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16-01-19 %1 Day %WTD %MT
SET 1,577.41 0.03 -1.23 0.87
SET50 1,055.89 0.18 -1.27 1.05
Daily turnover (Bt mn) 50,218.70  (Btamn)
Market cap (Bt bn) 16,117.47 (Bt bn)
Market P/E (x) 14.87 (x)
Market P/BV (x) 1.86 (x)
Market yield (%) 3.19 (%)
SET 13.76 12.70
China 9.51 8.41
Hong Kong 10.29 9.42
Indonesia 15.27 13.66
Korea 9.38 8.35
Philippines 16.43 14.61
Taiwan 12.98 12.21
S&P500 15.43 13.93
16-01-19 Buy Sell Net
Foreign (Bt mn) 19,512.92  17,670.07 1,842.9
Proprietary (Bt mn) 6,403.66 6,064.33 339.3
Local Institution(Bt mn) 4,589.98 8,837.94 -4,248.0
Retail (Bt mn) 19,712.10  17,646.31 2,065.8
16-01- 19 Buy Sell Net
Institution 45,619 53,616 -7,997
Foreign 35,919 39,113 -3,194
Local 128,836 117,645 11,191

Top 5 Short sell Turnover THBmn (SET,
Stock 16 Jan 15 Jan 14 Jan 11 Jan 10 Jan
IVL 387.54 402.40 614.22 21.49 28.05

PTTEP 217.33 58.79 243.66 37.18 32.85
MTC 149.91 28.05 17.38 7.41 4.55
TRUE 136.59 14.84 37.93 282.93 32.53
KBANK 96.30 50.55 58.57 62.03 307.43
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Equities Index ool ast %1 Day %WTD %MTD .
SET 1,577.41 0.03 -1.23 0.87 () eaafuanizdiudidu vdelnaduny uaad wasuued aan
SET50 1,055.89 0.18 -1.27 1.05 ausEm ﬂﬂmiﬁﬂ\’m‘“ﬁmﬂ
Dow Jones 30 24,207.16 0.59 0.88 3.77 fueTsilalsudad A9rlsTuviung
S&P 500 2.616.10 0.22 0.76 436 (+) aaraviugtsddsudduauusaiAvailsturiungusunans
NASDAQ Comp 7,034.69 0.15 0.91 6.02  (+) paratadevintlyudidu aavfunalsznaunisui¥nan
FTSE 100 6,862.68 -0.47 -0.80 2.00 vefinuanigiininene wasdssiduuinaindongy ndsulan
Hang Seng 26,902.10 0.27 1.07 429 singuainsarsasazuumdneineannlunsafilselilineta
Nikkei 225 20,442.75 -0.55 0.75 2.49
Shanghai Comp 2,570.42 0.00 0.65 3.07  (+) ewdurudeardudiaiaudunaaasansy araaagiiudion
Weighted Taiwan 9,763.81 -0.43 0.53 0.86 31.59 un/aaaansaniy
KOSPI 2,106.10 0.43 1.68 3.40
Straits Times 3,229.11 0.52 1.04 5.31
Kuala Lumpur Comp 1,673.08 -0.38 -0.13 -0.57
Jakarta Comp 6,413.36 0.07 0.82 3.53
Philippines Comp 7,864.70 -1.86 -0.50 5.34
S&P ASX 200 5,835.16 0.32 1.37 3.67 Currency Markets [ Previous %change
VIX Index 19.04 2.37 4.67 -25.10 Bt/ USS* 31.58 31.71 0.41
US$ / Euro 1.14 1.14 0.07
MSCI AC World 475.71 0.18 0.52 2.91 Yen / US$ 108.92 109.09 0.16
MSCI Asia Pac Ex Japan 494.91 0.29 1.1 2.81 Yuan / US$ 6.76 6.76 0.06
MSCI Asia Ex Japan 617.23 0.35 1.23 2.71 Commodity Prices Current Previous %change
MSCI EM Asia 500.59 0.35 1.16 2.45 Crude Oil 52.08 52.31 -0.44
MSCI Thailand 579.61 0.25 -0.50 -0.41 Singapore GRM = - -
Foreign Fund Flows Gold (COMEX) 1,294.10 1,293.80 0.02
(US Million) Last WTD MTD YTD BDI 1,096.00 1,147.00 -4.45
India 50.57 -71.63 -398.48 -398.48 ZINC 2,496.50 2,456.00 1.65
Indonesia 102.61 272.40 558.39 558.39 CRB index 179.64 178.98 0.37
Philippines -22.87 1.01 109.83 109.83  Source: Bloomberg  “onshore rate
Korea 46.82 276.29 873.83 873.83
o -42.14 102.95 256.85 256.85  (+) siamindufiu NYMEX seuauidiau a.w. windiu +0.20 aaaans
Thailand 57.77 176.84 1.13 1.13 wag 52.31 aaaans/unsisa wae EIA smusdamitiufivuas
Vietnam 25.65 30.12 46.83 46.83  ausg Urudmasiludileviiaasdinsiafu
Total 218.41 787.98 1,448.38 1,448.4 L.
Source: Bloomberg () ;namavar COMEX deuauifiau n.w. 1Ny +5.40 aaaans un
ajfl 1293.8 aaaaifaaud
Symb Settle Change Vol (‘000) Ol (‘000)
S50F19 1,055.30 2.30 72 613
S50G19 1,054.50 3.50 27 452
S50H19 1,051.40 1.90 193,967 219,303
S50M19 1,047.40 2.40 13,848 17,636
S50U19 1,043.50 2.50 1,383 7,047
S50Z19 1,041.30 1.90 1,077 1,953
source: Aspen (F9 page 25200)
NVDR TOP BUY “dayaviuiiia Cash Balance nsangaazdaaluniin 3%*
Stock Net Value Close %
(Bt m) 16-01-19 change
CPALL 558.26 74.25 0.00
SCB 264.62 136.00 1.49
CPF 217.26 26.25 0.96
BDMS 207.54 23.80 1.28
SCC 183.54 426.00 -1.39
MTC 149.99 46.25 0.54
PTTEP 145.55 122.00 0.83
AOT 133.67 67.75 1.88
KTB 127.34 20.00 -0.50
BBL 87.03 206.00 0.00
NVDR TOP SELL
Stock Net Value Close %
(Bt m) 16-01-19 change
TRUE -243.08 4.60 -3.36
ADVANC -106.61 171.50 -0.29
TISCO -51.05 79.50 0.95
SAWAD -30.56 46.00 -1.60
AMATA -26.05 20.80 -1.42
SPRC -25.59 10.10 0.00
BCP -21.26 32.00 -0.78
OSP -20.25 23.70 -1.25
PTG -16.96 9.25 3.35
THAI -14.68 12.20 -1.61

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) 24/12/2018 01/02/2019
ECF-W2 (T/0) 24/12/2018 01/02/2019
ECF-W3 (T/0) 24/12/2018 01/02/2019
ORI-W1 (T/0) 11/12/2018 18/01/2019
SISB (T/0) 11/12/2018 18/01/2019
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