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Daily Trading
BUY ADVANC (cut loss below 85.0) CPN (cut loss below
20.5) TTA (cut loss 22.7)
NISMEE  TICON (take profit below 8.70) IRPC (take profit
below 3.70)

Technical Analysis
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Medium to Long Term Play
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SET turnover (Bt mn) 22,427.36
SET Market Cap. (Bt bn) 5,292.50
PER (x) 25.34
PBV (x) 1.44
Dividend yield (%) 4.13
Ticker Buy Sell Total Net
5 udiu yar1n1stagnd uas NVDR (fuuiv)

DTAC 429 109 538 320
TTA 263 16 278 247
SCcC 139 18 157 121
PTT 97 8 104 89
ACL 48 5 54 43
5 duéiu yar1n15aans ua9 NVDR (f1uuin)

BBL 89 188 277 -99
BANPU 3 70 72 -67
TOP 4 40 45 -36
THAI 0 23 23 -23
PHATRA 0 13 13 -13
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» » ECONOMICS & POLITICS
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» > EXTERNAL FACTOR
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AT AT uNENsaaRulurassuIanalugag 1-2 ihaudnenin
@ Wuiluna

SusugaxD ‘ SN e (un) Juiiang ‘ snaiu(un) dasiluna (%)
4-Sep-09 ASP 0.06 21-Sep-09 1.84 3.26
7-Sep-09 PHATRA 0.60 21-Sep-09 18.30 3.28
8-Sep-09 BANPU 8.00 25-Sep-09 408.00 1.96
8-Sep-09 BAY 0.15 22-Sep-09 18.30 0.82
8-Sep-09 BBL 1.00 25-Sep-09 111.50 0.90
8-Sep-09 BECL 0.55 24-Sep-09 18.70 2.94
8-Sep-09 KBANK 0.50 24-Sep-09 73.50 0.68
9-Sep-09 ZMICO 0.15 24-Sep-09 2.34 6.41
10-Sep-09 SVI 0.9529 23-Sep-09 2.90 32.86
11-Sep-09 ESSO 0.25 28-Sep-09 7.20 3.47
11-Sep-09 PRANDA 0.10 28-Sep-09 4.48 2.23
11-Sep-09 FANCY 0.08 29-Sep-09 2.08 3.85
11-Sep-09 DRT 0.15 - 2.92 5.14
14-Sep-09 JCT 2.00 1-Oct-09 46.00 4.35
12-Oct-09 HMPRO 0.10 27-0Oct-09 7.00 1.43
12-Oct-09 KH 0.10 27-0Oct-09 8.60 1.16
21-Oct-09 DIMET 0.015 12-Nov-09 0.51 2.94
5-Nov-09 SIAM 0.04 30-Nov-09 2.02 1.98

Source: KS
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27/8/09 fluwa/vyju(Bt) 3u XD Juanuiluma (%)
PTTCH 66.00 0.50 Sep-09 Sep-09 0.8%
BBL 112.00 1.00 Sep-09 Sep-09 0.9%
BAY 18.10 0.15 Sep-09 - 0.8%
TVO 16.80 0.83 Sep-09 Oct-09 4.9%
KH 8.70 0.10 Sep-09 Sep-09 1.1%
MAJOR 7.45 0.06 Sep-09 Sep-09 0.8%
MCOT 19.40 0.70 Oct-09 Oct-09 3.6%
TCAP 14.30 0.50 Oct-09 Oct-09 3.5%
PTTCH 66.00 0.50 Sep-09 Sep-09 0.8%
Source: KS
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» > ALTERNATIVE INVESTMENT STRATEGY
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@ & o o a
Gold Futures: tasaulilvinrinls® 15,850

sAmaalan (RTXGL) szaiznaneiaeluiam High risk - High return LLﬁiIui”ﬂ”ﬁ'uﬂW@?‘UﬁQﬂﬂ%u1ﬂﬁ $989
LL@"’/‘MT@ $992 Lmeu@m $974-$971 TEUINNIU m@naum"l;ﬂ‘w $963 mﬂ $959 g1usy Gold futures £
191 De9 Long GFV09 Fwdangeannuimininlslugad 15,600 e &Il uLiinsnls? 15,850

