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Daily Trading

ITD (cut below 3.3)TSTH (cut below 1.96) PTTAR (cut
ELABN (05 below 23.60) MCOT (cut below 20.6) KTB (cut

below 8.90)

SIS CPN (take profit below 23.2)
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Medium to Long Term Play

wlfuiadinane SET index Uanailid - fufludh
flu 765 qa anANN 710-735 9 wiidenaiinig
duguszndnemaeting usmndnaztfugauladngn
(5%-8%) uardanasdulanialunisdaiu A
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SET turnover (Bt mn) 18,191.43
SET Market Cap. (Bt bn) 5,670.89
PER (x) 27.30
PBV (x) 1.54
Dividend yield (%) 3.85
Ticker Buy Sell Total Net

5 dudiu yarn1sagnd aas NVDR (duun)

BBL 95 7 101 88
TISCO 48 1 49 48
SCCC 40 0 40 40
ITD 54 18 72 36
SIRI 21 1 22 21

5 udiu yyar1n15uENS aay NVDR (auuiv)

KTB 58 131 189 -74
CPALL 4 38 42 -35
BAY 0 32 32 -31
ADVANC 4 34 38 -30
MAJOR 4 22 25 -18
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SudugaxD SN A () Junang | 5701%U(UN) dasiluna (%)
23-Sep-09 MBK 2.25 27-Nov-09 65.75 3.42
25-Sep-09 TF 14.75 12-Oct-09 610.00 2.42
29-Sep-09 PB 2.50 15-Oct-09 140.00 1.79
29-Sep-09 PR 5.51 14-Oct-09 198.00 2.78
30-Sep-09 RAM 6.00 14-Oct-09 506.00 1.19
12-Oct-09 HMPRO 0.10 27-Oct-09 7.50 1.33
12-Oct-09 KH 0.10 27-Oct-09 8.65 1.16
21-Oct-09 DIMET 0.015 12-Nov-09 0.53 2.83
5-Nov-09 SIAM 0.04 30-Nov-09 2.38 1.68
Source: KS
mesagfuiimadazinisareiutiunaszninanialudag 1-2 1Raudramin
USEN s1a11u (Un) aansaiduilunazng #6091
4/9/09 fluna/ju(Bt) 3u XD Juanailuwa (%)
MCOT 20.90 0.70 Oct-09 Oct-09 3.3%
TCAP 16.20 0.50 8-Oct-09 24-Oct-09 3.1%
HEMRAJ 0.93 0.02 Nov-09 Dec-09 2.2%
AMATA 9.05 0.05 Nov-09 Dec-09 0.5%
AOT 42.75 0.70 Jan-10 Feb-10 1.6%
Source: KS
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Lﬁﬁluiﬂil: ﬂ;%‘a ‘mgm (Susheel.n@kasikornsecurities.com, +662 696-0021)
Gold Futures: fia Long GFVO09 WHi stop a114qA 15,800 55131991

71 meslan (RTXGL) svaznanataeg luiam High risk - High return douszazduiinasasnndiugn $996
a1anezadlUsed $900 uaz $982-$974 dmFu Gold futures Twsiie Long GFVO9 sia WA stoploss
dmqA 15,800 AIN9ENINNTY

SET50 Futures: 3@ Long S50U09 S50209 Tmanddlilvinnnls? 540 wsl stoploss @aumniiadn
QA 492 AINTEUINNIUY

flanuunge Long S50U09 uay S50209 vatdsliuiiesininlsf 540 usl stoploss dauniisdn S50209 wgn
492 A9NNTENINNTU

Stock Futures: Long PTT t&quiievinrinls?l 280-282 uag Long PTTEP 1&auiisinrinlsl 156-
159 LLﬁiﬁﬁm Stoploss ﬁdﬁ

mqmﬁmmuumwumu LLm“ﬂ“mqmmmmiﬁmmuumui@mﬁﬂmL‘wmu Tmm"ﬂ”ﬁumuu”m
Wia Long PTT 1/1LWN”L‘]JLLmmemmuvlﬂummm"liw 280-282 ne stoploss 109qutln du PTTEP 7
Long ltludnie&dliutianininlsfl 156-159 usi stoploss Aiwwils & PTTEP spot Tnsandn 141

Pair Trade Strategy: £19}3i36 pair trade t1lm

> > STOCK NEWS
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» > MARKET EVENT
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%Change 52 week
Current Index W

