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Daily Trading

{002 TSTH (cut below 1.96) PTTAR (cut loss below 24.70)
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eeanuaIumil widmzg 716 fidmin s
Pngnnsundesauiignaduszazdumon Dollar
index lainzg 77.94 Aunn lufunuaandniig High-
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Medium to Long Term Play

wlfuiadinne SET index Uanailid - fufluih
w800 4m ANkl 765 qm uddreradinisiy
FIUTENINNNLN winadrazdiugalaingn
(5%-8%) wardanadulanialunisdaiu A
srezenaunsin litinamuiausalyl

SET turnover (Bt mn) 20,444.85
SET Market Cap. (Bt bn) 5,659.03
PER (x) 27.07
PBV (x) 1.54
Dividend yield (%) 3.86
Ticker Buy Sell Total Net

5 dudiu yarn1sagnd aas NVDR (duun)

SCB 119 13 132 106
BANPU 197 119 316 78
MINT 47 0 47 47
T™MB 45 2 47 43
BBL 225 184 409 40

5 udiu yyar1n15uENS aay NVDR (auuiv)

LH 9 74 82 -65
CPF 10 63 74 -53
PTTEP 16 66 82 -50
QH 5 45 49 -40
PTT 37 76 113 -39
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» » EXTERNAL FACTOR
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meaul,m:rwuwmuma LW@WLL‘V\Imeﬂwmﬂi”mﬁ‘mmmwummﬂqmmmﬁn@mwwmm mﬁmmﬂm
mﬂuﬁmmwmwme‘l;wmmﬂLﬁ@mﬂqiﬂﬂm@”LNWummmwmm mmq@gmmmﬂummqumﬂm
mmwammummammﬁﬂ
ODJ iindiy 12417 an w52 1.28% nJu 9789.36 qm
ﬂn'nmimmqm@m?mﬂwuﬂmmeu a8 XEROX avidn@eissm Affiliated Computer Systems
UnuEL3HN Abbott Labs ag Lﬁlﬁ‘ﬁﬂﬁ:iﬂ@ﬁﬂl’ﬂ\mi“lﬂw Solvay Tmﬂuuﬂqmmuummuﬂmqumum 3.4%
31A11131U Nymex fauNaULARUN.&. LWNTYU USDO0.82/bbl Tia#i USD66.84/bbl
AANAIATATERNINIATINITARE S UBIBNINUTLTI RNUNEIUNA

Qmivmewmwmu 9 3m 13a 0.41% N‘T’aﬂ‘lﬂ‘i"ﬂ‘u 2192

wsiAngzaNeFaateytin 1 1hew aaad 55 9 wnatd 1930 dsiFnszedeunisiias Feenailuiiaduay
iwﬂzﬁumauuﬂquu
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miwﬂ@ﬂquwumimﬂNuﬁuwasxuq’nma"luﬂfm 1-2 LARUANUUN

“SuBuaaxD e l:tauﬂuwa a —g—— | e
FudusgaxD uSEIn e (un) Junang s1eu(un) dasiluna (%)
29-Sep-09 PB 2.50 15-Oct-09 143.00 1.75
29-Sep-09 PR B sl 14-Oct-09 181.00 3.04
30-Sep-09 RAM 6.00 14-Oct-09 5.00 1.18
5-Oct-09 SGP 0.20 20-Oct-09 8.50 2.35
6-Oct-09 MCOT 0.75 20-Oct-09 23.70 3.16
6-Oct-09 AEONTS 1.05 20-Oct-09 33.00 3.18
12-Oct-09 HMPRO 0.10 27-Oct-09 7.80 1.28
12-Oct-09 KH 0.10 27-Oct-09 8.75 1.14
12-Oct-09 MODERN 1.00 22-Oct-09 29.50 3.39
21-Oct-09 DIMET 0.015 12-Nov-09 0.54 2.78
5-Nov-09 SIAM 0.04 30-Nov-09 2.36 1.69
Source: KS
mseagLuiiandaziinsanafiuiiunaseudnanialutag 1-2 iRaudiamin
USEN s1a11§u (Un) aan1saiduilunazng {okR)
4/9/09 fluna/ju(Bt) 3u XD Juanailuwa (%)
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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» > TODAY’S REPORTS

