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%1 Day %WTD %MTD

SET 1,636.88 0.49 0.49 -6.81
SET50 1,077.41 0.67 0.67 -7.02
Daily turn over (Bt mn) ~ 37,780.50  (Btomn)
Market cap (Bt bn)  16,648.67 (Bt bn)
Market P/E (x) 16.18  (x)
Market P/BV (x) 1.90 (x)
Market yield (%) 3.05 (%)
Forward P/E (Bloomberg) 2018E 2019E
SET 15.11 13.76
China 10.38 9.17
Hong Kong 10.34 9.30
Indonesia 14.95 13.12
Korea 8.25 7.77
Philippines 16.61 14.71
Taiwan 12.44 12.00
S&P500 16.18 14.73
29-10-18 Buy Sell Net
Foreign (Bt mn) 13,288.32  14,607.91 -1,319.6
Proprietary (Bt mn) 5,156.23 5,417.09 -260.9
Local Institution(Bt mn) 4,126.21 3,092.54 1,033.7
Retail (Bt mn) 15,209.79  14,663.01 546.8
29-10-18 Buy Sell Net
Institution 41,827 43,964 -2,137
Foreign 37,556 24,081 13,475
Local 114,817 126,155 -11,338

Top 5 Short sell Turnover THBmn (SET,

Stock 29 Oct 26 Oct 25 Oct 24 Oct 22 Oct
KBANK 258.60 55.71 96.05 87.02 19.46

CPALL 153.22 41.58 64.69 31.74 39.89
PTTEP 121.72 252.91 267.54 356.13 69.13
IVL 75.98 99.08 70.82 58.32 45.21
SCB 66.55 38.26 88.72 30.75 6.53
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e AMls 3Q18 amamvaawsiadanisendu usazliliselu 4Q18
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Aarduaauainu uazadonasalfiasinszuadudoneluaaananngiaim
fuduinisiafauduveuudern 7% fudousan Peak luaioifiau ..
18 vuddvuaeldunaiidu e BEAUTY DDD TKN CBG HANA saufionau
viasimdfilanagnnadulussazdu
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Equities Index ool ast %1 Day %WTD %MTD
SET 1,636.88 0.49 0.49 -6.81
SET50 1,077.41 0.67 0.67 -7.02
Dow Jones 30 24,442.92 -0.99 -0.99 -7.62
S&P 500 2,641.25 -0.66 -0.66 -9.36
NASDAQ Comp 7,050.29 -1.63 -1.63 -12.38
FTSE 100 7,026.32 1.25 1.25 -6.44
Hang Seng 24,812.04 0.38 0.38 -10.71
Nikkei 225 21,149.80 -0.16 0.61 -11.63
Shanghai Comp 2,542.10 -2.18 -2.18 -9.90
Weighted Taiwan 9,516.32 0.29 0.28 -13.54
KOSPI 1,996.05 -1.53 -0.90 -14.27
Straits Times 2,981.54 0.32 -0.01 -8.76
Kuala Lumpur Comp 1,683.73 0.04 0.14 -6.01
Jakarta Comp 5,754.61 -0.52 -0.52 -3.71
Philippines Comp 7,109.03 0.63 0.63 -2.31
S&P ASX 200 5,728.16 -0.20 0.91 -7.91
VIX Index 24.70 2.24 2.24 103.80
MSCI AC World 473.52 -0.33 -2.84 -9.68
MSCI Asia Pac Ex Japan 461.70 -0.09 -2.65 -12.21
MSCI Asia Ex Japan 571.40 -0.38 -2.92 -12.81
MSCI EM Asia 465.81 -0.47 -3.08 -13.23
MSCI Thailand 586.84 0.46 -1.84 -7.30
Foreign Fund Flows