World Stock Index

Dow Jones 9,778.86 -0.42% 1.58% 2.87% 11.42% 11,143.13 6,547.05

S&P 500 1,064.66 -0.34% 1.46% 3.75% 17.87% 1,213.01 676.53

Nasdaq 2,138.04 0.24% 2.21% 5.80% 35.57% 2,186.57 1,268.64

FTSE 100 5,134.36 -0.74% 2.30% 5.84% 15.79% 5,236.26 3,512.09

DAX 5,668.65 -0.62% 0.86% 3.77% 17.85% 6,173.03 3,666.41

CAC 3,812.16 -0.41% 2.19% 5.43% 18.46% 4,226.81 2,519:29]

NIKKEI 10,370.54 0.00% 1.65% 1.29% 17.05% 12,115.03 7,054.98

Hang Seng 21,472.85 -0.70% 2.58% 6.31% 49.25% 21,768.51 11,015.84

MSCI Ex. JP 266.24 -0.41% 3.04% 8.80% 61.48% 268.37 L 78

S&P Volatility (VIX Index) 24.06 0.59% 0.84% -3.80% -39.85% 80.86 23.09

Dow Jones Real Estate 170.60 -1.85% 3.34% 9.44% 17.15% 247.57 85.52

Dow Jones Financial Sector 265.09 -0.89% 1.97% 3.37% 17.03% 360.86 119.48

Dow Jones Construction Material 273.78 -1.86% 1.50% 2.92% 18.02% 339.04 150.50

Dow Jones Energy 480.15 -0.86% 1.54% 4.45% 11.77% 605.18 341.83

Dow Jones Technology 594.31 0.13% 1.57% 4.83% 48.51% 594.31 340.25

Dow Jones Health Care 299.41 0.63% 0.38% 1.96% 11.42% 319.55 221.08

Dow Jones Consumer Services 265.45 0.14% 2.10% 6.07% 25.25% 276.85 166.78

SET Indices

SET Index 713.16 -0.07% 2.71% 10.63% 58.49% 713.67 384.15

SET 100 Index 1,096.61 -0.26% 2.67% 10.70% 63.34% 1,099.47 557.90

SET 50 Index 508.40 -0.48% 2.30% 9.85% 60.66% 510.85 261.30

MAI Index 199.92 0.41% 4.89% 12.23% 22.70% 222.94 148.96

Energy 16,515.44 -0.72% 2.43% 8.93% 49.37% 16,673.13 8,521.05

Bank 263.58 -0.78% 0.50% 5.46% 85.87% 265.66 125.19

Property 116.64 2.43% 8.86% 18.14% 94.53% 116.64 48.89
Transpotation 93.44 0.12% 1.55% 18.93% 97.97% 94.64 38.45
Construction Materials 5,911.65 1.31% 7.68% 20.28% 107.97% 5,911.65 2,348.67

ICT 82.52 -0.04% 0.16% 15.17% 33.40% 82.96 48.72

Electronic 606.46 0.25% 1.77% 3.23% 66.76% 625.21 306.74

Commerce 5,532.26 -0.15% 4.46% 7.45% 38.26% 5,540.38 3,100.73

Hospitality & Leisure 210.81 1.18% 3.52% 7.45% 9.26% 270.03 177.54

US 2-Y yield 0.98 -0.83% 6.99% -9.75% 28.69% 2.16 0.65

US 5-Y yield 2.45 0.00% 3.56% -4.34% 58.34% 3.05 1.26

US 10-Y yield 3.48 0.48% 1.73% -2.38% 57.30% 4.08 2.05

US Ted Spread 0.21 -2.43% 24.20% -13.40% -84.79% 4.64 0.16

Thai 2-Y yield 2.07 -0.96% 1.97% 7.25% 4.55% 4.09 1.16

Thai 5-Y yield 3.27 0.31% 5.83% 5.48% 47.30% 4.51 2.06

Thai 10-Y yield 4.09 0.00% 4.34% 4.60% 52.04% 4.75 2.40

Thai TED Spread 0.11 -9.37% -4.40% -59.15% -87.20% 0.93 0.11

USD : EURO 0.68 0.35% -0.79% -2.26% -4.08% 0.80 0.68

USD : POUND 0.62 1.05% 2.13% 2.35% -10.26% 0.74 0.54

UsD : Yen 92.27 1.10% 1.74% -1.71% 2.28% 106.31 88.25

USD : Yuan 6.83 0.01% 0.00% -0.04% 0.09% 6.89 6.81
Commodities Related Stocks
Nymex Futures 1 M (USD/bbl) 69.71 -3.23% 1.23% -5.66% 56.30% 120.92 33.87 PTT, PTTEP
GRM (USD/bbl) 4.89 63.00% 54.75% 83.15% -35.74% 11.56 -1.28 PTTAR,TOP,IRPC,ESSO
Newcastle Coal Price (USD/tonne) 70.10 0.00% 4.86% -5.65% -11.82% 141.00 60.20 BANPU,LANNA,UMS
BDI (USD/tonne) 2,318.00 -1.61% -5.39% -6.08% 199.48% 4,949.00 663.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 1,940.00 -1.02% -7.84% -13.59% 68.70% 5,900.00 900.00 TTA, PSL
Gold (USD/ounce) 1,005.33 -0.85% 0.62% 6.48% 14.05% 1,018.59 695.40 THL
Silver (USD/troy ounce) 1,668.00 -2.51% 2.02% 19.06% 54.59% 1,738.00 888.00

