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Today’s Report : BCH
Our Portfolio Jun 2016 : BKD, CK, CPALL, GPSC, SCC
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Market Summary (Bloomberg) Investors Summary (SET)
31-5-16 %1 Da %WTD  %MTD 31-5-16 Bu Sell Net
SET 1,424.28 0.01 0.82 0.00 Foreign (Bt mn) 32,605.95 30,998.06 1,607.89
SET50 911.11 -0.09 0.88 0.00 Proprietary (Bt mn) 5,591.92 4,427.01 1,164.91
Daily turnover 67,210.30 (Bt mn) Local Institution(Bt mn) 3,855.11 4,637.97 -782.86
xar::et ;a}LE 13,53?.; g EB; bn) Retail (Bt mn) 25,157.30 27,147.24 -1,989.94
arke . X _
Market P/BV 182 () SET50 Index Future - Contract (www.tfex.co.th)
(%)

31-5-16

Market yield 3.35 (% v
Forward P/E (Bloomberg) 2015E 2016E Institution 18,148 23,326 3,178
Foreign 26,498 19,263 7,235
SET 15.31 13.45
China 13.27 11.71 Local 57,442 59,499 '2,057
Hong Kong 11.30 10.25 flasaiidavhinnu
Indonesia 15.14 13.14 1 fi.a1, - ‘lne: dasnduia (w.a.)
Korea 10.99 10.07 fu: ) )
Philippines 18.88 17.08 - 3u: Manufacturing and Non-manufacturing PMI (w.a.)
Taiwan 13.36 12.50 - BaasiAg: 1Q16 GDP
S&P500 17.86 15.74 - anf: Fed Beige Book
Top 5 Short sell Turnover THBmn (SET) 2.8 - OPEC 1l5zaju
Stock 31 Ma 30 Ma 27 Ma 26 Ma 25 Ma - ECB sgaju o
PTTEP 235.31 180.58 242.86 185.76 147.41 - e duflanuidatuguiiag (w.a.)
ADVANC 96.52 80.20 61.31 101.42 50.39 - wnmald: 1Q16 GDP
KBANK 75.06 27.17 36.07 72.93 32.03 35.a - 3u: Caixin China PMI Composite (w.a.)
PTT 47.40 73.23 78.16 127.36 59.42 - #15Taiu: Markit Eurozone Composite PMI (w.q.)
EGCO 28.70 - 2.47 1.49 2.01 - gudg: AMTvIUUaNANEAT (W.A.)
Contact person : Somchai Anektaweepon 6 f1.e1. - aaaviulnwmale favinnsidiasluiu Memorial Day
Register : 002265 7 f1.81. - g 15T2u: 1Q16 GDP
Tel: 02-646-9967, 02-646-9852 8 S v
www.fnsyrus.com A48 " AU AANMIM (w.a.)
FB: Finansia Syrus Research, IG: finansiasyrusresearch - d)iu: 1Q16 GDP
9 fi.a - aaaviuiu daong leniu flavinnsiiiasluiu Memorial Day
- 1udle: suia1snaty (BoK) wseau
10 fi.a - aanavuiu vy davinnsiiiasluu Memorial Day
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Equities Index Close %1 Day %WTD %MTD
SET 1,424.28 0.01 0.82 0.00
SET50 911.11 -0.09 0.88 0.00
Dow Jones 30 17,787.20 -0.48 -0.48 0.00
S&P 500 2,096.96 -0.10 -0.10 0.00
NASDAQ Comp 4,948.06 0.29 0.29 0.00
FTSE 100 6,230.79 -0.64 -0.64 0.00
Hang Seng 20,815.09 0.90 0.73 -0.43
Nikkei 225 17,234.98 0.98 1.52 -0.83
Shanghai Comp 2,916.62 3.34 3.39 0.00
Weighted Taiwan 8,535.59 -0.00 0.90 0.04
KOSPI 1,983.40 0.83 0.62 -0.10
Straits Times 2,791.06 -0.20 -0.40 0.01
Kuala Lumpur 1,626.00 -0.24 -0.72 -0.04
Jakarta Comp 4,796.87 -0.81 -0.37 0.00
Philippines Comp 7,401.60 -0.84 -0.14 0.00
S&P ASX 200 5,378.56 -1.19 -1.69 -1.19
VIX Index 14.19 8.16 8.16 0.00
MSCI AC World 402.57 -0.12 0.40 -0.19
MSCI Asia Pac Ex Japan 408.32 0.38 1.57 -1.95
MSCI Asia Ex Japan 494.33 0.41 1.78 -1.61
MSCI EM Asia 399.67 0.36 1.77 -1.36
MSCI Thailand 488.60 -0.21 2.21 2.37
India 57.84 57.84 382.76 2,181.43
Indonesia 27.79 69.94 -17.30 320.28
Philippines 49.36 59.40 286.52 328.71
Korea 3.28 67.86 3.28 2,672.13
Taiwan 163.97 601.92 -2,080.96 3,626.89
Thailand 45.00 57.26 131.44 515.88
Vietnam 3.75 10.16 33.07 -84.21
Total 350.99 924.38 -1,261.19 9,561.11
Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000 Ol (‘000

