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%Change 52 week
Current Index

World Stock Index

Dow Jones 9,509.28 -2.09% -2.04% 0.14% 8.35% 10,482.85 6,547.05

S&P 500 1,029.85 -2.58% -1.99% 0.90% 14.02% 1,114.28 676.53

Nasdag 2,057.48 -3.06% -2.38% 2.41% 30.47% 2,146.30 1,268.64

FTSE 100 5,047.81 -1.68% -0.62% 2.83% 13.84% 5,172.89 3,512.09

DAX 5,554.55 -2.13% -0.90% 1.65% 15.47% 5,797.03 3,666.41

CAC 3,720.77 -1.97% -1.00% 1.84% 15.62% 4,080.75 2,519.29

NIKKEI 9,978.64 -1.53% -5.36% -4.90% 12.63% 11,154.76 7,054.98

Hang Seng 20,955.25 0.00% -0.45% 6.24% 45.65% 21,768.51 11,015.84

MSCI Ex. JP 265.74 -0.16% 0.36% 8.67% 61.18% 268.72 131.75

S&P Volatility (VIX Index) 28.27 10.39% 13.31% 8.69% -29.33% 80.86 23.08

Dow Jones Real Estate 158.76 -4.50% -3.21% 0.88% 9.02% 220.51 85.52

Dow Jones Financial Sector 253.00 -3.96% -2.83% -2.09% 11.69% 335.26 119.48

Dow Jones Construction Material 255803} -3.53% -3.57% -1.27% 9.46% 281.25 150.50

Dow Jones Energy 460.27 -2.95% -2.18% 2.40% 7.14% 512.40 341.83

Dow Jones Technology 576.62 -2.99% -2.37% 1.83% 44.09% 597.08 340.25

Dow Jones Health Care 291.13 -1.75% -0.93% -0.40% 8.34% 306.42 221.08

Dow Jones Consumer Services 257.19 -1.88% -0.99% 2.82% 21.36% 266.08 166.78

SET Indices

SET Index 726.91 1.37% -0.22% 11.28% 61.55% 730.52 384.15

SET 100 Index 1,120.14 1.53% -0.14% 11.71% 66.85% 1,125.40 557.90

SET 50 Index 519.83 1.57% -0.03% 11.25% 64.27% 521.47 261.30

MAI Index 202.92 0.95% -0.21% 10.43% 24.54% 215.04 148.96

Energy 16,452.76 0.46% -1.72% 6.97% 48.80% 16,914.29 8,521.05

Bank 285.22 3.75% 3.91% 14.62% 101.13% 285.22 125.19

Property 118.46 1.70% -1.68% 17.54% 97.57% 121.61 48.89
Transpotation 94.92 2.02% -0.76% 13.98% 101.10% 96.98 38.45
Construction Materials 5,804.11 0.57% -3.29% 15.99% 104.18% 6,054.46 2,348.67

