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20-02-19 %1 Day %WTD %MT
SET 1,645.38 0.59 0.52 0.22
SET50 1,095.88 0.63 0.60 -0.06
Dailysturnover (Bt mn)  58,414.30 (Bt mn)
Market cap (Bt bn) 16,721.75 (Bt bt)
Market PoE (x) 16.03  (x)
Market P/BV (x) 1.92  (x)
Market yield (%) 3.03 (%)
SET 14.77 13.61
China 10.37 9.22
Hong Kong 10.94 10.01
Indonesia 15.67 13.95
Korea 10.84 9.37
Philippines 16.81 14.93
Taiwan 14.18 13.36
S&P500 16.64 14.98
20-02-19 Buy Sell Net
Foreign (Bt mn) 32,226.03  24,236.35 7,989.68
Proprietary (Bt mn) 6,188.79 6,078.17 110.62
Local Institution(Bt mn) 5,690.31 5,267.47 422.84
Retail (Bt mn) 14,309.13  22,832.28 -8,523.15
20-02- 19 Buy Sell Net
Institution 27,372 33,722 -6,350
Foreign 38,511 38,643 -132
Local 87,297 80,815 6,482

Top 5 Short sell Turnover THBmn (SET,

Stock 20 Feb 18 Feb 15 Feb 14 Feb 13 Feb
CPALL 468.56 60.89 72.38 28.64 11.58
PTTGC 316.74 149.21 32.72 40.73 126.71
PTTEP 132.37 10.89 24.26 5.50 3.27
KBANK 95.22 29.72 112.36 79.13 128.24
PTT 75.44 58.26 125.57 61.41 50.40
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Equities Index Last %1 Day %WTD %MTD .

SET 1,645.38 0.59 0.52 022 (#) eamvjuaniguiudidu ndesaounisissyn FED Hauw.a.

SET50 1,095.88 0.63 0.60 20.06 swyindelutuiazdusanids syudeunuilasnaanisan Balance

Dow Jones 30 25,954.44 0.24 0.28 3.82  Sheet maluduil 2019

S&P 500 2,784.70 0.18 0.33 2.98 . Lo L B

NASDAQ Comp 7,489.07 0.03 0.22 285 () majmuuuisﬂﬂsnmmu ANANUAIANTINAANENITLITANTAY

FTSE 100 7,228.62 0.69 -0.11 3,73  Brexit ingousmiad

Sl C el 28,514.05 1.01 1.97 182 () pwsueaneviuiagiaudinfilsudas sumefuaaiadug nie

Nikkei 2?5 Zlaiier ey L2y 286 o amihsuduidindy naduridedarassunasdiulngluacde

Shanghai Comp 2,761.22 0.20 2.94 6.83 flavanmiludundinama

Weighted Taiwan 10,272.46 1.18 2.21 3.58 v '

KOSPI 2,229.76 1.09 0.90 0.50  (0) AduIMdenseFndaiaufunaaafansy ageadiusin

Straits Times 3,278.38 0.57 1.15 272 31.10 1w/easadauis

Kuala Lumpur Comp 1,726.18 1.15 2.15 2.48

Jakarta Comp 6,512.78 0.28 1.94 -0.31

Philippines Comp 7,939.24 1.35 0.38 -0.85

S&P ASX 200 6,096.49 0.17 0.68 4.13 Currency Markets Current Previous %change

VIX Index 14.02 -5.78 =597/ -15.39 Bt/ USS* 31.14 31.09 -0.14
US$ / Euro 1.13 1.13 -0.03

MSCI AC World 502.92 0.47 1.67 4.01 Yen / US$ 110.65 110.85 0.18

MSCI Asia Pac Ex Japan 519.68 1.13 0.83 4.09 Yuan / US$ 6.72 6.76 0.56

MSCI Asia Ex Japan 649.83 1.35 0.68 4.29 Commodity Prices Current Previous %change

MSCI EM Asia 526.31 1.37 0.57 3.96 Crude Oil 57.17 57.16 0.02

MSCI Thailand 599.62 0.55 0.32 2.49 Singapore GRM = - -

Foreign Fund Flows Gold (COMEX) 1,342.10 1,347.90 -0.43

(US Million) Last WTD MTD YTD BDI 635.00 643.00 -1.24

India -218.08 -218.08 -234.07 -309.42 ZINC 2,698.00 2,657.00 1.54

Indonesia 32.03 -22.38 -224.96 739.00 CRB index 183.27 182.24 0.57

Philippines 1.70 6.63 77.76 433.69  Source: Bloomberg  “onshore rate

Korea -5.75 499.07 639.98 4,297.77

Taiwan 320.68 638.88 1,615.07 3,433.56 (+) Faniiiudiy NYMEX senaufiau f.a. vindu +0.83 naaans

Thailand 256.58 235.37 -30.03 184.19 Wagi  56.92 maaai/ndisa wdveainAannANNfIaEad

Vietnam 10.76 19.51 110.08 167.50  Trade War uagunun1saniidonisudnzasngu OPEC

Total 397.92 1,159.00 1,953.83 8,946.3

Source: Bloomberg

(+) ;1 masd1 COMEX douauidiau e, winfiu +3.10 aaaars

g 1347.9 aaaans/aaud

TFEX Market

Symb Settle Change Vol (‘000) Ol (‘000)
S50G19 1,092.50 4.00 74 224
S50H19 1,087.80 4.80 137,589 218,223
$50J19 1,082.60 4.60 6 103
S50M19 1,083.30 4.70 13,658 27,945
S50U19 1,079.00 4.60 1,247 6,732
S50Z19 1,078.60 5.00 606 3,128

source: Aspen (F9 page 25200)

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

(Bt m) 20-02-19 change

PTTGC 749.35 71.75 3.61
PTTEP 465.84 125.50 1.62
ScC 351.57 472.00 2.16
AOT 260.19 68.50 2.24
PTT 256.16 49.00 1.03
EA 186.60 47.25 1.61
SCB 160.95 134.00 1.13
CPN 121.50 75.25 -1.63
MTC 110.59 48.75 1.04
SAWAD 107.24 50.25 4.15

NVDR TOP SELL
Stock Net Value Close %

(Bt m) 20-02-19 change

KBANK -375.83 194.50 -1.27
SPRC -248.57 11.30 2.73
CPF -58.64 26.00 -2.80
LH -50.15 10.40 0.00
CPALL -30.69 77.00 -0.32
KTB -27.70 19.30 0.00
BCH -24.50 17.00 0.59
TMB -19.44 2.26 0.00
STA -14.22 16.40 5.13
QH -10.76 3.00 0.67

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
MALEE (T/A) 21/02/2019 13/03/2019
PHOL (T/A) 31/01/2019 20/02/2019
SMM (T/0) 28/01/2019 08/03/2019
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