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Market Summary (Bloomberg

05-10-18 %1 Day %WTD %MTD
SET 1,720.52 -0.51 0.00 -2.04
SET50 1,131.13 -0.61 0.00 -2.38
Daily turn over (Bt mn)  46,825.80  (Btomn)
Market cap (Bt bn)  17,413.58 (Bt bn)
Market P/E (x) 16.97 (x)
Market P/BV (x) 2.04 (x)
Market yield (%) 2.92 (%)
SET 15.89 14.42
China 11.48 10.12
Hong Kong 11.03 9.93
Indonesia 14.91 13.05
Korea 9.15 8.58
Philippines 16.47 14.59
Taiwan 13.53 12.93
S&P500 17.72 16.07
05-10-18 Buy Sell Net
Foreign (Bt mn) 14,338.80 16,617.21 -2,278.4
Proprietary (Bt mn) 5,795.93 5,432.51 363.4
Local Institution(Bt mn) 4,034.35 4,735.21 -700.9
Retail (Bt mn) 22,656.73  20,040.87 2,615.9
05-10- 18 Sell Net
Institution 31, 750 28,203 3,547
Foreign 25,954 30,986 -5,032
Local 83,931 82,446 1,485

Top 5 Short sell Turnover THBmn (SET,

Stock 05 Oct 04 Oct 03 Oct 02 Oct 01 Oct
PTTEP 108.55 88.92 22.21 197.28 44.81
IRPC 72.41 100.81 14.76 54.18 46.05
BEAUTY 65.72 96.23 101.77 29.32 2.47
PTTGC 55.26 6.13 65.06 15.87 0.37
AMATA 40.44 18.16 5.00 2.55 29.73
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uazfluinngadlsgnaly  4Q18  uwsiminanelild  anamdgAualdang
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Equities Index ool ast %1 Day %WTD %MTD L,
SET 1,720.52 -0.51 0.00 2.04 () eaeanizliudias leaduniwaidasmlandeasTiauuseane
SET50 1,131.13 -0.61 0.00 2238 anAnudAnaBas QT deasvinlvisnwadaszadaainanas 53u'll
Dow Jones 30 26,447.05 -0.68 0.00 -0.04 @9 Bond Yield uasansgiltenaiintiuatnesiaiiia
S&P 500 2,885.57 -0.55 0.00 -0.97 5 . 5 _ o
NASDAQ Comp 7,788.45 116 0.00 -3.21 (-3 gla;mmjmislmﬁmmm “ae Bond Yield andgareeiieg fomd
FTSE 100 7,318.54 -1.35 0.00 .55  Usuluadsdalias
Hang Seng 26,572.57 -0.19 0.55 385 () amaadimdnduiudas winiensiuasinnsdadaannasas
Nikkei 225 23,783.72 -0.80 0.00 -1.39 L oo . -
i A9V LHAUSTIMINANTENUUDINITULRAAIUDILATHFAALRY
Shanghai Comp 2,821.35 - 0.00 0.00 HOATTNYINTTEN
Weighted Taiwan 10,517.12 -1.88 -0.16 -4.59
KOSPI 2,267.52 -0.31 0.17 -3.06 () dAdunmdaueasdlaisufunaaaifanss ageagritnn
Straits Times 3,209.79 -0.67 -0.56 2.00 32,83 yw/manandEnis
Kuala Lumpur Comp 1,777.15 -0.72 -0.41 -1.30
Jakarta Comp 5,731.94 -0.43 0.00 -4.09
Philippines Comp 7,078.20 -0.21 0.00 -2.73
S&P ASX 200 6,185.49 -0.90 -0.90 =1.25 Currency Markets Current Previous %change
VIX Index 14.82 4.22 0.00 22.28 Bt/ USS* 32.84 32.83 -0.03
US$ / Euro 1.15 1.15 -0.03
MSCI AC World 514.69 -0.68 -1.98 0.34 Yen / US$ 113.91 113.72 -0.17
MSCI Asia Pac Ex Japan 500.79 -0.90 -4.56 -2.98 Yuan / US$ 6.87 6.89 0.31
MSCI Asia Ex Japan 621.00 -1.06 -5.15 -3.55 Commodity Prices Current Previous %change
MSCI EM Asia 507.65 -1.14 -5.36 -4.09 Crude Oil 73.74 74.34 -0.81
MSCI Thailand 617.76 -0.68 -2.42 1.54 Singapore GRM 4.97 4.92 1.0
Foreign Fund Flows Gold (COMEX) 1,202.90 1,205.60 -0.22
(US Million) Last WTD MTD YTD BDI 1,536.00 1,554.00 -1.16
India -306.55 -736.48 -736.48  -2,742.14 ZINC 2,635.00 2,654.00 -0.72
Indonesia -82.83 -156.60 -156.60 -3,843.72 CRB index 199.04 198.79 0.13
Philippines -16.33 -49.16 -49.16  -1,619.08  Source: Bloomberg  “onshore rate
Korea -19.71 -19.71  -1,231.59 -3,319.83
Taiwan -257.31  -1,145.12  -1,145.12 -6,815.48 (0) s1ahsTudiu NYMEX seuauéiau w.e. msaﬁaagiﬁn%nm
Thailand -69.40 -338.75 -338.75 -6,856.36 74.34 aaaani/unssa
Vietnam -0.19 460.18 460.18  1,855.76 , . s o . »
Total 752.32  -1,985.64 -3,197.52 -23,340.9 (+) m?’lsnauﬁmiﬂiﬂsnmmu +1.0% arganlauiniagn 4.97
Source: Bloomberg CCELRL/ATREL ]
~ & fud ;
Symb Settle Change Vol (‘000) 0l (‘000) ()I?mmaam COMFX donausiau 6.a. ANl 4.00 easas un
S50V18 1,132.00 -6.70 19 1,602 84N 1205.6 aaaai/aaud
S50X18 1,132.30 -6.70 57 687
S50Z18 1,132.70 -6.40 129,082 303,308
S50H19 1,130.60 -6.40 10,243 17,705
S50M19 1,126.80 -6.40 1,912 7,639
S50U19 1,123.50 -6.80 322 1,759
source: Aspen (F9 page 25200)
NVDR TOP BUY “dayaviuiiia Cash Balance nsangaazdaaluniin 3%*
Stock Net Value Close %
(Bt m) 05-10-18 change
BBL 134.61 210.00 0.96
TOP 128.84 84.00 0.00
KCE 119.70 44.00 -0.56
CPF 109.07 24.50 -0.41
KTC 81.21 35.00 -0.71
MTC 71.81 51.50 2.49
GULF 44.18 73.50 -2.00
QH 40.05 3.20 -3.03
TMB 32.36 2.36 1.72
TISCO 31.73 82.50 -1.20
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 05-10-18 change
PTT -197.29 52.50 -0.94
KBANK -135.24 211.00 -1.40
Scc -111.35 432.00 -0.92
BEAUTY -109.14 10.40 -0.95
CPN -104.47 81.25 -0.31
PTTEP -93.10 150.50 -2.27
AOT -92.17 63.00 -0.79
VGI -79.27 7.75 2.65
SCB -77.83 143.50 -0.69
MINT -69.86 39.50 0.00

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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