SET50 Futures: 5871 Long 14 waz Long 1iaile usl cut loss vnugm 449 seudnadu

feW i Long 13usiuay Long wialéiinaliutievintinle? 485 usl cut loss wnuge 449 szudnedus
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Stock Futures: 5@ Long PTT Muaan3eniie wazda Long PTTEP sialdl

i v v 1 ¥ v
doetisrAniugsiuNou uszazanaefinesdnmeiniudaiilanialuiaay Tnsszezduuustin
19a Long PTT MUAMAIAIN cut loss aaNNNATINI uazazenemand dau PTTEP #1 Long ldugalia
MUUN394UILNK Tag stop loss uazMTaqainnlsredwiaaani

Pair Trade Strategy: t1lA# Long PTTAR Short PTTCH 1la@ Long PTTEP Short SCC

Fuillitlag Long PTTAR Short PTTCH uazilag Long PTTEP Short SCC uaxiia Long BH Short BBL

» > STOCK NEWS

OnDX: fiswssaniudn ull 52 mﬁlummmnwumwmimmum”l,mmummﬂmqﬂLwnmm‘wum 47
Fuum usifiaadnseldaylndiAesiutinewd 650 &uuam (ﬂuTWLmam)

OsPALI: 1idnazLiuiiheeniufoe|dluilifdudlu 8.5 Wudum andnedsi 8 suduum
Hesannusdndiuasnsseleulunietings 3.5 Wuduum daflusenteuann Backlog FLsemil 1.3 vl
Suum ansieisdueniudiuda 4.5 Wudum e Backlog aznuegiuflaud T 54 anigiiila
qrslullilandy 15% wdsansiuyy wazannsfivwlasanisidnsnnlsdusugedoamyu duiuuaud
53 wistsilnlasenislud 15 Tasans sanyasitlszann 1.5 niudnuum (1Q Biz)

DTTA: vsdnilounedn 13 nef wihuef Gtk svia Sadluidndesiiteduing TTA 99.99% léane
Fenes uidiued Wiun Blueseas Inc., Liberia ivevnlusinifummaniiutu 67,595,628.52 1w uaziile
wnenldangsing 7 TunsmeFesisenanauazenatiugs agldinlslunnainydudwinaidainnis
gFeariiszann 2.6 41uLm (1Q Biz)
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Current Index 52 week
High
World Stock Index