CRB Index 254.31 -2.18% 0.65% -1.90% 10.79% 373.44 200.34

Zinc (USD/tonne) 1,919.00 0.37% 4.81% 4.63% 58.86% 1,980.00 1,065.00 PDI

Crude Palm Oil (MYR/tonne) 2,410.00 0.00% 0.00% 14.03% 55.18% 2,742.50 1,516.50 TVO, UVAN, UPOIC
Sugar Price (US cent/Ib) 22.74 -1.00% 1.16% 0.66% 78.35% 25.02 11.63 KsL

Soy bean (US cent/Ib) 31.15 -2.84% 1.23% -6.54% -1.64% 48.42 26.89 TVO, UVAN, UPOIC
Rubber (SGD/kg) 313.75 0.00% 0.48% 5.82% 55.90% 411.00 165.25 STA, TRUBB
Chicken (Bt/kg) 63.50 0.00% 0.00% 4.10% 14.41% 63.50 37.50 CPF

Pork (Bt/kg) 107.50 0.00% 0.00% -12.24% 0.00% 125.00 107.50 CPF
Ethylene (USD/tonne) 905.00 0.00% -6.70% -7.18% 67.59% 1,060.00 330.00

Propyene (USD/tonne) 940.00 0.00% -6.00% -12.56% 108.89% 1,095.00 270.00

HDPE (USD/tonne) 1,210.00 0.00% -2.02% -5.47% 45.78% 1,560.00 750.00

Naptha (USD/tonne) 68.35 0.00% 2.09% -2.36% 133.68% 92.85 25.25

Ethylene Spread (Olefin) 836.65 0.00% -7.35% -7.55% 63.81% 971.75 295.55 PTTCH
Propylene Spread (Olefin) 871.65 0.00% -6.58% -13.27% 107.17% 1,026.95 235.55 PTTCH
HDPE Spread (Olefin) 1,141.65 0.00% -2.26% -5.65% 42.57% 1,470.65 719.35 PTTCH, scC
Hot Rolled Coil (USD/tonne) 550.00 0.00% -2.65% -7.56% 19.57% 875.00 400.00

Rebar (USD/tonne) 530.00 0.00% -0.93% 4.95% 26.19% 825.00 405.00

Slab (USD/tonne) 480.00 0.00% 0.00% -2.04% 18.52% 925.00 355.00

Scrap (USD/tonne) 355.00 0.00% -1.39% -0.70% 36.54% 435.00 210.00

Spread Rebar-Scrap (USD/tonne) 175.00 0.00% 0.00% 18.64% 9.38% 390.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 70.00 0.00% -17.65% -33.33% 27.27% 125.00 -60.00 ssI

Source : Bloomberg, SET Smart
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Foreign net Buy/Sell in regional markets (USDmn)

21-Sep-09 18-Sep-09 17-Sep-09 5 Days 30 Days YTD 2008
Thailand -9.03 16.52 73.26 167.91 466.92 1,515.52 -4,942.27
Indonesia 0.00 0.00 -6.89 26.01 198.36 1,212.14 1,801.09
Philippine 0.00 -2.71 -5.03 -22.26 -86.08 186.40 -1,135.29
India 0.00 0.00 555.20 981.10 2,079.70 9,747.20 -12,918.30
Taiwan -44.98 179.52 457.94 1,149.72 4,116.75 11,107.96 -16,363.82
S. Korea 164.54 1,204.02 643.96 3,075.53 5,035.32 19,242.88 -36,742.48
Vietnam -7.08 -4.93 -9.60 -38.49 -39.07 61.34 340.30
Total 103.45 1,392.42 1,708.83 5,339.52 11,771.90 43,073.44 -69,960.77
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 2,385 2,365 20 -428 1,453 -16,341 46,100
Foreign Investors 2,054 2,358 -305 5,667 15,397 50,832 -162,346
Local Investors 13,753 13,468 285 -5,239 -16,849 -34,491 116,246
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 2,643 2,859 -216 -1,992 -3,887 -3,488 -3,807
Foreign Investors 340 551 -211 706 9,570 16,290 5,953
Local Investors 5,446 5,019 427 1,286 -5,683 -12,802 -2,146

NVDR Trading Net Buy/Sell (Btmn)

