA-W1 (T/0) 01/10/2018 19/10/2018
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