OSPALL: Tﬂ'Nm'a"’luﬂ?qﬂuﬁqqxﬁqzliﬁu}ﬁwmzlﬁﬂﬁqﬁ
191A9AUEYY Buy Y SPALI ﬁsﬂamﬁuﬁm 6.0 Uy i Taaanednludasritindaiina
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2ICT: uamemﬂsumwmsm 3G m'lmamﬂ"lumumu

wamanszaniiananl 36, Weai densiifennifasfeaiilsaulandes lugauregnisaynali
sremRanansaldianaiindu 3G uaz szazioan 15 Taeseny ey n 3G wgmmu%ﬁumuiﬂmmu
990afl Tene . Wawedneanaazdn inslssgueesanaiuiendeaglaasionguune useelsd
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> > ALTERNATIVE INVESTMENT STRATEGY

Lﬁilutﬂil: q%ﬂ mgm (Susheel.n@kasikornsecurities.com, +662 696-0021)
Gold Futures: fia Long GFV09 wsi stop 211gm 15,800 naulln

A medlan (RTXGL) sreiznaneNeeluiam High risk - High return dausvezdunatasnndnvgn $982
a1aneeasliil $976-974 uav/ize $960-958 41mFL Gold futures TuaMTianuwN Long GFVO9 Lt
qusunadnaulii 16,250-16,300 sl stoploss tTasngn 15,800

SET50 Futures: 9@ Long Mitmaanasuiievindnlsluuas us tla position NMudaniuum win
S50Z08 uigm 492 R3N

fi8 Long wasanutiininlsluudaneunge 513 aann Tne@esionuundsimae with S50209 1gqn 492
a9 l9itlm position NiudeReauNm

Stock Futures: n’a Long PTT wma'a el stoploss n’W]'sm 261 wuazia Long PTTEP W6
stoploss ﬂismusimﬂﬂmm’] 141

ﬁqaﬁmmﬁﬁﬁuﬁqﬁumu witsztzanadaeinAudedlenalsuisdu éi'm?"mzﬂzz%um
uwuziin il Long PTT fiwmde uasannuuisvinminlsliudaneungn 261 seudnedu usl Stoploss dauiiiae
&1 PTT futures Tnpnadn 249 daw PTTEP # Long luuda usuly contract sialuasfianuundegizunad
WH stoploss A3aNTla 81 PTTEP spot TaAnndn 141

Pair Trade Strategy: £19LN& pair trade 11ln
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» > STOCK NEWS
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dszimiadaleninnindae 15 wnzidsaddiulanuddn 3 lu Atuadad 10 wnzdsnd tullaula
wszHaupannndelidifieanesianissesiugnAnanuan 28 & use (Inasine)

OTsTH: Wilszifiunalsznaunislasung 2/53 (wakieu n.a.-n.a. 52) BEnasnanundinilsszano
150-200 druum Weuiulasunaneuiananu 168 duum lneldussmuainaananawanidaqiiu
d5uauwiu 20,000 vw/siu anspede 17,200 u/sululasinaten wasiBunnnediusanaudy
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plunszdn 1 uwauiu veesffvianelulasing 4 deaulassnissalwiinanedaing diudoyeniu
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ueaulatl)
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> » MARKET EVENT
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%Change 52 week

(o tind
urrent Index W ™ High

World Stock Index

Dow Jones 9,789.36 1.28% 0.11% 2.57% 11.54% 10,850.66 6,547.05

S&P 500 1,062.98 1.78% -0.16% 3.31% 17.68% 1,166.36 676.53

Nasdaq 2,130.74 1.90% -0.34% 5.03% 35.11% 2,146.30 1,268.64

FTSE 100 5,165.70 1.64% 0.61% 5.23% 16.50% 5,172.89 3,512.09

DAX 5,736.31 2.78% 1.19% 3.97% 19.25% 5,831.02 3,666.41

CAC 3,825.00 2.30% 0.34% 3.57% 18.86% 4,080.75 2,519:-29]