(US Million) Last WTD MTD YTD
India -181.92 -506.88 -3,053.72  -5,059.38
Indonesia 8.68 8.68 -363.26  -4,050.38
Philippines -7.32 -7.32 -188.90  -1,758.82
Korea 50.30 2.53 -3,957.60 -6,045.84
Taiwan 50.36 50.36 -5,212.67 -10,883.0
Thailand -39.90 -39.90 -1,907.82 -8,425.43
Vietnam -2.78 -2.78 407.43 1,803.00
Total -122.58 -495.31  -14,276.5 -34,419.9

Source: Bloomberg

TFEX Market

Symb

S50v18
S50X18
$50Z18
S50H19
S50M19
S50U19

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

AOT
PTTEP
BBL
MTC
DTAC
IRPC
KTB
GULF
TOP
KTC

NVDR TOP SELL
Stock

KBANK
CPALL
MINT
Scc
BDMS
IVL
BANPU
ADVANC
TMB
BH
Source: SET

Settle Change Vol (‘000)
1,080.00 14.50 617
1,080.30 13.60 91
1,080.90 17.70 179,730
1,078.50 17.30 10,627
1,073.90 16.40 2,459
1,070.40 17.00 513

Net Value Close
(Bt m) 29-10-18
709.63 62.25
169.92 136.50
139.25 206.00
129.54 49.50
105.76 46.00

63.51 6.05
59.47 19.80
58.94 76.00
50.89 80.25
46.61 34.50
Net Value Close
(Bt m) 29-10-18
-583.09 199.50
-469.56 65.25
-122.12 35.00
-93.15 406.00
-86.76 24.40
-55.82 53.00
-41.25 17.10
-38.19 194.50
-34.55 2.24
-29.62 190.50

Ol (‘000)
590

688
271,589
20,545
8,057
3,750

change
2.05
1.49
0.00
-1.00
3.37
1.68
0.51
0.66
0.63
2.22

change
-3.16
2.35
-4.11
-0.49
0.41
1.92
0.59
0.78
0.00
1.87
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(+)  earavugTsddfumdunuainuaianieinasiiulouiad
Aggressive 1nnfiuaaniiannmellssinataasiu wdoune Angela
Merkel Usgnainaghiavainsstunmisiviinnssaluasontin

(0) aaaardainfilfumnaunay wilssmaiuazaanuinnng
vanseiuiaTEgAauaraatavunindy wdfgnwndledlaainy
fnadasmstiun@adslntananss

(+) MmYuumaaudaaiaiaufunaaafansy agnagidnn
33.30 v n/narasansy

Currency Markets Current Previous %change
Bt/ USS* 33.32 33.28 -0.12
USS / Euro 1.14 1.14 0.04
Yen / US$ 112.50 112.37 -0.12
Yuan / USS 6.96 6.94 -0.27
Commodity Prices Current Previous %change
Crude Oil 66.90 67.04 -0.21
Singapore GRM 4.98 5.19 -4.0
Gold (COMEX) 1,231.10 1,227.60 0.29
BDI 1,519.00 1,516.00 0.20
ZINC 2,622.00 2,651.00 -1.09
CRB index 193.42 195.51 -1.07

Source: Bloomberg  *onshore rate

(-) amifudu NYMEX fovauifiau 5.a. anad 0.55 aaaans/
1fisa wagil 67.04 aaaars/unfisa wdvana SAdouazasn
amaunuiagiiuidsnisnaaiazaediudvalduasdvsu
athasaliiag

(-) AnsnduduaTiflsudacunai 4.98 aaaas/usisa

() .9 mave1 COMEX vuauiiiau 5.a. aaay 8.20 aaaans unag
i 1227.6 naaas/aaud

*diayaliundia Cash Balance nyangsaasidanlumiin 3**
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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
ECF (T/0) 16/10/2018 23/11/2018
ECF-W2 (T/0) 16/10/2018 23/11/2018
ECF-W3 (T/0) 16/10/2018 23/11/2018
JMART (T/0) 29/10/2018 07/12/2018
JMART-W2 (T/0) 29/10/2018 07/12/2018
OCEAN (T/0) 16/10/2018 23/11/2018
RML (T/0) 29/10/2018 07/12/2018
UREKA (T/0) 16/10/2018 02/11/2018
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