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Our Portfolio Jun 2016 : BKD, CK, CPALL, GPSC, SCC

ma SET fiviiandunivaubiiluTanialunisiianiiudaldagi...
nagns : dawadszau OPEC Lifimuduviin aaefiainudnaiiasdunis
dupanifinuasanszfonadunaia Huielifilasauiniva inuvyuiia
vinlvi SET fofiandundofuriunaziauay FSS fedouuninlvisadiathonain
Usuasfininiduidiu SHrudaasnuszasnarvfouivdasaiiaals
wuweunmewaila : GFPT, BM, PLAT(buy back)

wuaTiuy 1 Wianutl SET sansandusnaduinnlddna¥e usddoiiunisundie
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WsuduaamisalmsuenadinioasegaalugTslay wazdasduiaiidu
Hufedaunsitsuaaanauaasanizain ADP Auvdudulutiau w.a.
vinlviinasnuaaaaudaniAmdunistzaazaaswgialanalding doua
Winarajuiadadnddrulnaidotlauin adr9lsAnruaudoalioad
Tamalunszfiuiiudesraanidovacanigluie dfenaduas defunsauunn
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Fund Flow nuﬁnizumﬁumuwaL'ﬁmﬁmﬂvlmmiu US$588 &u Liindu
arimmadssinaminlaanudle US$324 & uasléniu US$192.3 au
angAinafidiolduivain US$29.2 & winTiuassusdunuinamaiva
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Market Summary (Bloomberg)

2-6-16 %1 Da: %WTD %MTD
SET 1,424.06 0.59 0.81 -0.02
SET50 907.14 0.43 0.44 -0.44
Daily turnover 46,265.50 (Bt mn)
Market cap 13,559.72 (Bt bn)
Market P/E 21.56  (x)
Market P/BV 1.82 (x)
Market yield 3.35 (%)
SET 15.31 13.45
China 13.30 11.74
Hong Kong 11.47 10.41
Indonesia 15.28 13.28
Korea 10.99 10.07
Philippines 19.22 17.38
Taiwan 13.46 12.56
S&P500 17.90 15.77
Top 5 Short sell Turnover THBmn (SET)
Stock 3 Jun 1 Jun 31 Ma: 30 Ma: 27 Ma
AOT 114.91 8.00 23.84 39.70 33.60
PTTEP 86.34 239.18 235.31 180.58 242.86
ADVANC 78.88 37.35 96.52 80.20 61.31
IVL 78.64 2.41 5.87 56.94 68.87
SCB 70.09 110.18 4.33 7.87 7.08
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Investors Summary (SET)

y ) Bu Sell Net

Foreign (Bt mn) 11,521.23 10,477.88 1,043.35
Proprietary (Bt mn) 5,185.08 5,157.58 27.50
Local Institution(Bt mn) 6,007.63 5,322.03 685.60

Retail (Bt mn) 23,551.56 25,308.00 -1,756.44
SET50 Index Future - Contract (www.tfex.co.th)
2-6-16 Bu Sell Net
Institution 23,474 27,478 -4,004
Foreign 21,694 16,138 5,556
Local 73,613 75,165 -1,552
lagadasdinniu
34.e. - 3u: Caixin China PMI Composite (w.A.)
- ¢15T21u: Markit Eurozone Composite PMI (w.q.)
- @udg: A1TINUUANAMALNERAT (W.A.)
6 f.21. - aaaun s davinnsiiasluu Memorial Day
7 f.a. - 1512 1Q16 GDP (aanama +0.5% Q-Q wihasanau)
8 e - 3u: gan1sdn (w.a.) (ea1aa1a -4.3% Y-Y aunau -1.8% Y-Y)
- d1lu: 1Q16 GDP (aa1aaa +0.5% Q-Q amueid 4Q15 +0.4% Q-Q)
9 fl.a1, - aa1aruiu davne Lduiu davinnns indniaizanouay Dragon Boat
- duflanundaiugudiae (w.a.)
- 1udle: suia1snaty (BoK) seau
10 fi.e1. - aanavuiu vy davinmsiaslumaniaiizateua Dragon Boat
12 fi.e. - Ju: gaedUdn (w.a.)
14-15 Q.21 - FOMC useaju
14 f1.a1. - dndg: aadldn (w.a.)

