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Daily Trading

CPN (cut loss below 20.8) TTA (cut loss 22.8) TSTH
(cut below 1.90)
NISMEE  TICON (take profit below 8.80) IRPC (take profit
below 4.00) ADVANC (take profit below 91.75)

Technical Analysis
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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 dudiu yyarnsdagns 1av NVDR (f1uunn)

BANPU 245 13 258 232
TISCO 120 3 123 118
PTTAR 115 8 124 107
ADVANC 118 32 150 86
TTA 90 4 95 86
5 dudiu yar1n1sanagns a9 NVDR (fhuuiv)

KBANK 98 336 434 -237
PTTEP 61 216 277 -154
LH 18 56 74 -38
SCiB 18 53 71 -35
LPN 0 8 8 -8
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Sudugaxp | ] ;:z?z:‘;) Suitang 31U (UN) dasiiluwa (%)
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-Oct-09 7.00 1.43
12-Oct-09 KH 0.10 27-Oct-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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4/9/09 fluma/1u(Bt) 3u XD Juanailuma (%)
TVO 0.83 Sep-09 Oct-09 4.7% 0.83
KBANK 0.50 Sep-09 Sep-09 0.7% 0.50
MCOT 0.70 Oct-09 Oct-09 3.3% 0.70
TCAP 0.50 Oct-09 Oct-09 3.1% 0.50
HEMRAJ 0.02 Nov-09 Dec-09 2.2% 0.02
AMATA 0.05 Nov-09 Dec-09 0.6% 0.05
AOT 0.70 Jan-10 Feb-10 1.9% 0.70

Source: KS
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Pair Trade Strategy: WANBULAN

Fuillsidag Long PTTAR Short PTTCH uag Long BH Short BBL
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Market Summary (as of 4 Sep 20