Down Jones 9344.61 0.69% -2.46% 0.63% 6.47% 11,510.74 6,547.05

S&P 500 1003.24 0.85% -2.69% 0.06% 11.07% 1,267.79 676.53

Nasdaqg 1983.20 0.82% -2.20% -1.27% 25.76% 2,273.90 1,268.64

FTSE 100 4796.75 -0.43% -1.49% 2.44% 8.18% 5,446.30 3,512.09

DAX 5301.42 -0.35% -3.09% -2.31% 10.21% 6,279.57 3,666.41

CAC 3553.51 -0.55% -2.60% 2.18% 10.43% 4,340.18 2,519.29

NIKKEI 10214.64 -0.64% -2.48% -1.33% 15.30% 12,624.46 7,054.98

Hang Seng 19761.68 1.23% -2.38% -5.03% 37.35% 21,074.21 11,015.84

MSCI Ex JP 247.65 1.09% 0.25% -3.21% 50.21% 255.87 131.75

S&P Volatility (VIX index) 27.10 -6.23% 9.81% 6.03% -32.25% 80.86 22.64

Dow Jones Real Estate 149.24 1.88% -5.92% 4.81% 2.48% 261.77 85.52

Dow Jones Financial Sector 248.84 2.15% -3.93% 4.99% 9.85% 387.72 119.48

Dow Jones Construction Material 252.25 1.83% -3.73% 0.50% 8.74% 355.39 150.50

Dow Jones Energy 442.11 0.52% -3.75% -3.82% 2.91% 611.59 341.83

Dow Jones Technology 558.38 0.61% -1.95% -0.38% 39.53% 579.16 340.25

Dow Jones Health Care 288.30 -0.00% -2.48% -0.05% 7.28% 329.77 221.08

Dow Jones Consumer Services 248.72 1.36% -1.90% 2.26% 17.36% 298.77 166.78

SET Indices

SET Index 665.54 1.75% 2.01% 3.76% 47.91% 665.66 384.15

SET 100 Index 1021.45 1.82% 1.96% 3.26% 52.15% 1,021.45 557.90

SET 50 Index 475.11 1.72% 1.79% 2.27% 50.14% 475.51 261.30

MAI Index 189.50 1.83% 4.62% 0.95% 16.31% 238.83 148.96

ENERGY 15349.31 0.86% -0.33% -0.48% 38.82% 15,870.79 8,521.05

BANK 253.75 1.46% 2.27% 1.03% 78.94% 254.09 125.19

PROPERTY 104.41 2.80% 2.68% 16.04% 74.13% 105.14 48.89
TRANSPORTATION 86.88 1.88% 1.16% 18.19% 84.07% 86.88 38.45
CONSTRUCTION MAT 5119.72 2.77% 2.56% 3.09% 80.11% 5,119.72 2,348.67
COMMUNICATIONS 76.77 5.44% 8.25% 8.39% 24.10% 78.13 48.72
ELECTRONICS 622.84 1.15% 2.68% 10.06% 71.27% 625.21 306.74
COMMERCE 5310.46 1.33% 2.95% 3.09% 32.72% 5,310.46 3,100.73
HOSPITALITY & LEISURE 205.65 1.31% -0.09% 10.10% 6.58% 282.89 177.54

Fixed Income and FX

US 2-Y yield 0.91 1.75% -12.22% -22.88% 19.40% 2.30 0.65

US 5-Y yield 2.30 1.47% -6.89% -13.66% 48.38% 3.05 1.26

US 10-Y yield 3.34 1.16% -3.16% -7.96% 51.15% 4.08 2.05

US Ted Spread 0.20 -0.51% -9.27% -33.60% -85.16% 4.64 0.20

Thai 2-Y yield 1.97 0.00% 0.00% 7.07% -0.51% 4.09 1.16

Thai 5-Y yield 3.08 0.33% -2.53% 4.76% 38.74% 4.51 2.06

Thai 10-Y yield 3.91 0.00% -0.76% 3.44% 45.35% 4.75 2.40

Thai TED Spread 0.16 0.00% -21.56% -39.91% -80.72% 0.93 0.08

USD : EURO 0.70 -0.55% -0.33% -0.06% -1.69% 0.80 0.68

USD : POUND 0.61 -0.93% -1.21% 2.80% -11.29% 0.74 0.54

USD : Yen 92.48 -0.26% -1.31% -2.60% 2.52% 108.82 88.25

USD : Yuan 6.83 -0.01% -0.02% -0.00% 0.11% 6.89 6.81
Commodity Related Stocks
Nymex Futures 1 M (USD/bbl) 67.96 -0.13% -6.25% -5.06% 52.38% 120.92 33.87 PTT, PTTEP
GRM (USD/bbl) 4.95 19.28% 14.06% 62.83% 4.43% 12.52 -1.28 PTTAR,TOP,IRPC,ESSO
Newcastle Coal Price 70.50 0.00% -5.11% -8.20% -11.32% 162.75 60.20 BANPU,LANNA,UMS
BDI (USD/tonne) 2414.00 0.04% -0.45% -25.75% 211.89% 5,874.00 663.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 2205.00 1.61% -6.77% -14.20% 91.74% 7,450.00 900.00 TTA, PSL
Gold (UsD/ounce) 991.10 0.81% 4.09% 4.00% 12.44% 991.10 695.40 THL

