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Our Portfolio Jun 2016 : BKD, CK, CPALL, GPSC, SCC
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Market Summary (Bloomberg)

13-6-16 %1 Day %WTD %MTD

SET 1,421.86 -0.51 -0.51 -0.17
SET50 902.39 -0.77 -0.77 -0.96
Daily turnover 54,564.20 (Bt mn)

Market cap 13,551.26 (Bt bn)

Market P/E 21.61  (x)

Market P/BV 1.81  (x)

Market yield 3.34 (%

SET 15.29 13.44
China 12.99 11.46
Hong Kong 11.15 10.09
Indonesia 15.26 13.21
Korea 10.87 9.97
Philippines 19.18 17.33
Taiwan 13.42 12.48
S&P500 17.66 15.57
Top 5 Short sell Turnover THBmn (SET)

Stock 13 Jun 10 Jun 9 Jun 8 Jun 7 Jun

PTTEP 228.84 335.94 347.89 209.63 174.66
PTT 135.87 138.12 151.93 134.44 59.20
KBANK 125.69 86.93 76.09 129.54 167.63
SCB 68.29 22.61 29.19 72.78 184.38
JAS 54.98 4.63 - 1.16 0.30
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Investors Summary (SET)

13-6-16 Buy Sell

Foreign (Bt mn) 9,799.98 10,235.81 435.83
Proprietary (Bt mn) 5,301.93 5,355.37 -53.44
Local Institution(Bt mn) 2,244.21 5,385.03 3,140.82
Retail (Bt mn 37,218.04 33,587.95 .

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

13-6-16 Buy

Institution 30,457

Foreign 22,390 21,875 515

Local 71,597 70,888 709
flagafidasdnaiu

14-15 f.e1. | - &ndg: FOMC seau

14 0. - g5 gand1ddn (w.a.)

- MSCI Annual 2016 Market Classification Review
15 fi.e. - g5 Tu: aan1sAn (su.a.)

16 4. - efjilu: BOJ lsvam
- dulatiidie: surAsnatv (BI) dssyu
- auss: deduida (w.a.)
- g5l dasduda (w.a.)

17 4.8 - #1%5: Housing Starts, Building permits (w.n.)

20 fi.81. - ‘lne: aaeunasa (W.a.)

21 f.a - g15%aiu: ZEW Survey Expectations (f.e1.)

22 fi.e1. - aaaviunaidatiavinansifiaslutu Nuzul Al-quran

- e aue. seyu (aaamansnantiiaii 1.5%)
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As of 13 June 16

Equities Index Close %1 Day %WTD %MTD
SET 1,421.86 -0.51 -0.51 -0.17
SET50 902.39 -0.77 -0.77 -0.96
Dow Jones 30 17,732.48 -0.74 -0.74 -0.31
S&P 500 2,079.06 -0.81 -0.81 -0.85
NASDAQ Comp 4,848.44 -0.94 -0.94 -2.01
FTSE 100 6,044.97 -1.16 -1.16 -2.98
Hang Seng 20,512.99 -2.52 -2.57 -1.51
Nikkei 225 16,019.18 -3.51 -4.51 -8.02
Shanghai Comp 2,833.07 -3.21 -3.21 -2.86
Weighted Taiwan 8,536.22 -2.06 -1.96 0.11
KOSPI 1,979.06 -1.91 -2.39 -0.71
Straits Times 2,785.43 -1.33 -1.58 -0.45
Kuala Lumpur 1,629.77 -0.70 -1.00 -0.07
Jakarta Comp 4,807.23 -0.84 -0.84 0.22
Philippines Comp 7,554.40 0.59 -0.02 1.44
S&P ASX 200 5,312.60 -1.55 -1.55 -2.76
VIX Index 20.97 23.14 23.14 47.78
MSCI AC World 396.41 -1.24 -2.90 0.71
MSCI Asia Pac Ex Japan 407.54 -1.61 -2.84 2.42
MSCI Asia Ex Japan 492.16 -2.04 -3.10 2.79
MSCI EM Asia 397.79 -2.05 -3.14 2.80
MSCI Thailand 482.31 -1.00 -2.57 1.69
India 32.80 244.33 624.69 2,809.05
Indonesia -30.13 -30.13 140.53 460.84
Philippines -9.33 -9.33 116.35 445.11
Korea -61.66 -228.76 1,037.77 3,706.57
Taiwan -147.34 -147.34 1,714.19 5,341.38
Thailand -12.39 -12.39 261.56 776.93
Vietnam -3.90 -3.90 19.50 -64.70
Total -231.95 -187.52 3,914.59 13,475.18
Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000 Ol (‘000
S50M16 904.60 -5.10 110,651 277,100
S50N16 897.20 -11.60 3 23
$50Q16 901.40 -5.10 3 48
S50U16 895.60 -5.40 12,796 36,733
550216 891.60 -5.10 802 5,056
S50H17 885.00 -5.50 189 2,556

