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nagnsiuil >> Stay in Domestic Defensive and Dividend Play
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Market Summary (Bloomberg

25-12-18 %1 Day %WTD %MTD

SET 1,556.65 -2.18 -2.42 -5.19
SET50 1,040.06 -2.27 -2.53 -4.72
Daily turnover (Bt mn) 33,018.20 (Btzmn)
Market cap (Bt bn) 15,904.81 (Bt bn)
Market P/E (x) 14.67  (x)
Market P/BV (x) 1.83  (x)
Market yield (%) 3.23 (%)
Forward P/E (Bloomberg) 2018E 2019E
SET 11.18 10.09
China 10.31 9.20
Hong Kong 10.76 9.76
Indonesia 16.56 14.52
Korea 8.65 8.54
Philippines 17.61 15.66
Taiwan 12.49 12.31
S&P500 14.46 13.36

25-12-18 Buy Sell Net
Foreign (Bt mn) 7,346.24 7,358.78 -12.5
Proprietary (Bt mn) 4,350.07 5,117.79 -767.7
Local Institution(Bt mn) 3,074.37 5,985.65 -2,911.3
Retail (Bt mn) 18,247.55  14,556.00 3,691.6

SET50 Index Future - Contract (www.tfex.co.th)

25-12-18 Buy Sell Net
Institution 55,397 49,164 6,233
Foreign 68,355 70,815 -2,460
Local 110,123 113,896 -3,773

Top 5 Short sell Turnover THBmn (SET,

Stock 25 Dec 24 Dec 21 Dec 20 Dec 19 Dec
PTTEP 262.09 56.56 149.99 126.19 338.03
PTT 137.55 23.68 17.76 13.73 113.21
KBANK 131.43 43.56 162.29 237.16 245.32

BEAUTY 60.25 34.10 182.44 92.58 65.79
BANPU 38.59 6.60 6.58 6.54 8.08

2ruintiuau >> TISCO <<
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Equities Index ool ast %1 Day %WTD %MTD ,
SET 1,556.65 2.18 2.42 -5.19 () saevuaniguaavinnisiiasluiu Christmas
SR MELCEAES w2 i o () eaaviugTsivigavinnsiiaslusu Christmas
Dow Jones 30 21,792.20 -2.91 -2.91 -14.67
S&P 500 2,351.10 =11 1/ -14.82 () smwnuaaaavdiadinduusinaunaiu ag19lsAnnn aaiau
NASDAQ Comp 6,192.92 -2.21 -2.21 1552 g@rlusudlugrdunnlduneaiu ndslsudasusasiaud
FTSE 100 6,685.99 -0.52 -0.52 -4.22 ) )
Hang Seng 25,651.38 - -0.40 -3.23 (0)  Aduuvnseanfaiaudueaaasansy  ageagnuinn
Nikkei 225 19,155.74 -5.01 -3.50 -12.93 32.58 n/aaaanianiy
Shanghai Comp 2,504.82 -0.88 -0.45 -3.22
Weighted Taiwan 9,527.09 -1.17 -0.70 -3.13
KOSPI 2,055.01 - -1.38 -3.04
Straits Times 3,051.06 = -0.91 -3.19
Kuala Lumpur Comp 1,683.82 - 0.02 -0.55
Jakarta Comp 6,163.60 = 0.00 1.77
Philippines Comp 7,479.71 = 0.00 1.52
S&P ASX 200 5,493.80 0.48 0.48 -3.06 Currency Markets Current Previous %change
VIX Index 36.07 19.79 19.79 99.61 Bt/ USS* 32.58 32.60 0.06
MSCI Indices Close %1 Day MTD %1 M US$ / Euro 1.14 1.14 0.10
MSCI AC World 435.90 -0.41 -5.38 -8.29 Yen / US$ 110.62 110.31 -0.28
MSCI Asia Pac Ex Japan 469.44 -0.19 -1.61 -2.33 Yuan / US$ 6.89 6.90 0.17
MSCI Asia Ex Japan 588.33 -0.23 -1.31 -1.50 Commodity Prices Current Previous %change
MSCI EM Asia 478.08 -0.27 -1.44 -1.86 Crude Oil 43.00 42.53 1.11
MSCI Thailand 566.92 -2.28 -1.49 -3.91 Singapore GRM - 3.3 -
Foreign Fund Flows Gold (COMEX) 1,271.40 1,271.80 -0.03
(US Million) Last WTD MTD YTD BDI 1,271.00 1,279.00 -0.63
India 1.04 -19.82 429.43  -4,460.35 ZINC 2,474.00 2,502.00 -1.12
Indonesia -56.83 -205.26 -416.00 -3,717.80 CRB index 168.36 172.13 -2.19
Philippines -9.07 -47.53 10.67 -1,055.36  Source: Bloomberg  “onshore rate
Korea 67.52 57.01 -213.58  -6,025.95
Taiwan -229.35 -329.89  -2,546.63 -12,456.0 0O Faniuiudiy NYMEX u,azmmsnﬁuaaﬂiﬂfuqmmmnﬁaa‘tu
Thailand -0.39 -11.94 40.07 -8,864.23 Fu Christmas
Vietnam 0.99 3.94 2.56  1,854.92 ) . L
Total 226.09  -553.49 -2,693.48 -34,724.8 () Anmndudealils-fla
source: Bloomberg () ;1 mavd1 COMEX senauifiau n.w. anad -0.50 aaaa1sunag
Symb Settle Change Vol (‘000) 0l (‘000) 7 1271.3 aaans/aaud
S50Z18 1,036.40 -29.10 89,716 132,328
S50F19 1,037.50 -27.00 315 576
S50G19 1,035.90 -28.10 20 33
S50H19 1,034.00 -26.80 132,885 186,345
S50M19 1,029.50 -27.70 8,210 11,716
S50U19 1,025.90 -28.00 2,189 6,123
source: Aspen (F9 page 25200)
NVDR TOP BUY “dayaviuiiia Cash Balance nsangaazdaaluniin 3%*
Stock Net Value Close %
(Bt m) 25-12-18 change
SCB 102.32 132.00 -2.22
BEM 78.46 9.95 -2.45
PTTEP 66.34 111.50 -4.29
TOP 53.17 65.25 -2.25
EGCO 46.64 250.00 0.00
TISCO 42.41 77.25 -0.64
BEAUTY 41.95 6.60 -5.04
GULF 39.91 77.50 -2.82
CK 39.43 24.90 -2.35
STEC 36.62 19.70 -7.51
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 25-12-18 change
PTT -176.13 45.25 -4.74
KBANK -85.45 182.50 -1.62
TRUE -71.00 5.20 -4.59
Scc -56.94 428.00 0.47
CPALL -40.81 69.00 -0.72
KTB -39.68 19.70 -1.01
MTC -37.50 48.25 -2.53
CHG -31.73 1.96 -4.85
LH -29.24 9.80 -0.51
MINT -25.86 34.25 -1.44

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
ECF (T/0) 24/12/2018 01/02/2019
ECF-W2 (T/0) 24/12/2018 01/02/2019
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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