Silver (USD/troy ounce) 1573.00 5.50% 10.77% 10.08% 45.78% 1,597.00 888.00

CRB 248.74 -0.36% -3.03% -6.59% 8.36% 374.55 200.34

Zinc (USD/tonne) 1893.00 3.50% 3.39% 2.66% 56.71% 1,925.00 1,065.00 PDI

Crude Palm Oil (MYR/tonne) 2410.00 0.00% 14.03% 14.03% 55.18% 2,742.50 1,516.50 TVO, UVAN, UPOIC
Sugar Price (US cent/Ib) 23.66 -2.31% 2.11% 18.48% 85.57% 25.02 11.63 KsL

Soy bean (US cent/lb) 31.08 -0.13% -6.41% -8.70% -1.86% 48.42 26.89 TVO, UVAN, UPOIC
Rubber (SGD/kg) 308.00 0.98% 0.49% 6.76% 53.04% 427.50 165.25 STA, TRUBB
Chicken (Bt/kg) 62.50 0.00% 2.46% 2.46% 12.61% 65.50 37.50 CPF

Pork (Bt/kg) 107.50 0.00% -12.24% -12.24% 0.00% 125.00 107.50 CPF
Ethylene (USD/tonne) 980.00 0.00% 0.51% 4.81% 81.48% 1,310.00 330.00

Propyene (USD/tonne) 1040.00 0.00% -3.26% -2.35% 131.11% 1,525.00 270.00

HDPE (USD/tonne) 1290.00 0.00% 0.78% -0.77% 55.42% 1,730.00 750.00

Naptha (USD/tonne) 69.10 3.21% -0.22% -0.36% 136.24% 102.55 25.25

Ethylene Spread (Olefin) 910.90 -0.24% 0.57% 5.23% 78.35% 1,207.45 295.55 PTTCH
Propylene Spread (Olefin) 970.90 -0.22% -3.47% -2.49% 130.75% 1,422.45 235.55 PTTCH
HDPE Spread (Olefin) 1220.90 -0.18% 0.84% -0.79% 52.47% 1,627.45 719.35 PTTCH, scC
Hot Rolled Coil (USD/tonne) 567.50 0.00% -2.16% 0.89% 23.37% 975.00 400.00

Rebar (USD/tonne) 545.00 0.00% 1.87% 10.10% 29.76% 950.00 405.00

Slab (USD/tonne) 490.00 0.00% 0.00% 7.69% 20.99% 975.00 355.00

Scrap (USD/tonne) 362.50 0.00% 0.69% 11.54% 39.42% 515.00 210.00

Spread Rebar-Scrap (USD/tonne) 182.50 0.00% 4.29% 7.35% 14.06% 435.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 77.50 0.00% -13.89% -27.91% 40.91% 125.00 -60.00 ssI
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Foreign net Buy/Sell in regional markets (USD mn)

3 Sep 20

03-Sep-09 02-Sep-09 01-Sep-09 5 Days 30 Days YTD 2008
Thailand 4.12 -13.72 -18.71 -34.77 225.94 938.79 -4,942.27
Indonesia -10.64 -47.33 -22.87 -87.70 465.57 941.68 1,801.09
Philippine -10.85 -8.68 -1.01 -21.22 4.27 244.75 -1,135.29
India 0.00 -117.00 -62.10 26.90 1,237.30 8,016.90 -12,918.30
Taiwan 192.16 74.78 373.77 1,080.37 1,208.88 7,916.86 -16,363.82
S. Korea -118.61 -217.86 7.04 -168.29 3,984.46 14,943.57 -36,742.48
Vietnam -3.67 0.00 1.43 3.63 37.09 113.77 340.30
Total 52.51 -329.80 277.54 798.93 7,163.50 33,116.33 -69,960.77
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 4,217 3,023 1,195 472 -3,651 -17,794 46,100
Foreign Investors 4,843 4,703 140 -1,183 9,271 31,267 -162,346
Local Investors 13,367 14,702 -1,335 711 -5,620 -13,472 116,246
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 2,232 1,944 288 652 6,263 4,680 -3,807
Foreign Investors 2,613 674 1,939 3,524 4,519 12,154 5,953
Local Investors 7,023 9,250 -2,227 -4,176 -10,782 -16,834 -2,146