NIKKEI 10,009.52 -2.50% -3.48% -4.98% 12.98% 11,743.61 7,054.98

Hang Seng 20,588.41 -2.07% -4.12% 2.44% 43.10% 21,768.51 11,015.84

MSCI Ex. JP 260.31 -1.68% -2.23% 4.91% 57.89% 268.72 13l 78

S&P Volatility (VIX Index) 24.88 -2.85% 3.41% 0.48% -37.80% 80.86 23.08

Dow Jones Real Estate 170.94 4.11% 0.20% 7.09% 17.38% 241.88 85.52

Dow Jones Financial Sector 266.47 3.36% 0.52% 2.69% 17.64% 350.78 119.48

Dow Jones Construction Material 265.93 2.43% -2.87% 1.38% 14.63% 313.44 150.50

Dow Jones Energy 478.14 1.74% -0.42% 4.32% 11.30% 556.46 341.83

Dow Jones Technology 597.08 1.73% 0.47% 4.46% 49.20% 597.08 340.25

Dow Jones Health Care 297.93 1.49% -0.49% 1.66% 10.87% 312.09 221.08

Dow Jones Consumer Services 261.83 1.55% -1.36% 3.40% 23.55% 266.60 166.78

SET Indices

SET Index 708.88 -1.76% -0.60% 7.90% 57.54% 730.52 384.15

SET 100 Index 1,089.40 -1.86% -0.66% 7.93% 62.27% 1,125.40 557.90

SET 50 Index 505.42 -1.81% -0.59% 7.38% 59.72% 521.47 261.30

MAI Index 201.74 -1.40% 0.91% 10.96% 23.82% 218.47 148.96

Energy 16,334.51 -1.61% -1.10% 4.68% 47.73% 16,914.29 8,521.05

Bank 267.13 -1.76% 1.35% 6.92% 88.37% 274.49 125.19

Property 114.58 -2.36% -1.77% 13.85% 91.09% 121.61 48.89
Transpotation 92.35 -1.69% -1.17% 9.01% 95.66% 96.98 38.45
Construction Materials 5,763.88 -2.37% -2.50% 14.90% 102.77% 6,054.46 2,348.67