Current Index %Change 52 week

1w iM High
World Stock Index

Down Jones 9441.27 1.03% -1.08% 2.00% 7.58% 11,510.74 6,547.05

S&P 500 1016.40 1.31% -1.22% 1.94% 12.53% 1,267.79 676.53

Nasdaq 2018.78 1.79% -0.49% 2.31% 28.01% 2,273.90 1,268.64

FTSE 100 4851.70 1.15% -1.17% 3.44% 9.42% 5,446.30 3,512.09

DAX 5384.43 1.57% -2.41% 0.27% 11.94% 6,263.74 3,666.41

CAC 3598.76 1.27% -2.56% 3.48% 11.83% 4,340.18 2,519.29

NIKKEI 10187.11 -0.27% -3.29% -1.93% 14.98% 12,624.46 7,054.98

Hang Seng 20318.62 2.82% 1.09% -2.78% 41.22% 21,074.21 11,015.84

MSCI Ex JP 251.38 1.50% 1.31% -0.49% 52.47% 255.87 131.75

S&P Volatility (VIX index) 25.26 -6.79% 2.02% -1.60% -36.85% 80.86 22.64

Dow Jones Real Estate 150.88 1.10% -5.48% -2.10% 3.61% 261.77 85.52

Dow Jones Financial Sector 250.63 0.72% -3.41% 1.29% 10.64% 387.72 119.48

Dow Jones Construction Material 255.58 1.32% -2.57% 0.14% 10.17% 355.39 150.50

Dow Jones Energy 449.32 1.63% -1.96% 0.04% 4.59% 611.59 341.83

Dow Jones Technology 568.28 1.77% -0.58% 3.17% 42.01% 579.16 340.25

Dow Jones Health Care 292.01 1.29% -0.36% 3.60% 8.66% 329.77 221.08

Dow Jones Consumer Services 252.04 1.33% -0.47% 4.03% 18.93% 298.77 166.78

SET Indices

SET Index 668.41 0.43% 1.74% 2.96% 48.55% 668.41 384.15

SET 100 Index 1025.74 0.42% 1.62% 2.26% 52.79% 1,025.74 557.90

SET 50 Index 477.03 0.40% 1.35% 1.13% 50.74% 477.03 261.30

MAI Index 190.71 0.64% 4.90% 2.81% 17.05% 238.83 148.96

ENERGY 15450.48 0.66% -0.99% -1.92% 39.73% 15,870.79 8,521.05

BANK 251.38 -0.93% 0.62% -0.51% 77.27% 254.09 125.19

PROPERTY 104.56 0.14% 3.90% 12.32% 74.38% 105.14 48.89
TRANSPORTATION 86.56 -0.37% 2.17% 14.12% 83.39% 86.88 38.45
CONSTRUCTION MAT 5251.21 2.57% 4.68% 7.42% 84.73% 5,251.21 2,348.67
COMMUNICATIONS 78.14 1.78% 9.18% 7.82% 26.32% 78.14 48.72
ELECTRONICS 612.22 -1.71% -1.13% 9.20% 68.34% 625.21 306.74
COMMERCE 5279.15 -0.59% 2.40% 2.57% 31.94% 5,310.46 3,100.73
HOSPITALITY & LEISURE 205.08 -0.28% 0.10% 10.01% 6.29% 282.89 177.54

US 2-Y yield 0.93 1.70% -8.63% -22.66% 21.43% 2.30 0.65

US 5-Y yield 2.35 2.31% -3.83% -13.10% 51.82% 3.05 1.26

US 10-Y yield 3.44 2.81% -0.23% -8.33% 55.39% 4.08 2.05

US Ted Spread 0.19 -5.79% -10.46% -36.95% -86.02% 4.64 0.19

Thai 2-Y yield 1.96 -0.51% 0.00% 4.81% -1.01% 4.09 1.16

Thai 5-Y yield 3.09 0.32% -1.90% 1.64% 39.19% 4.51 2.06

Thai 10-Y yield 3.90 -0.26% -1.02% 0.78% 44.98% 4.75 2.40

Thai TED Spread 0.15 -6.11% -26.35% -44.34% -81.90% 0.93 0.08

USD : EURO 0.70 0.29% 0.66% 0.83% -1.41% 0.80 0.68

USD : POUND 0.61 0.10% -0.23% 3.72% -11.20% 0.74 0.54

UsD : Yen 92.80 0.35% -1.15% -2.91% 2.87% 108.82 88.25

USD : Yuan 6.83 -0.01% 0.00% -0.02% 0.10% 6.89 6.81
Commodity Related Stocks
Nymex Futures 1 M (USD/bbl) 68.02 0.09% -6.49% -5.45% 52.51% 120.92 33.87 PTT, PTTEP
GRM (USD/bbl) 5.79 16.97% 45.11% 45.84% 21.89% 12.52 -1.28 PTTAR,TOP,IRPC,ESSO
Newcastle Coal Price 70.50 0.00% 0.00% -8.20% -11.32% 161.75 60.20 BANPU,LANNA,UMS
BDI (USD/tonne) 2415.00 0.04% -0.25% -16.92% 212.02% 5,663.00 663.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 2295.00 4.08% -3.97% -0.65% 99.57% 7,450.00 900.00 TTA, PSL
Gold (USD/ounce) 991.99 0.38% 3.97% 3.29% 12.54% 991.99 695.40 THL

Silver (USD/troy ounce) 1595.00 1.40% 9.70% 8.73% 47.82% 1,597.00 888.00

CRB 247.58 -0.47% -3.97% -6.49% 7.86% 373.44 200.34

Zinc (USD/tonne) 1925.00 1.69% 2.34% 4.05% 59.35% 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) 22.59 -4.52% -6.34% 10.14% 77.18% 25.02 11.63 KsL

Soy bean (US cent/Ib) 30.65 -1.38% -7.32% -9.40% -3.22% 48.42 26.89 TVO, UVAN, UPOIC
Rubber (SGD/kg) 316.00 2.60% 1.44% 11.46% 57.02% 425.50 165.25 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% 0.00% 4.81% 81.48% 1,240.00 330.00

Propyene (USD/tonne) 1040.00 0.00% 0.00% -2.35% 131.11% 1,500.00 270.00

HDPE (USD/tonne) 1290.00 0.00% 0.00% -0.77% 55.42% 1,690.00 750.00

Naptha (USD/tonne) 67.05 -2.97% -5.23% -7.58% 129.23% 99.95 25.25

Ethylene Spread (Olefin) 912.95 0.23% 0.41% 5.86% 78.75% 1,144.45 295.55 PTTCH
Propylene Spread (Olefin) 972.95 0.21% 0.38% -1.96% 131.24% 1,404.45 235.55 PTTCH
HDPE Spread (Olefin) 1222.95 0.17% 0.30% -0.37% 52.73% 1,594.45 719.35 PTTCH, scC
Hot Rolled Coil (USD/tonne) 567.50 0.00% -2.16% -2.16% 23.37% 975.00 400.00

