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Market Summary (Bloomberg)

07-11-18 %1 Day %WTD %MTD
SET 1,675.33 0.36 -0.39 0.37
SET50 1,108.12 0.57 -0.14 0.51
Daily turn over (Bt mn)  50,638.60  (Btomn)
Market cap (Bt bn)  17,107.58 (Bt bn)
Market P/E (x) 16.62  (x)
Market P/BV (x) 1.95 (x)
Market yield (%) 2.97 (%)
SET 15.48 14.12
China 10.80 9.59
Hong Kong 11.07 9.96
Indonesia 15.68 13.76
Korea 8.76 8.37
Philippines 16.45 14.56
Taiwan 13.01 12.65
S&P500 17.21 15.72
07-11-18 Buy Sell Net
Foreign (Bt mn) 18,507.02  18,291.64 215.4
Proprietary (Bt mn) 8,028.13 6,660.45 1,367.7
Local Institution(Bt mn) 4,445.09 7,086.02 -2,640.9
Retail (Bt mn) 19,658.37  18,600.51 1,057.9
07-11- 18 Buy Sell Net
Institution 65,900 74,603 -8,703
Foreign 42,149 36,494 5,655
Local 154,413 151,365 3,048

Top 5 Short sell Turnover THBmn (SET)

Stock 07 Nov 06 Nov 05 Nov 02 Nov 01 Nov
PTTEP 234.56 120.67 154.03 394.98 249.44
ADVANC 130.66 146.20 60.11 275.70 0.98
IVL 106.78 22.11 22.47 16.00 59.42
KBANK 98.81 54.86 103.33 126.91 107.05

BEAUTY 97.14 84.47 16.03 63.17 98.42
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Equities Index ool ast %1 Day %WTD %MTD . . ,
SET 1,675.33 0.36 -0.39 0.37 (+) aaraanigUlsudriundvnanisiiansvaanuiaINiale
SET50 1,108.12 0.57 -0.14 0.51 vinliaaiaanaNuAaluEasgInsIuNIAITAIaINAian
Dow Jones 30 26,180.30 2.13 3.60 4.24 wssmnhagNaaduandndulazasls.niuiinnty

S&P 500 2,813.89 2.12 3.34 3.77 B e .

NASDAQ Comp 7,570.75 2.64 2.91 3.63 (+) mfxmnuu‘isﬂﬂsnmmuajn Sentiment tE9ININANANTS
FTSE 100 7,117.28 1.09 0.33 -0.15 LdanAILarAIsLasan Brexit ﬁ@ﬁﬁu

Hang Seng 26,147.69 0.10 0.02 6.05 (+) earaadadiiddsusidundonanisidandonacanss
Nikkei 225 22,085.80 -0.28 1.39 2.89 & e o o &

i 2anNIaNATIA YanInfinaaalsNndauAIaInavnIsIRanAY
shanghai Comp 2,641.34 0.68 131 1.48 sodyanainBuiudyanaudunuiivandunaimulusaia
Weighted Taiwan 9,908.35 0.85 0.65 1.72 RaanmNL R - -

KOSPI 2,078.69 -0.52 0.87 4.17 Howautinndiy
Straits Times 3,065.36 0.15 -0.91 2.30 (+) Aduumudeadudaiaufunaaarianss argaadi
Kuala Lumpur Comp 1,714.88 0.36 0.61 0.89 WEnn 32.80 1v/aaaasanss
Jakarta Comp 5,939.89 0.27 0.57 1.86
Philippines Comp 7,033.93 -2.04 -1.49 -1.49
S&P ASX 200 5,896.87 0.63 1.45 1.78 Currency Markets Current Previous %change
VIX Index 16.36 -17.83 -16.15 -22.94 Bt/ USS* 32.85 32.82 -0.07
US$ / Euro 1.14 1.14 0.04
MSCI AC World 500.23 1.53 2.20 -2.44 Yen / Uss 113.67 113.52 -0.13
MSCI Asia Pac Ex Japan 491.06 0.61 2.57 -0.70 Yuan / US$ 6.92 6.92 -0.01
MSCI Asia Ex Japan 608.15 0.51 2.63 -0.85 Commodity Prices Current Previous %change
MSCI EM Asia 497.73 0.51 2.68 -0.69 Crude 0il 61.77 61.67 0.16
MSCI Thailand 604.59 0.58 0.68 -0.73 Singapore GRM 5.01 4.90 2.2
Foreign Fund Flows Gold (COMEX) 1,227.00 1,228.70 -0.14
(US Million) Last WTD MTD YTD BDI 1,395.00 1,428.00 -2.31
India 11.21 11.21 120.01 -5,638.14 ZINC 2,455.00 2,501.00 -1.84
Indonesia 49.88 183.32 339.24  -3,571.49 CRB index 191.34 191.21 0.07
Philippines 727.96 604.77 604.77 -1,167.33  Source: Bloomberg  “onshore rate
Korea 61.44 -200.17 592.76  -5,554.75
Taiwan 209.93 35.17 393.28 -10,194.3 Q) Tanhdufiy NYMEX douaufiau 6.0. anas 0.54 Aaaas/
Thailand 6.54 76.58 10.00 -8,470.35 1fisa wagil 61.67 aaaais/uisa wavda Stock uduy
Vietnam 0.48 3.22 84.61  1,876.54  guimUsuintiusaiiaoiudleidl 7 fasafu
Total 1,067.44 714.10 2,144.67 -32,719.8 ) . . )
Source: Bloomberg (+) Arnsnaudvatdsluditiuanniunauniin unagn 5.01
ARAAF/nfisa
Symb Settle Change Vol (‘000) Ol (‘000) . oo .
S50X18 1,112.70 6.70 58 539 () ;7 mave1 COMEX fenautfiau 5.A. 1RNZTU 2.40 aaaans a0
S50Z18 1,113.90 13.60 241,346 258,229 agil 1228.7 aaaani/aaudf
S50F19 1,113.50 9.70 97 206
S50H19 1,110.00 13.10 17,598 21,197
S50M19 1,105.00 12.60 2,554 7,758
S50U19 1,101.20 12.30 809 4,006
source: Aspen (F9 page 25200)
NVDR TOP BUY “dayaviuiiia Cash Balance nsangaazdaaluniin 3%*
Stock Net Value Close %
(Bt m) 07-11-18 change
KBANK 458.45 206.00 0.98
PTT 256.08 50.25 1.01
BBL 233.23 215.00 -0.46
CPALL 189.26 67.75 -0.73
SCB 185.98 139.00 -0.36
ADVANC 177.14 184.00 1.38
AOT 146.51 65.00 -0.38
CPF 144.03 25.25 1.00
BJC 138.85 56.00 0.90
EA 113.29 50.50 2.02
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 07-11-18 change
INTUCH -379.77 51.00 0.00
TISCO -139.96 80.25 0.94
KCE -118.65 31.00 -13.29
ScC -59.72 432.00 0.93
SPRC -53.19 13.30 -0.75
KTC -46.98 35.25 0.00
LH -41.14 10.70 0.94
AEONTS -41.01 191.50 -1.54
STEC -33.79 24.60 0.00
PTG -24.23 9.35 -6.50

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
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
SEAOIL (T/A) 30/10/2018 19/11/2018
UREKA (T/0) 5/11/2018 23/11/2018
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