ICT 79.99 -3.01% -3.07% 11.76% 29.31% 83.47 48.72

Electronic 600.61 -1.81% -0.96% -3.01% 65.15% 625.21 306.74

Commerce 5,636.64 -1.93% 1.89% 9.33% 40.87% 5,771.04 3,100.73

Hospitality & Leisure 211.87 -0.12% 0.50% 3.42% 9.81% 261.31 177.54

US 2-Y yield 0.97 -1.61% -1.55% -4.67% 26.70% 1.96 0.65

US 5-Y yield 2.33 -1.41% -4.93% -4.64% 50.54% 3.01 1.26

US 10-Y yield 3.28 -1.17% -5.75% -4.81% 48.25% 4.08 2.05

US Ted Spread 0.20 5.42% -4.33% -6.79% -85.45% 4.64 0.16

Thai 2-Y yield 2.11 0.48% 1.93% 7.65% 6.57% 3.98 1.16

Thai 5-Y yield 3.38 0.00% 3.36% 7.30% 52.25% 4.27 2.06

Thai 10-Y yield 4.19 0.24% 2.44% 6.35% 55.76% 4.52 2.40

Thai TED Spread 0.14 15.38% 29.31% -32.63% -83.44% 0.93 0.11

USD : EURO 0.68 0.46% 0.21% -1.87% -3.88% 0.80 0.68

USD : POUND 0.63 1.07% 2.19% 3.04% -8.30% 0.74 0.55

UsD : Yen 89.40 -0.83% -3.11% -4.77% -0.90% 106.23 88.25

USD : Yuan 6.83 -0.01% -0.02% -0.04% 0.07% 6.89 6.81
Commodities Related Stocks
Nymex Futures 1 M (USD/bbl) 66.84 1.24% -4.12% -8.11% 49.87% 100.64 33.87 PTT, PTTEP
GRM (USD/bbl) 2.16 -3.14% -55.83% -45.86% -76.11% 10.25 -1.28 PTTAR,TOP,IRPC,ESSO
Newcastle Coal Price (USD/tonne) 70.40 0.00% 0.43% -0.14% -11.45% 140.00 60.20 BANPU,LANNA,UMS
BDI (USD/tonne) 2,192.00 0.41% -5.44% -9.46% 183.20% 4,291.00 663.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 1,930.00 -2.77% -0.52% -19.25% 67.83% 4,425.00 900.00 TTA, PSL
Gold (USD/ounce) 992.09 -0.50% -2.39% 4.20% 12.55% 1,018.59 695.40 THL

Gold (USD/ounce) 1,591.00 -1.79% -4.62% 9.42% 47.45% 1,738.00 888.00

CRB Index 251.94 0.57% -0.93% -2.28% 9.76% 345.50 200.34

Zinc (USD/tonne) 1,878.00 -0.11% -2.14% -0.16% 55.46% 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) 24.29 4.34% 6.82% 0.70% 90.51% 25.02 11.63 KsL

Soy bean (US cent/Ib) 29.74 -2.62% -4.53% -10.07% -6.09% 43.70 26.89 TVO, UVAN, UPOIC
Rubber (SGD/kg) 302.25 -0.33% -3.67% -2.97% 50.19% 383.00 165.25 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% 0.00% -7.65% 67.59% 1,030.00 330.00

Propyene (USD/tonne) 940.00 0.00% 0.00% -9.62% 108.89% 1,095.00 270.00

HDPE (USD/tonne) 1,210.00 0.00% 0.00% -6.20% 45.78% 1,470.00 750.00

Naptha (USD/tonne) 61.65 -2.38% -9.80% -12.86% 110.77% 87.45 25.25

Ethylene Spread (Olefin) 843.35 0.18% 0.80% -7.25% 65.12% 971.75 295.55 PTTCH
Propylene Spread (Olefin) 878.35 0.17% 0.77% -9.38% 108.76% 1,026.95 235.55 PTTCH
HDPE Spread (Olefin) 1,148.35 0.13% 0.59% -5.82% 43.41% 1,389.35 719.35 PTTCH, scC
Hot Rolled Coil (USD/tonne) 545.00 0.00% -0.91% -6.03% 18.48% 865.00 400.00

Rebar (USD/tonne) 525.00 0.00% -0.94% -1.87% 25.00% 815.00 405.00

Slab (USD/tonne) 485.00 0.00% 1.04% -1.02% 19.75% 925.00 355.00

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

Spread Rebar-Scrap (USD/tonne) 170.00 0.00% -2.86% -2.86% 6.25% 380.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 60.00 0.00% -14.29% -33.33% 9.09% 125.00 -60.00 ssI

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

28-Sep-09 25-Sep-09 24-Sep-09 5 Days 30 Days YTD 2008
Thailand -4.88 26.11 25.61 65.77 627.33 1,581.29 -4,942.27
Indonesia -24.86 -42.99 1.29 -66.56 129.20 1,145.62 1,801.09
Philippine 0.11 -2.76 -3.81 277.59 204.09 463.99 -1,135.29
India 0.00 0.00 274.90 969.10 3,764.80 10,936.40 -12,918.30
Taiwan -26.55 -62.26 -167.44 -210.46 4,456.22 10,897.50 -16,363.82
S. Korea -88.46 -129.63 -73.11 265.31 5,177.35 19,508.19 -36,742.48
Vietnam -6.88 -8.72 -20.69 -52.46 -92.85 8.88 340.30
Total -151.51 -220.25 36.75 1,248.29 14,266.14 44,541.88 -69,960.77
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 2,260 4,697 -2,437 -4,518 -878 -20,858 46,100
Foreign Investors 2,406 2,570 -164 2,207 22,314 53,039 -162,346
Local Investors 15,779 13,178 2,601 2,311 -21,436 -32,180 116,246
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 4,393 4,083 310 1,458 -3,270 -2,030 -3,807
Foreign Investors 4,812 5,104 -292 -3,450 6,657 12,840 5,953
Local Investors 9,440 9,458 -18 1,992 -3,387 -10,810 -2,146