ICT 81.78 0.52% -1.47% 14.31% 32.20% 83.47 48.72

Electronic 618.43 0.87% 0.69% 0.40% 70.05% 625.21 306.74

Commerce 5,671.07 -0.84% -1.73% 8.75% 41.73% 5,771.04 3,100.73

Hospitality & Leisure 217.60 0.98% 0.57% 6.75% 12.78% 258.71 177.54

US 2-Y yield 0.87 -8.38% -7.62% -10.63% 13.23% 1.81 0.65

US 5-Y yield 2.18 -5.59% -7.72% -8.49% 40.91% 3.01 1.26

US 10-Y yield 3.18 -3.82% -5.98% -6.43% 43.70% 4.08 2.05

US Ted Spread 0.19 5.96% -1.99% -13.87% -85.91% 4.64 0.16

Thai 2-Y yield 2.02 -1.46% -4.27% 3.06% 2.02% 3.68 1.16

Thai 5-Y yield 8.7 -0.30% 0.30% 8.01% 51.80% 4.08 2.06

Thai 10-Y yield 4.16 -0.48% -0.48% 5.85% 54.65% 4.49 2.40

Thai TED Spread 0.14 -1.33% 14.87% -20.29% -83.52% 0.93 0.11

Dollar Index 77.19 0.70% 0.37% -1.26% -5.07% 89.11 76.05

USD : EURO 0.69 0.64% 0.82% -1.45% -3.94% 0.80 0.68

USD : POUND 0.63 0.18% 0.64% 2.10% -8.50% 0.73 0.56

USD : Yen 89.60 -0.10% -1.84% -3.78% -1.19% 105.34 87.24

USD : Yuan 6.83 0.00% -0.01% -0.06% 0.01% 6.89 6.82
Commodities Related Stocks
Nymex Futures 1 M (USD/bbl) 70.82 0.30% 7.48% 1.23% 58.79% 93.97 33.87 PTT, PTTEP
GRM (USD/bbl) 1.97 48.12% -53.76% -52.53% -6.64% 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) 2,284.00 2.88% 5.59% -5.66% 195.09% 4,291.00 663.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 2,215.00 -0.89% 13.01% -7.32% 92.61% 4,425.00 900.00 TTA, PSL
Gold (USD/ounce) 999.40 0.02% 0.85% 4.50% 13.64% 1,017.30 712.30 THL

Gold (USD/ounce) 1,655.00 0.61% -1.25% 13.82% 53.38% 1,738.00 888.00

CRB Index 255.55 -1.48% 1.71% 0.74% 11.33% 328.42 200.34

Zinc (USD/tonne) 1,913.00 -2.84% 2.63% 1.70% 58.36% 1,980.00 1,065.00 PDI

Crude Palm Oil (MYR/tonne) 2,410.00 0.00% 0.00% 0.00% 55.18% 2,742.50 1,516.50 TVO, UVAN, UPOIC
Sugar Price (US cent/lb) 24.34 -2.05% 8.03% -2.72% 90.90% 25.02 11.63 KsL

Soy bean (US cent/Ib) 31.00 0.91% 0.91% -3.09% -2.12% 41.93 26.89 TVO, UVAN, UPOIC
Rubber (SGD/kg) 312.75 1.30% 3.65% 1.54% 55.40% 352.50 165.25 STA, TRUBB
Chicken (Bt/kg) 63.50 0.00% 0.00% 0.00% 7.63% 63.50 37.50 CPF

Pork (Bt/kg) 107.50 0.00% 0.00% 0.00% 0.00% 125.00 107.50 CPF
Ethylene (USD/tonne) 855.00 0.00% -5.52% -12.76% 58.33% 1,030.00 330.00

Propyene (USD/tonne) 925.00 0.00% -1.60% -11.06% 105.56% 1,095.00 270.00

HDPE (USD/tonne) 1,160.00 0.00% -4.13% -10.08% 39.76% 1,470.00 750.00

Naptha (USD/tonne) 63.75 3.24% -2.60% -8.60% 117.95% 82.90 25.25

Ethylene Spread (Olefin) 791.25 -0.25% -5.75% -13.07% 54.92% 971.75 295.55 PTTCH
Propylene Spread (Olefin) 861.25 -0.23% -1.52% -11.23% 104.69% 1,026.95 235.55 PTTCH
HDPE Spread (Olefin) 1,096.25 -0.18% -4.22% -10.16% 36.90% 1,387.10 719.35 PTTCH, scC
Hot Rolled Coil (USD/tonne) 545.00 0.00% 0.00% -6.03% 18.48% 865.00 400.00

Rebar (USD/tonne) 525.00 0.00% 0.00% -1.87% 25.00% 800.00 405.00

Slab (USD/tonne) 485.00 0.00% 0.00% -1.02% 19.75% 885.00 355.00

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% 0.00% -2.86% 6.25% 365.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 60.00 0.00% 0.00% -33.33% 9.09% 125.00 -50.00 ssI

Source : Bloomberg, SET Smart
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Foreign net Buy/Sell in regional markets (USDmn)
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01-Oct-09 30-Sep-09 29-Sep-09 5 Days 30 Days YTD 2008
Thailand 76.08 30.29 34.91 162.51 764.02 1,722.57 -4,942.27
Indonesia -2.04 -13.66 -17.05 -100.60 86.40 1,112.87 1,801.09
Philippine -0.36 -2.57 6.71 1.14 194.13 467.77 -1,135.29
India 0.00 314.10 229.50 1,233.90 4,823.70 12,170.30 -12,918.30
Taiwan 351.29 397.51 541.94 1,201.93 5,540.84 12,188.24 -16,363.82
S. Korea -206.79 3.17 -85.51 -507.22 4,651.56 19,219.06 -36,742.48
Vietnam -1.78 0.75 -7.47 -24.10 -105.71 0.38 340.30
Total 216.40 729.59 703.03 1,967.55 15,954.94 46,881.20 -69,960.77
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 4,471 4,496 -25 -5,732 -5,790 -22,933 46,100
Foreign Investors 6,527 3,979 2,548 5,447 25,834 B, 7718 -162,346
Local Investors 15,104 17,626 -2,523 285 -20,044 -34,840 116,246
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 2,759 2,587 172 -1,781 -7,398 -3,702 -3,807
Foreign Investors 1,204 232 972 1,363 8,708 15,460 5,953
Local Investors 6,531 7,675 -1,144 418 -1,310 -11,758 -2,146

