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Wueuiiaun.a. : CHG, CK, PRM, PTTEP, TISCO
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Market Summary (Bloomberg)

08-11-18 %1 Day %WTD %MTD
SET 1,681.73 0.38 -0.01 0.76
SET50 1,112.57 0.40 0.26 0.91
Daily turn over (Bt mn)  49,166.70  (Btomn)
Market cap (Bt bn)  17,173.13 (Bt bn)
Market P/E (x) 16.65 (x)
Market P/BV (x) 1.96 (x)
Market yield (%) 2.96 (%)
SET 15.53 14.20
China 10.78 9.57
Hong Kong 10.97 9.87
Indonesia 15.78 13.86
Korea 8.65 8.27
Philippines 16.46 14.59
Taiwan 12.88 12.55
S&P500 17.16 15.69
08-11-18 Buy Sell Net
Foreign (Bt mn) 17,904.40 16,445.22 1,459.2
Proprietary (Bt mn) 5,647.92 5,660.01 -12.1
Local Institution(Bt mn) 7,762.23 4,276.82 3,485.4
Retail (Bt mn) 17,852.18  22,784.68 -4,932.5
08-11- 18 Buy Sell Net
Institution 57,343 62,264 -4,921
Foreign 30,918 28,670 2,248
Local 101,079 98,406 2,673

Top 5 Short sell Turnover THBmn (SET)

Stock 08 Nov 07 Nov 06 Nov 05 Nov 02 Nov
BEAUTY 94.24 97.14 84.47 16.03 63.17

PTTEP 73.86 234.56 120.67 154.03 394.98
CPALL 71.14 42.00 95.40 56.67 70.72
IVL 61.67 106.78 22.11 22.47 16.00
MTC 47.31 49.04 25.02 28.97 49.95
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Equities Index ool ast %1 Day %WTD %MTD |
SET 1,681.73 0.38 -0.01 0.76 (=) MmwsuaaaansFliufias ndsaaandun1fIazanis
SET50 1,112.57 0.40 0.26 0.91 fupanifiauas FED Tuidau s.a.
Dow Jones 30 26,191.22 0.04 3.64 4.28 s Tsulalsug . fauuay . 4
S&P 500 2.806.83 0.25 3.08 3.51 (-) aaaruels inmjmﬂmn auiidunaranudoaizas
NASDAQ Comp 7,530.89 -0.53 2.36 3.08 alsznamegauaanig
FTSE 100 7,140.68 0.33 0.66 0.18 () aaaatdainilsusmasannanudnadainisiuaanids
Hang Seng 26,227.72 0.31 -0.98 5.00 289 FED uasllagvniidatuiu
Nikkei 225 22,486.92 1.82 0.87 2.35
Shanghai Comp 2,635.63 -0.22 -1.53 1.26 (-) Adurmaaudasiaieufuaaaanianss anaaadi
Weighted Taiwan 9,945.31 0.33 -0.30 0.76 U3 33.00 1 n/naaansansy
KOSPI 2,092.63 0.67 -0.29 2.97
Straits Times 3,093.24 0.91 -1.27 1.92
Kuala Lumpur Comp 1,721.42 0.38 0.34 0.61
Jakarta Comp 5,976.81 0.62 1.19 2.49
Philippines Comp 7,035.71 0.03 -1.46 -1.46
S&P ASX 200 5,928.24 -0.24 1.10 1.43 Currency Markets [ Previous %change
VIX Index 16.72 2.20 -14.30 -21.24 Bt/ USS* 33.02 32.97 -0.15
US$ / Euro 1.14 1.14 -0.01
MSCI AC World 499.57 -0.13 1.96 -2.34 Yen / Uss 113.91 114.07 0.14
MSCI Asia Pac Ex Japan 492.13 0.22 0.07 -0.13 Yuan / US$ 6.93 6.92 -0.21
MSCI Asia Ex Japan 608.93 0.13 -0.50 -0.46 Commodity Prices Current Previous %change
MSCI EM Asia 498.40 0.13 -0.38 -0.27 Crude Oil 60.63 60.67 -0.07
MSCI Thailand 607.52 0.48 1.38 -0.46 Singapore GRM
Foreign Fund Flows Gold (COMEX) 1,222.60 1,225.10 -0.20
(US Million) Last WTD MTD YTD BDI 1,304.00 1,395.00 -6.52
India 11.21 11.21 120.01 -5,638.14 ZINC 2,522.50 2,455.00 2.75
Indonesia 75.54 259.59 415.51  -3,495.22 CRB index 189.71 191.34 -0.85
Philippines -12.69 596.91 596.91 -1,175.19  Source: Bloomberg  “onshore rate
Korea -0.58 196.91 989.84 -5,157.67
Taiwan 79.75 116.42 47454  -10,113.1 Q) Taiiudiy NYMEX fsuauifiau 5.0. anad 1.00 faaas/
Thailand 44.48 121.08 54.51 -8,425.84 1Nfisa wagil 60.67 maaars/ufisa Usudmasaaiuiuid 9
Vietnam 3.83 7.05 88.44  1,880.37 fasadu
Total 201.54 1,309.17 2,739.76  -32,124.8 ) )
Source: Bloomberg (-) ArmsnaudvaTdsdsudlrasuseaunii 4.20 aaaals/uissa
. a I
Symb Settle Change Vol (‘000) 0l (‘000) Q FIANAIAT CO(MEX fouaufau 5.A. AARY 3.60 Aaaals uas
S50X18 1,111.80 -0.90 4 524  11225.1 eaaani/aaud
S50Z18 1,110.70 -3.20 153,420 257,826
S50F19 1,112.30 -1.20 20 220
S50H19 1,107.10 -2.90 12,355 21,322
S50M19 1,102.50 -2.50 1,787 7,722
S50U19 1,098.50 -2.70 894 4,042
source: Aspen (F9 page 25200)
NVDR TOP BUY “dayaviuiiia Cash Balance nsangaazdaaluniin 3%*
Stock Net Value Close %
(Bt m) 08-11-18 change
PTT 545.21 50.75 1.00
BBL 409.33 215.00 0.00
CPALL 257.35 68.00 0.37
AOT 193.02 65.50 0.77
SCB 157.18 139.00 0.00
ScC 134.95 432.00 0.00
HMPRO 132.75 15.10 1.34
BDMS 106.38 25.00 0.00
PTTGC 103.18 80.00 1.91
BEM 99.25 8.70 -0.57
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 08-11-18 change
ADVANC -110.72 183.00 -0.54
TISCO -104.57 80.00 -0.31
DTAC -103.77 47.00 -1.57
IVL -98.95 57.00 4.59
STA -54.87 17.10 -8.06
PTTEP -35.99 140.00 1.45
KKP -34.92 72.25 0.00
AEONTS -28.80 190.50 -0.52
KCE -27.18 31.25 0.81
BEAUTY -24.58 10.00 -6.54

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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