Rebar (USD/tonne) 545.00 0.00% 1.87% 7.92% 29.76% 950.00 405.00

Slab (USD/tonne) 490.00 0.00% 0.00% 5.95% 20.99% 975.00 355.00

Scrap (USD/tonne) 362.50 0.00% 0.69% 9.02% 39.42% 515.00 210.00

Spread Rebar-Scrap (USD/tonne) 182.50 0.00% 4.29% 5.80% 14.06% 435.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 77.50 0.00% -13.89% -34.04% 40.91% 125.00 -60.00 ssI
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Foreign net Buy/Sell in regional markets (USD mn)

04-Sep-09 03-Sep-09 02-Sep-09 5 Days 30 Days YTD 2008
Thailand 1.61 4.12 -13.72 -33.30 90.31 940.40 -4,942.27
Indonesia -3.05 -10.64 -47.33 -83.39 254.34 938.63 1,801.09
Philippine -0.50 -10.85 -8.68 -21.04 -21.71 244.25 -1,135.29
India 0.00 12.10 -117.00 -184.60 823.40 8,029.00 -12,918.30
Taiwan 55.25 192.16 74.78 732.44 1,183.96 7,972.11 -16,363.82
S. Korea 7.51 -118.61 -217.86 -347.35 3,146.29 14,951.08 -36,742.48
Vietnam 2.80 -3.67 0.00 2.37 33.41 116.57 340.30
Total 63.61 64.61 -329.80 65.13 5,510.00 33,192.04 -69,960.77

Trading Activities (Btmn)

SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 6,089 4,649 1,440 2,164 -2,571 -16,354 46,100
Foreign Investors 4,743 4,688 55 -1,133 7,726 31,321 -162,346
Local Investors 19,426 20,921 -1,495 -1,031 -5,154 -14,967 116,246
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 3,492 4,334 -842 -733 6,525 3,838 -3,807
Foreign Investors 1,147 498 649 4,008 5,310 12,803 5,953
Local Investors 9,130 8,937 193 -3,275 -11,835 -16,641 -2,146
04-Sep-09 03-Sep-09 02-Sep-09 5SDays MTD YTD Y2008 Y2009
Top Buy
BANPU 232.30 -67.21 35.42 -4.94 106.96 12,549.02 11.85 19.20
TISCO 117.56 -4.00 3.92 127.57 125.07 1,118.48 6.28 6.75
PTTAR 107.03 -2.19 -5.48 110.30 109.27 399.63 1.49 1.78
ADVANC 86.21 6.53 -24.41 93.79 74.54 907.60 1.60 0.96
TTA 85.99 0 -4.23 97.91 83.61 1,305.19 13.28 10.21
Top Sell
KBANK -237.05 14.00 498.51 548.15 475.81 15,896.11 9.67 17.57
PTTEP -154.06 0.59 -36.07 -201.42 -192.92 3,743.66 1.25 1.39
LH -38.33 22.15 -2.37 6.12 1.71 2,810.33 16.52 20.36
SCIB -34.69 3.33 21.58 -4.15 -3.46 -9.91 12.02 11.36
LPN -8.12 2.66 0.79 -8.26 -5.18 1,101.99 15.62 19.02

Director Trade

Average Price

Transaction Date Stock Types of Securities Name of Management Transaction ®) Amount (shrs) Total (Bt) Remark
03-Sep-09 DELTA Common share  Niramol Tantipuntum Sell 17.20 200,000 3,440,000
01-Sep-09 KYE Common share Supasak Hirunpornpitak Sell 109.00 50 5,450
02-Sep-09 MINT Common share  William Ellwood Heinecke Buy 10.16 350,000 3,556,000
03-Sep-09 PSL Common share Stephen Korah Sell 16.90 16,000 270,400
01-Sep-09 UEC Common share Phaibul Chalermsaphayakorn Sell 2.70 1,963,000 5,300,100
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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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