21-Sep-09 18-Sep-09 17-Sep-09 5Days MTD YTD Y2008 Y2009
Top Buy
BBL 87.69 15.25 374.56 784.45 1,315.91 5,554.33 21.82 25.04
TISCO 47.90 36.98 72.22 142.89 604.68 1,598.08 6.28 9.82
sccc 39.81 26.28 16.38 81.27 103.16 140.12 0.40 0.42
ITD 36.22 2.02 18.38 53.88 103.29 179.82 4.45 4.06
SIRI 20.51 -2.37 32.46 78.74 178.98 218.67 12.04 13.32
Top Sell
KTB -73.79 -129.94 28.19 -58.15 -39.35 390.01 3.24 3.83
CPALL -34.51 -55.85 -5.80 -186.86 -270.83 328.10 4.65 3.76
BAY -31.26 -39.62 0 -178.54 -662.95 3,641.07 13.60 13.84
ADVANC -30.08 -26.19 43.99 63.43 469.28 1,302.34 1.60 1.08
MAJOR -18.20 1878 0.37 -25.56 -20.76 -123.45 9,383 3.98

Director Trade

Transaction Date Stock Types of Securities Name of Management Transaction Pﬁ;’:;?gi) Am(z:::) Total (Bt) Remark
18-Sep-09 CPALL Common share Kosa Pongsupath Sell 19.00 50,000 950,000

16-Sep-09 CPN Common share Kobchai Chirathivat Sell 23.00 25,000 575,000

11-Sep-09 CPN Common share Kobchai Chirathivat Sell 22.90 50,000 1,145,000

10-Sep-09 CPN Common share Kobchai Chirathivat Sell 23.00 100,000 2,300,000

16-Sep-09 DEMCO Warrant  Pisut Rattanavilai Sell 0.80 84,800 67,840

18-Sep-09 LVT Common share Adisorn Prakunhangsit Sell 2.57 224,400 576,708

18-Sep-09 PAF Common share Narong Chokwatana Buy 1.12 50,000 56,000

17-Sep-09 PATO Common share Chanwut Kooniyapantu Sell 6.00 7,100 42,600

18-Sep-09 PICO Common share Silchai Kiatpapan Sell 2.16 22,500 48,600

18-Sep-09 PS Common share Prasert Taedullayasatit Sell 11.60 200,000 2,320,000

17-Sep-09 PS Common share Rattana Promsawad Sell 11.60 100,000 1,160,000 Amended a previous report
17-Sep-09 PS Common share Rattana Promsawad Sell 11.60 200,000 2,320,000 Amended a previous report
18-Sep-09 PS Common share Rattana Promsawad Sell 11.50 100,000 1,150,000

17-Sep-09 PS Common share Weerachai Ngamdeevilaisak Sell 11.60 462,500 5,365,000

18-Sep-09 RS Warrant Suwat Chetchotisak Sell 0.46 1,000,000 460,000

17-Sep-09 RS Warrant Suwat Chetchotisak Sell 0.43 2,000,000 860,000

17-Sep-09 TSC Common share Sarit Patanatmarueng Buy 6.35 34,900 221,615

17-Sep-09 TICON Common share Pornthep Pisalangkul Buy 9.10 12,900 117,390

16-Sep-09 TICON Common share Pornthep Pisalangkul Sell 9.25 100,000 925,000

17-Sep-09 TRT Warrant Amporntat Poolcharoen Sell 3.05 140,000 427,000

17-Sep-09 TRT Common share Charuvit Suanmalee Sell 6.05 40,000 242,000

16-Sep-09 UEC Common share Phaibul Chalermsaphayakorn Sell 2.80 150,000 420,000
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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 DRT - XD@0.15

BAY - XD@0.15 Share Listing Share Listing ESSO - XD@0.25
BBL - XD@1.00 ACL - 922,889 Shrs. MFEC - 1,732,101 Shrs. FANCY - XD@0.08
BECL - XD@0.55 AIT - 689,500 Shrs. EASON - 916,676 Shrs. PRANDA - XD@0.10
KBANK - XD@0.50 BSEC - 465,200 Shrs. Share Listing
TDEX - XD@0.06 MINT - 2,984,000 Shrs.

JCT - XD@2.00 AIM - XW@2:1 Share Listing TVO - XD@0.95 ROJNA - XD@0.25
Share Listing Share Listing FSS - 309,048 Shrs. Share Listing
HMPRO - 5,849,640 Shrs. PRANDA - 2,409,882 Shrs. FSS - 79,000,000 Shrs.

STPI - XD@1.00 Change SYMBOL MBK - XD@2.25 TF - XD@14.75
From TDT to A-PAO BLISS - XR1:2 @0.05

PB - XD@2.50 PR - XD@2.00

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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