NVDR Trading Net Buy/Sell (Btmn) % NVDR of paid up capital

28-Sep-09 25-Sep-09 24-Sep-09 5Days MTD YTD Y2008 Y2009
Top Buy
SCB 106.48 -34.13 145.20 386.81 779.39 4,536.15 9.67 18.90
BANPU 78.38 329.56 240.66 1,025.97 1,819.58 14,261.65 21.82 25.29
MINT 46.77 15.24 -6.50 116.08 123.06 416.09 13.28 12.65
TMB 42.79 40.26 27.00 -147.39 -171.77 125.73 15.62 21.32
BBL 40.49 88.75 331.60 765.08 2,080.99 6,319.41 1.26 2.49
Top Sell
LH -64.78 69.50 -5.11 122.71 28.79 2,837.41 4.98 7.46
CPF -52.79 45.69 6.47 77.88 526.19 744.18 7.30 9.53
PTTEP -50.39 -4.29 53.82 109.79 447.85 4,384.43 7.64 7.79
QH -39.78 0.66 3.66 -33.36 28.12 717.82 12.04 12.13
PTT -38.68 -20.40 260.42 269.91 3,540.45 12,440.13 6.01 3.69

Director Trade

Average

Amount

Transaction Date Stock Types of Securities Name of Management Transaction Price (Bt) (shrs) Total (Bt) Remark
23-Sep-09 BMCL Common share Vallapa Assakul Sell 0.86 1,608,600 1,383,396
23-Sep-09 BMCL Common share Vallapa Assakul Sell 0.87 1,000,000 870,000
25-Sep-09 BANPU Common share Sawatdiparp Kantatham Sell 452.20 10,000 4,522,000
24-Sep-09 CK Common share Viboon Mongkolpiyathana Sell 5.85 300,000 1,755,000
25-Sep-09 HANA Common share Voraphoj Thepvanaprasiddhi Buy 19.00 10,000 190,000
24-Sep-09 LH Common share Wit Tantiworawong Buy 6.83 580,000 3,961,400
24-Sep-09 SMK Common share Reungvit Dusdeesurapot Buy 69.00 1,200 82,800
23-Sep-09 TYONG Warrant Kong Chi Keung Sell 0.22 1,000,000 220,000
22-Sep-09 TNDT Common share  Krirkkiat Satavuthi Sell 4.26 100,000 426,000
17-Sep-09 TASCO Common share Somchit Sertthin Buy 22.10 100,000 2,210,000
24-Sep-09 TRT Warrant Charuvit Suanmalee Sell 3.38 63,000 212,940
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PB - XD@2.50 PR - XD@5.51 RAM - XD@6.00
CPNRF - XW@1:0.25 Share Listing

HEMRAJ - 285,344,957 Shrs.
TISCO - 2,000 shrs.

Oct 2009

SGP - XD@0.20 AEONTS - XD@1.05 SIRI - XW@2:1
MCOT - XD@0.75

HMPRO - XD@10:9
HMPRO - XD@0.10
KH - XD@4:3

KH - XD@0.10
MODERN - XD@1.00

DIMET - XD@0.015

DEMCO - XW@7:1

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.

RERRMITHD Lﬂ%aﬁu"lﬂ‘l‘iﬂaﬂ‘i‘lﬂﬂ KASIKORNBANKGROUP

£ % & w & M % vinmnazaulseyiuls Towards Sevice Excellence

29 AueNau 2552 8 Daily View