NVDR Trading Net Buy/Sell (Btmn)

02-Sep-09 01-Sep-09 31-Aug-09 5Days MTD YTD Y2008 Y2009
Top Buy
DTAC 319.75 121.58 73.43 873.59 514.77 2,643.66 4.98 6.91
scc 121.38 5.13 -41.80 108.04 84.71 3,126.07 7.30 8.90
PTT 88.62 -414.72 -6.33 256.79 -332.43 8,567.25 1.26 2.10
ACL 42.91 34.10 2.64 86.22 79.65 211.52 3.18 4.27
BAY 41.11 -14.27 0 -24.16 31.51 4,335.53 13.60 15.07
Top Sell
BBL -99.20 -57.29 -60.81 -346.18 -217.30 4,021.12 21.82 24.47
BANPU -67.21 35.42 -93.56 -493.15 -125.35 12,316.72 11.85 19.04
TOP -36.28 -5.72 -7.28 29.51 -49.28 2,016.56 2.60 3.31
THAI -23.13 -32.10 -31.80 -115.14 -87.03 810.39 3.38 3.67
PHATRA -12.51 0 -12.82 -25.49 -25.33 69.44 12.85 11.32

Director Trade

Average Price

Transaction Date Stock Types of Securities Name of Management Transaction @) Amount (shrs) Total (Bt) Remark
01-Sep-09 CITY Common share  Wibool Phongratanadechachai Sell 1.12 43,548,645 48,774,482
28-Aug-09 PF Common share Wicharn Siriwetwarawut Sell 3.94 100,000 394,000
03-Sep-09 S&J Common share Pismai Chandrubeksa Buy 14.50 12,000 174,000
31-Aug-09 S&P Common share Kessuda Raiva Buy 25.23 132,500 3,342,975
31-Aug-09 S&P Common share Patara Sila-On Buy 25.00 208,500 5,212,500
31-Aug-09 S&P Common share Pravesvudhi Raiva Buy 25.23 132,500 3,342,975
01-Sep-09 SMK Common share Pradit Rodloytuk Sell 67.00 2,000 134,000
02-Sep-09 TRU Common share  Sompong Phaoenchoke Buy 2.12 390,100 827,012
01-Sep-09 UTP Common share Wachara Chinsettawong Buy 3.00 5,000 15,000
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Calendar of Ev

Sep 2009

ENGY - XD@0.15 AYUD - XD@0.50 EASTW - 0.10 ASP - XD@0.06
TOP - XD@1.05 PTT - XD@4.00 EGGO - XD@2.50
PTTCH - XD@0.60 IRPC - XD@0.08
THRE - XD@0.18
TIP - XD@0.40
PHATRA - XD@0.60 BANPU - XD@8.00 ZMICO - XD@0.15 SVI - XD@0.9529
BAY - XD@0.15

BECL - XD@0.55
KBANK - XD@0.50

DISCLAIMER

The information, statements, forecasts and projections contained herein, including any expression of opinion, are based upon sources believed to be reliable, but their accuracy,
completeness or correctness are not guaranteed. Expressions of opinion herein were arrived at after due and careful consideration and they were based upon the best information
known to us then, and in our opinion are fair and reasonable in the circumstances prevailing at the time. Expressions of opinion contained herein are subject to change without notice.
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