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Market Summary (Bloomberg

30-10-18 %1 Day %WTD %MTD
SET 1,638.51 0.10 0.59 -6.71
SET50 1,078.15 0.07 0.74 -6.96
Daily turn over (Bt mn)  36,914.40  (Btomn)
Market cap (Bt bn)  16,674.28 (Bt bn)
Market P/E (x) 16.20 (x)
Market P/BV (x) 1.91  (x)
Market yield (%) 3.05 (%)
SET 15.13 13.78
China 10.49 9.28
Hong Kong 10.26 9.23
Indonesia 15.09 13.22
Korea 8.29 7.82
Philippines 16.40 14.52
Taiwan 12.65 12.21
S&P500 16.43 14.97
30-10-18 Buy Sell Net
Foreign (Bt mn) 13,454.92  14,788.76 -1,333.8
Proprietary (Bt mn) 5,025.84 4,739.08 286.8
Local Institution(Bt mn) 4,040.14 2,921.55 1,118.6
Retail (Bt mn) 14,393.44  14,464.95 -71.5
30-10-18 Buy Sell Net
Institution 39,129 38,348 781
Foreign 24,828 24,210 618
Local 95,162 96,561 -1,399

Top 5 Short sell Turnover THBmn (SET,

Stock 30 Oct 29 Oct 26 Oct 25 Oct 24 Oct

KBANK 205.83 258.60 55.71 96.05 87.02
PTTEP 71.58 121.72 252.91 267.54 356.13
SCB 55.04 66.55 38.26 88.72 30.75
PTT 52.88 18.13 110.83 87.97 137.83
PTTGC 51.04 36.21 189.42 131.23 89.54
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Equities Index ool ast %1 Day %WTD %MTD
SET 1,638.51 0.10 0.59 -6.71
SET50 1,078.15 0.07 0.74 -6.96
Dow Jones 30 24,874.64 1.77 0.75 -5.99
S&P 500 2,682.63 1.57 0.90 -7.94
NASDAQ Comp 7,161.65 1.58 -0.08 -11.00
FTSE 100 7,035.85 0.14 1.39 -6.32
Hang Seng 24,585.53 -0.91 -0.53 -11.53
Nikkei 225 21,457.29 1.45 2.16 -10.27
Shanghai Comp 2,568.05 1.02 -1.19 -8.98
Weighted Taiwan 9,526.11 0.10 1.90 -12.15
KOSPI 2,014.69 0.93 -0.47 -13.89
Straits Times 2,966.45 -0.51 0.57 -8.23
Kuala Lumpur Comp 1,685.94 0.13 0.60 -5.57
Jakarta Comp 5,789.10 0.60 0.07 -3.14
Philippines Comp 7,016.06 -1.31 -0.68 -3.58
S&P ASX 200 5,805.10 0.18 2.66 -6.31
VIX Index 23.35 -5.47 -3.35 92.66
MSCI AC World 478.19 0.99 0.19 -8.79
MSCI Asia Pac Ex Japan 463.29 0.34 -1.86 -11.91
MSCI Asia Ex Japan 571.36 -0.01 -2.35 -12.81
MSCI EM Asia 466.82 0.22 -2.23 -13.04
MSCI Thailand 586.96 0.02 -1.71 -7.29
Foreign Fund Flows

(US Million) Last WTD MTD YTD
India -245.92 -245.92  -3,489.62  -5,495.28
Indonesia 39.40 48.06 -323.88  -4,011.00
Philippines -17.55 -24.86 -206.44  -1,776.37
Korea -87.30 -205.14  -4,165.27  -6,253.51
Taiwan 20.16 70.57 -5,192.46 -10,862.8
Thailand -40.14 -79.86  -1,947.78  -8,465.39
Vietnam -2.78 -2.78 407.43 1,803.00
Total -334.13 -439.93  -14,918.0  -35,061.4

Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000) Ol (‘000)
S50V18 1,078.06 -1.94 56 455
S50X18 1,080.70 0.40 24 676
S50Z18 1,079.70 -1.20 39,356 260,014
S50F19 1,078.50 -1.90 2 2
S50H19 1,076.70 -1.80 3,052 20,691
S50M19 1,072.10 -1.80 1,912 8,093
S50U19 1,068.90 -1.50 483 3,837
source: Aspen (F9 page 25200)
NVDR TOP BUY
(Bt m) 30-10-18 change
MTC 105.61 50.25 1.52
CPF 102.93 24.80 1.64
PR9 92.49 11.60 -
GULF 79.71 77.00 1.32
SCB 77.44 135.00 0.00
BBL 74.69 207.00 0.49
EGCO 43.48 230.00 0.88
KTB 41.59 19.90 0.51
TU 39.01 16.40 0.61
SAWAD 36.81 42.75 3.64
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 30-10-18 change
KBANK -522.88 196.50 -1.50
CPALL -429.38 65.75 0.77
PTTEP -146.12 134.50 -1.47
DTAC -117.66 45.75 -0.54
MINT -109.79 35.25 0.71
ScC -82.27 410.00 0.99
PTT -67.32 49.25 1.03
AOT -63.42 62.50 0.40
LH -61.63 10.30 0.98
BH -55.96 189.50 -0.52

Source: SET
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Currency Markets Current Previous %change
Bt/ USS* 33.28 33.27 -0.04
USS / Euro 1.13 1.13 0.00
Yen / US$ 113.27 113.13 -0.12
Yuan / USS 6.97 6.96 -0.07
Commodity Prices Current Previous %change
Crude Oil 66.41 66.18 0.35
Singapore GRM 4.52 4.98 9.2
Gold (COMEX) 1,222.00 1,225.30 -0.27
BDI 1,522.00 1,519.00 0.20
ZINC 2,550.00 2,622.00 -2.75
CRB index 191.76 193.42 -0.86

Source: Bloomberg  *onshore rate

(-) emifudu NYMEX fovauifiau 5.a. anad 0.86 aaaans/
1fisa wagf 66.18 maaans/usisa nadiaaaanisal Stock
iuduansgidoiuduadrosaiiae

(-) AnsnduduaTiflsudacunai 4.52 aaaars/usisa

() snemava COMEX fvuauifiau 5.a. anad 2.30 aaaals unat
i 1225.3 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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