S50K16 909.30 -1.90 94,940 261,013
S50M16 907.80 1.90 5 15
S50N16 906.20 -1.80 6 6
S50U16 898.50 -1.80 6,468 16,464
550Z16 894.70 1.10 473 4,369
S50H17 888.80 1.70 196 2,399

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

KBANK
BDMS
EGCO
INTUCH
CPF
SCB
SCC
AOT

BH

PTT

NVDR TOP SELL
Stock

ROBINS
CPALL
PTTGC
PTTEP
MAJOR
KTB
IVL
IRPC
BBL
TMB
Source: SET

Net Value
(Bt m)
536.67
431.83
400.86
304.69
271.46
253.63
229.40
222.32
216.62
181.65

Net Value
Bt m
-241.19
-206.17
-173.04
-162.88
-113.77
-105.56
-105.39
-92.72
-84.87
-77.98

Close

31 May 16
174.00
24.10
186.50
56.00
29.25
134.00
484.00
396.00
197.00
301.00

Close
31 May 16
56.75
49.75
59.50
77.75
31.50
17.10
33.25
4.98
163.50
2.28

0.42
-0.53
1.82
-0.85
1.13
0.83
0.76
1.81
-2.90

change
-3.81
1.53
-2.06
-3.12
0.00
-0.58
-0.75
-2.35
-0.30
-1.72
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Currency Markets Current Previous %change
Bt/ USS* 35.74 35.77 0.08
USS$/ Euro 1.11 1.1 -0.05
Yen/ USS 110.61 110.73 0.11
Yuan/ US$ 6.59 6.58 -0.03
Commodity Price Current Prev %change
Crude 0il 48.96 49.10 -0.29
GOLD 1,221.80 1,217.50 0.35
BDI 612.00 606.00 0.99
ZINC 1,923.00 1,899.00 1.26
CRB index 186.15 186.14 0.01

Source: Bloomberg  *onshore rate

= (0) memiufufy NYMEX gouaudau fi.e. aduas 0.23
LR RE A TRESE) magﬁ 49.10 maaars/uissa Taadnasnunay
suanuiuzassguumnsznnihiuanainaniwatadu
paminiuluilaaiy  wannntfifodasfinaugnisussyu  OPEC
uiunged
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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
ACAP (1/0) 30/5/2016 8/7/2016

AID (1/0) 16/5/2016 3/6/2016

A (1) SIS AT
AJDW2 (1/9) 16/5/2016 /62008 SIM (C/P from T/A#1) 10/5/2016 6/6/2016
DA (T/A%1) 31312018 20/8/2018 TAPAC (C/P from T/0) 16/5/2016 10/6/2016
DNAWL (T/A%1) 31/5/2016 20/6/2018 TAPAC-W2 (C/P from T/0) 16/5/2016 10/6/2016
£E (1/9) 352018 10/6/2018 ATP30 (C/P from T/0) 30/5/2016 17/6/2016
EVER (179} 3212008 10/6/2018 KOOL (C/P from T/0) 30/5/2016 17/6/2016
GENCO (1/0) 9/5/2016 17/6/2016

GENCO-W1 (1/0) 9/5/2016 17/6/2016

HYDRO (1/0) 16/5/2016 24/6/2016

KC (T/A#1) 26/5/2016 15/6/2016

MAX (1/0) 30/5/2016 8/7/2016

PSTC (1/0) 3/5/2016 10/6/2016

PSTC-W1 (1/0) 3/5/2016 10/6/2016

QTC (T/A%1) 16/5/2016 3/6/2016

RICH (1/0) 9/5/2016 17/6/2016

sct (1/0) 30/5/2016 8/7/2016

SUPER (1/0) 9/5/2016 17/6/2016

SUPER-W3 (1/0) 9/5/2016 17/6/2016

T (T/A#1) 16/5/2016 3/6/2016

™I (T/A%1) 16/5/2016 3/6/2016

T-W3 (T/A#1) 16/5/2016 3/6/2016
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