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Market Summary (Bloomberg)

20-12-18 %1 Day %WTD %MTD

SET 1,596.10 -0.31 -0.83 -2.78
SET50 1,066.22 -0.21 -0.51 -2.32
Daily turnover (Bt mn) 34,972.10 (Btzmn)
Market cap (Bt bn) 16,307.33 (Bt bn)
Market P/E (x) 15.06 (x)
Market P/BV (x) 1.88  (x)
Market yield (%) 3.15 (%)
Forward P/E (Bloomberg 2018E 2019E
SET 14.89 13.75
China 10.44 9.31
Hong Kong 10.70 9.70
Indonesia 16.51 14.49
Korea 8.75 8.63
Philippines 17.81 15.83
Taiwan 12.55 12.39
S&P500 15.12 13.96
20-12-18 Buy Sell Net
Foreign (Bt mn) 13,434.76  13,483.98 -49.2
Proprietary (Bt mn) 4,975.92 5,022.10 -46.2
Local Institution(Bt mn) 3,350.11 3,082.50 267.6
Retail (Bt mn) 13,211.27  13,383.47 -172.2
20-12- 18 Buy Sell Net
Institution 50,245 48,408 1,837
Foreign 39,468 40,195 -727
Local 105,344 106,454 -1,110

Top 5 Short sell Turnover THBmn (SET)

Stock 20 Dec 19 Dec 18 Dec 17 Dec 14 Dec
KBANK 237.16 245.32 174.11 189.50 234.50
PTTGC 129.94 154.19 257.44 3.18 90.44
PTTEP 126.19 338.03 819.75 201.33 969.03
BEAUTY 92.58 65.79 26.48 166.64 27.44
IVL 79.16 16.13 65.23 39.53 47.31
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Equities Index ool ast %1 Day %WTD %MTD ,

SET 1,596.10 -0.31 -0.83 2.78 () eaeanizdiudiae anAudnatas  Government
SET50 1,066.22 -0.21 -0.51 -2.32 Shutdown mawssataTuwasaliawitoulssunalunisasenauwg
Dow Jones 30 22,859.60 -1.99 -5.15 -10.49  Auanaueuiingin

S&P 500 2,467.42 -1.58 -5.10 -10.61 } L . ) 5
NASDAQ Comp 6,528.41 1.63 5.53 -10.94 (-) earavugTsdUsudIaInaY IIBOE ﬂsnaﬂmﬂpwsmmmmum
FTSE 100 6,711.93 -0.80 1.95 3.84 NLATEEAR IUGINFUWRINUNUSURIAUTIANTURY

Hang Seng 25,623.53 -0.94 -2.23 375 () amaaudiedndliudaseuanisuaza s

Nikkei 225 20,392.58 -2.84 -5.15 -9.29

Shanghai Comp 2,536.27 -0.52 -2.22 22,01 (+) ewdurudeardiufiaiaudunaaasansy araaagiiudion
Weighted Taiwan 9,674.52 -1.11 -1.39 -2.53 32.61 un/maaansaniy

KOSPI 2,060.12 -0.90 -0.46 -1.77

Straits Times 3,050.62 -0.26 -1.10 -2.38

Kuala Lumpur Comp 1,650.56 -0.31 -0.95 -2.00

Jakarta Comp 6,147.88 -0.46 -0.36 1.52

Philippines Comp 7,563.41 -0.21 0.52 2.65

S&P ASX 200 3,505.82 -0.48 2,18 -3.31 Currency Markets Current Previous %change

VIX Index 28.38 10.95 31.21 57.06 Bt/ USS* 32.61 32.64 0.11

US$ / Euro 1.15 1.14 0.04

MSCI AC World 450.83 -1.49 -3.77 -5.62 Yen / US$ 111.24 111.28 0.04
MSCI Asia Pac Ex Japan 473.75 -1.07 -1.57 -1.54 Yuan / US$ 6.89 6.89 0.09
MSCI Asia Ex Japan 593.59 -0.86 -1.41 -0.95 Commodity Prices Current Previous %change
MSCI EM Asia 482.84 -0.86 -1.49 -1.33 Crude 0Oil 46.59 45.88 1.55
MSCI Thailand 580.61 -0.19 -0.84 -0.73 Singapore GRM 3.03 2.49 21.6
Foreign Fund Flows Gold (COMEX) 1,263.80 1,267.90 -0.32
(US Million) Last WTD MTD YTD BDI 1,378.00 1,395.00 -1.22
India 144.86 68.77 518.02 -4,371.76 ZINC 2,540.00 2,541.00 -0.04
Indonesia -31.23 -148.65 -359.38  -3,661.19 CRB index 172.67 176.21 -2.01
Philippines -9.24 -38.48 19.72  -1,046.30  Source: Bloomberg  “onshore rate
Korea -58.82 -33.97 -186.85  -5,999.22 ;
Taiwan -63.69 -184.32  -2,039.89  -11,949.2 (-) syaninafufiu NYMEX svuautfiau u.a. anad -4.8% mar;jﬁ
Thailand -1.51 -27.92 18.79  -8,885.51 45,88 paaas/ufisa nnaNuAnaFasalaedlutiviinfiaiainag
Vietnam -3.39 5.22 12.03  1,864.38  dauua atwlsAien fisreouzniingu OPEC+ azaanuiuaad
Total -23.03 -359.35  -2,017.56  -34,048.8  spavdnaiAmdunisliuasdidonisnaniiahawegenaiit

Source: Bloomberg ) . )

(+) arnsnaudeaidsdiudiZiunnadn 3.03 aaaars/usisa
Symb Settle Change Vol (‘000) Ol (‘000) . o .
S50Z18 1,067.20 2.10 151,094 241,195 () .y mage1 COMEX uauifiau n.w. wndu 11.50 aaaansun
S50F19 1,068.10 -3.30 96 596 agi 1267.9 aaaari/aaud
S50G19 1,064.80 -5.20 2 33
S50H19 1,064.80 -2.00 38,463 75,105
S50M19 1,060.60 -2.10 4,225 10,826
S50U19 1,056.90 -2.70 1,177 6,211

source: Aspen (F9 page 25200)

NVDR TOP BUY “dayaviuiiia Cash Balance nsangaazdaaluniin 3%*
Stock Net Value Close %

(Bt m) 20-12-18 change
BDMS 206.72 26.75 -0.93
TOP 130.76 66.00 0.00
BEM 76.80 9.25 -0.54
AOT 72.58 64.50 1.18
CPALL 37.06 70.00 0.00
GFPT 36.09 13.10 -0.76
GLOW 32.99 86.50 0.00
BBL 30.51 206.00 -0.96
PTTEP 29.89 116.50 -1.27
KKP 28.68 68.00 1.49

NVDR TOP SELL

Stock Net Value Close %

(Bt m) 20-12-18 change
PTT -278.68 46.75 -0.53
TRUE -111.19 5.50 -2.65
ADVANC -107.03 173.50 0.58
LH -62.33 9.80 -1.01
EGCO -50.27 253.00 0.40
HMPRO -48.20 15.40 0.00
STEC -47.86 22.10 -1.34
KTC -43.88 31.50 -0.79
IRPC -43.62 5.80 0.00
BCP -43.15 32.00 -1.54

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-7) Start Date End Date Stocks (Rank A-Z) Start Date End Date
DCORP (T/0) 26/11/2018 04/01/2019
ORI-W1 (T/0) 11/12/2018 18/01/2019
SEAOIL (T/A) 11/12/2018 28/12/2018
SISB (T/0) 11/12/2018 18/01/2019
UREKA (T/0) 17/12/2018 04/01/2019
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