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

BBL
CPALL
ADVANC
IVL

SCC
CPN

TU
ROBINS
SCB
HMPRO

NVDR TOP SELL
Stock

JAS
KBANK
PTT
PTTEP
TRUE
AAV
DELTA
BDMS
INTUCH
KTB
Source: SET

Net Value
(Bt m)
334.13
182.31
134.18

93.30
86.91
77.80
35.29
33.41
26.24
21.57

Net Value
Bt m
-648.68
-485.29
-94.50
-92.49
-81.65
-73.04
-57.21
-50.50
-41.97
-38.67

Close
13 June 16
162.50
47.50
161.50
32.00
476.00
55.50
22.10
61.00
134.00
8.85

Close
13 June 16
4.94
165.50
316.00
81.00
7.15
6.00
67.00
23.70
54.75
16.80

=155
0.00
1.59
-0.42
-1.33
0.00
=122
-1.47
-0.56

change
7.39
-2.36
-0.32
-1.22
0.00
1.69
-3.94
-0.42
-0.45
-1.75

June 14, 2016

o\ a A _a oo = . a o
* () anevuanssadfiaduiiiuintalusauausaiiasTnminasmu
anmeduninaidaouasiumgmalsyyu FED Tufuil 14-15 f.a. 1
= a PPV a
TIufvnsaviseanud Brexit Jui 23 f.u.

» (1) ahusaavugTstfladudollaauusesaiiasananybiviuau

uBaszasmsasilszanud Brexit uanannfifofinisUssayusunais
navdonaruarsdsiasuaudludlonvi

o o\ v & o o\ a
= (-aazneaaviuiadaiirtildasaralunauauauaaiaviuginia
a o i
AuannussenmanmIaInui idgala
* (0) Adunuaiefaaning  sgawedaulmilunsay  35.14-
35.25 un/aaaans

Currency Markets Current Previous %change
Bt/ USS* 35.19 35.19 0.02
USS$/ Euro 1.13 1.13 0.02
Yen/ USS 106.07 106.26 0.18
Yuan/ US$ 6.58 6.59 0.04
Commodity Price Current Prev %change
Crude 0il 48.39 48.88 -1.00
GOLD 1,284.40 1,286.90 -0.19
BDI 609.00 610.00 -0.16
ZINC 2,077.00 2,086.00 -0.43
CRB index 192.90 192.89 0.01

Source: Bloomberg  *onshore rate
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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
KTP (T/A#1) 14/6/2016 4/7/2016

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

A (1/2) SIIZS L2010
AID (170) 6/6/2016 24/6/2016 ATP30 (C/P from T/0) 30/5/2016 17/6/2016
AJD-W1 (170) 6/6/2016 24/6/2016 KOOL (C/P from T/0) 30/5/2016 17/6/2016
AJD-W2 (1/9) 5/6/2016 24/6/2016 T (C/P from T/A#1) 6/6/2016 30/6/2016
DNA (T/A#1) 31/5/2016 20/6/2016 T-W3 (C/P from T/A#1) 6/6/2016 30/6/2016
DNA-W1 (T/A#1) 31/5/2016 20/6/2016 = P famTI0) i FyEr
EVER (1/9) 13/6/2016 30/6/2016 PSTC (C/P from T/0) 13/6/2016 8/7/2016
GENCO (170) 9/5/2016 17/6/2016 PSTC-W1 (C/P from T/0) 13/6/2016 8/7/2016
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

NOK (T/A#1) 7/6/2016 27/6/2016

PTL (1/0) 6/6/2016 15/7/2016

QTC (T/A#1) 6/6/2016 24/6/2016

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

scI (T1/0) 30/5/2016 8/7/2016

SOLAR (1/0) 13/6/2016 22/7/2016

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

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

TKN (1/0) 6/6/2016 15/7/2016

™I (T/A#1) 6/6/2016 24/6/2016
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