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

01-Oct-09 30-Sep-09 29-Sep-09 5Days MTD YTD Y2008 Y2009
Top Buy
BBL 541.14 133.43 239.32 1,043.13 541.14 7,233.30 9.67 18.90
KBANK 462.17 230.68 104.97 1,274.33 462.17 20,585.77 21.82 25.29
PTT 321.02 40.16 39.23 341.34 321.02 12,840.55 13.28 12.65
SCB 172.64 113.78 49.40 408.17 172.64 4,871.97 15.62 21.32
ACL 153.38 -1.58 81.36 243.01 153.38 524.17 1.26 2.49
Top Sell
PTTEP -162.72 33.45 11.97 -171.98 -162.72 4,267.13 4.98 7.46
BANPU -83.11 -146.73 -107.03 71.06 -83.11 13,924.78 7.30 9.53
DTAC -64.19 19.07 83.90 83.37 -64.19 3,220.17 7.64 7.79
scc -36.15 -145.06 -117.72 -309.05 -36.15 4,407.83 12.04 12.13
SPALI -20.01 -10.98 8.24 -42.97 -20.01 230.40 6.01 3.69

Director Trade

Transaction Date Stock Types of Securities Name of Management Transaction P:?\i/:;a(g;) Am((; E:st) Total (Bt) Remark
29-Sep-09 BSM Common share Mark David Remijan Buy 0.73 61,000 44,530
30-Sep-09 GRAMMY Common share Wichian Rerkpaisan Sell 14.90 118,000 1,758,200
30-Sep-09 LvVT Common share Hans-Jorgen Ibsen Nielsen Sell 2.81 1,000,000 2,810,000
29-Sep-09 LVT Common share Hans-Jorgen Ibsen Nielsen Sell 2.60 3,000,000 7,800,000
28-Sep-09 MCS Common share Porntip Jullaeiad Sell 3.92 10,000 39,200
29-Sep-09 MINT Common share Paul Charles Kenny Sell 12.50 109,800 1,372,500
30-Sep-09 PAF Common share Narong Chokwatana Buy 1.15 35,500 40,825
30-Sep-09 PTTEP Common share Jaroonsri Wankertphon Sell 145.00 3,000 435,000
30-Sep-09 PTTEP Common share  Phongsthorn Thavisin Sell 145.50 129,500 18,842,250
29-Sep-09 RS Common share Suwat Chetchotisak Sell 1.85 20,000 37,000
28-Sep-09 RS Common share Suwat Chetchotisak Sell 1.72 1,000,000 1,720,000
29-Sep-09 SHIN Common share Anek Panaapichon Buy 26.75 5,000 133,750
30-Sep-09 SLC Common share Nitat Maneesilasan Sell 3.50 16,151,500 56,530,250
30-Sep-09 SLC Common share Nitat Maneesilasan Sell 3.50 7,500,000 26,250,000
30-Sep-09 SLC Common share Wantanee Maneesilasan Sell 3.50 7,500,000 26,250,000
30-Sep-09 SLC Common share Wantanee Maneesilasan Sell 3.50 16,151,500 56,530,250
29-Sep-09 SMK Common share Pradit Rodloytuk Buy 69.50 900 62,550
29-Sep-09 SMK Common share Reungvit Dusdeesurapot Buy 69.50 500 34,750
30-Sep-09 UTP Common share Wachara Chinsettawong Buy 3.08 100 308
29-Sep-09 UTP Common share Wachara Chinsettawong Buy 3.06 2,000 6,120
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CPNRF - XW@1:0.25

SGP - XD@0.20 AEONTS - XD@1.05 SIRI - XW@2:1 TTTM - XD@1.00
MCOT - XD@0.75

PRG - XD@1.75

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.
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