- ¢1572fu: Industrial Production (1u.e1.)
- MSCI: Annual Market Classification Review

16 fi.e1. - BOJ uszau



FINANSIA SYRUS

As of 2 June 16

Equities Index Close %1 Day %WTD %MTD
SET 1,424.06 0.59 0.81 -0.02
SET50 907.14 0.43 0.44 -0.44
Dow Jones 30 17,838.56 0.27 -0.19 0.29
S&P 500 2,105.26 0.28 0.30 0.40
NASDAQ Comp 4,971.36 0.39 0.77 0.47
FTSE 100 6,185.61 -0.10 -1.36 -0.73
Hang Seng 20,859.22 0.47 2.16 1.00
Nikkei 225 16,562.55 -2.32 -1.23 -3.52
Shanghai Comp 2,925.23 0.40 3.69 0.30
Weighted Taiwan 8,556.02 -0.48 1.61 0.76
KOSPI 1,985.11 0.12 0.71 -0.01
Straits Times 2,795.09 0.16 0.28 0.69
Kuala Lumpur 1,630.53 0.25 -0.26 0.43
Jakarta Comp 4,833.23 -0.13 0.38 0.76
Philippines Comp 7,464.59 -0.48 1.64 1.78
S&P ASX 200 5,278.89 0.60 -1.77 -1.27
VIX Index 13.63 -4.01 3.89 -3.95
MSCI AC World 402.49 0.08 -0.11 0.68
MSCI Asia Pac Ex Japan 406.92 -0.02 -0.02 -1.23
MSCI Asia Ex Japan 495.11 0.31 0.53 -0.08
MSCI EM Asia 400.31 0.27 0.45 0.09
MSCI Thailand 486.67 0.48 0.46 2.81
India 51.01 111.78 51.01 2,235.37
Indonesia 32.57 105.01 35.04 355.35
Philippines 5.05 74.54 15.09 343.85
Korea -53.03 553.55 489.01 3,157.82
Taiwan 192.30 1,095.34 493.12 4,120.31
Thailand 29.28 74.55 17.28 533.16
Vietnam 4.65 15.48 5.33 -78.88
Total 261.84 2,030.25 1,105.88 10,666.98
Source: Bloomberg

TFEX Market

Symb Settle Change Vol (‘000 Ol (‘000
S50K16 908.70 6.40 110,649 252,698
S50M16 904.00 3.20 11 21
S50N16 905.20 3.80 10 20
S50U16 897.80 6.70 7,185 19,374
550216 894.10 6.10 728 4,412
S50H17 888.00 5.50 198 2,418

source: Aspen (F9 page 25200)

NVDR TOP BUY
Stock

PTT
PTTEP
SCC
KBANK
LH

IVL
TOP
BANPU
MINT
TVO

NVDR TOP SELL
Stock

PTTGC
AOT
BBL
BH
TRUE
CPALL
WHA
BWG
KTB
PS
Source: SET

Net Value
(Bt m)
278.47
244.37
228.96
179.56
100.66

83.76
73.36
62.53
52.16
49.10

Net Value
Bt m
-134.66
-133.37
-101.46
-60.51
-50.96
-50.44
-47.62
-41.37
-32.43
-30.80

Close

2 June 16
305.00
79.00
482.00
173.00
8.85
32.75
64.25
12.10
39.00
32.00

Close
2 June 16
60.50
387.00
162.00
189.00
7.25
49.00
3.28
1.92
17.10
25.00

2.60
0.84
0.00
2.91
-1.50
2.39
0.00
0.65
4.92

change
1.68
-0.77
-0.61
-2.07
0.69
0.00
-0.61
2.67
0.59
0.00

Source: Bloomberg
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(+) ardunvuniafuderduidntias argaadaulmlunsay
35.53-35.62 unn/aaaas

Currency Markets Current Previous %change
Bt/ USS* 35.58 35.61 0.10
USS$/ Euro 1.11 1.12 -0.04
Yen/ USS 109.07 108.87 -0.18
Yuan/ US$ 6.59 6.58 -0.03
Commodity Price Current Prev %change
Crude 0il 49.20 49.17 0.06
GOLD 1,212.20 1,212.60 -0.03
BDI 606.00 612.00 -0.98
ZINC 1,982.00 1,971.00 0.56
CRB index 188.03 186.82 0.64

*onshore rate

(0) ;raisTusiu NYMEX douaunsiau fi.a. i@utiu 0.16 aaaans/
FIREIER ma;iﬁ 49.17 aaaans/unsisa wav EIA ainadiaus
Fanihffudusaudaviianas  atolsAnunisusudugedng
Lﬁaamnmsﬂsxﬂu OPEC felianuisannadiuBasinaunis
WK 16
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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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