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Daily Trading
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TVO (cut below 5.85) LH (cut below 15.90)
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SET turnover (Bt mn) 25,532.36
SET Market Cap. (Bt bn) 5,829.74
PER (x) 27.96
PBYV (x) 1.59
Dividend yield (%) 3.74
Ticker Buy Sell Total Net

5 dudiu yarA1n1sdagnsd uas NVDR (fuuin)

KBANK 820 265 1,085 555
SCB 295 43 338 252
PTTEP 243 73 316 170
LH 134 25 159 109
KK 65 2 67 63

5 dudiu yyan1n1521ugns aas NVDR (duunn)

BBL 40 244 284 -204
PTT 88 182 270 -93
BAY 25 99 124 -74
BLA 15 68 83 -52
ADVANC 6 57 63 -51
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> > ECONOMICS & POLITICS
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» » EXTERNAL FACTOR
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Dsgunadilusaimsanruiaiuendszanadl 20102011 awFINGY 92 AusuEd  (18uA
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s aglusEnansansgnazssnurailsznaumslasang 3/52 Tudun 19-23 m.A. 52

AANISOINA
Usznaunislasuna | Wwadsznaunis | wailsznaunis
ustin Sui 3/52 Mlasund 2/52 | lesuna 1/52
Coca-Cola Co/The 20/10/2009 1869 188.2 167.102
Western Union Co/The | 20/10/2009 222.063 176.565 -39.374
SanDisk Corp 20/10/2009 59.657 2.765 -4.302
Lexmark International
Inc 20/10/2009 32.429 -3182 476
Yahoo! Inc 20/10/2009 162.54 -65.16 -111.128
Northern Trust Corp 21/10/2009 195.923 471 529
US Bancorp 21/10/2009 519.4 23.543 26.647
Boeing Co/The 21/10/2009 -1032 55.653 54.272
Wells Fargo & Co 21/10/2009 2154.82 4.315 -28.105
eBay Inc 21/10/2009 473.353 6.033 11.016
Continental Airlines Inc | 21/10/2009 -4.693 -3.346 -59.925
New York Times
Co/The 22/10/2009 -1.767 445 401
McDonald's Corp 22/10/2009 1221.91 89.3 100.1
Dow Chemical Co/The 22/10/2009 91.28 1546 1476
AT&T Inc 22/10/2009 2972.92 740 662
American Express Co 22/10/2009 367.583 -226.585 87.401
Delta Air Lines Inc 22/10/2009 -58.187 16.531 16.4
Xerox Corp 22/10/2009 101.25 1269 1019
Amazon.com Inc 22/10/2009 146.476 468 362
Microsoft Corp 23/10/2009 2915.5 -16.001 -103.773
Western Digital Corp 23/10/2009 202.692 2.879 12.34
US Airways Group Inc 23/10/2009 -129.286 1.4 2
Source: Bloomberg
mmmqﬂﬁu"lwﬂﬁﬁmidwﬁuﬁunmwdwma’lwﬁw 1-2 LAAUAUUN
SudugaxD ‘ ustin ;2:2::':) Juiiang ‘ seju@wm)  dasriluna (%)

21-Oct-09 DIMET 0.015 12-Nov-09 0.52 2.88

5-Nov-09 SIAM 0.04 30-Nov-09 2.12 1.89

30-Nov-09 TNH 0.43 24-Dec-09 8.35 5.15

15-Dec-09 CITY 0.11 30-Dec-09 1.88 5.85
Source: KS
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» > TODAY’S REPORTS

< BBL: Mlsgnlasuna 3/52 mznam 4.3% QoQ uaz 17.5% YoY

BBL mmmmimwﬂmma 3/52 Taxdu 5,069 UL NI 4. 3% QoQ uaY 17.5% YoY Wnngi
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TCAP mmumvlmwﬁvlmmm 3/52 Tisell 1,001 Aruwm adu 35% QoQ uaz 125% Yoy Asaifuiiien
A1 WANINNTY consensus AARY 26% TasnngannIaiinaesswIAnstieg uneiE uazie
AAdN consensus H1arUFuyaAguIed TCP Twlueuan AIALLLIN Buy NyaAiugIL 25 U/
Y dwsusan o Aull 2553

» > ALTERNATIVE INVESTMENT STRATEGY

Lqﬁlu‘cﬂﬂi ﬂ;%ﬂ N'IE'R'T (Susheel.n@kasikornsecurities.com, +662 696-0021)
Gold Futures: fia Long GFV09 faNtuaaguaiusia we stop a11lmsinndn 16,430

snamaalan (RTXGL) mfwvﬂzi”umfdﬂundﬁmmﬁﬁﬁuvlﬁwﬁqﬁuu?ﬂﬂm«ﬁ@uuﬁﬁ uazdnvgm $1,043
uaz $1,036 aunenaneanduasllfamdnunn 181,023 ﬂiwmmmu NANARUUTN ‘L‘mﬂm?ﬂummum
muw $1,058-$1,059 uaz $1,070 dauseaznans-anagRgunsmu mmw”aimm@@wﬁﬂLLsnnmum”Lﬂ
Auiie nuAn+ ik vizelneaey $1,200 waz/ize $1,390 411U Gold futures 11111 fia Long GFV09
Mwdesie §ulusielinaaay 16,850 wua/Aiee 17,050 axanailwiaeviaiioss gaIn1sfisIw 17,050 flau
uhl Stop S1TlAMINGT 16,430

SET50 Futures: #a Long Mivaanasusiainnilslluan

fia Long Mwmaeudsuteininlsluaen 519-520 Tluda Tagazyinilevise Long iinavzedniananit Tu
AauNAULIL Hi risk hi return WA Position Tuda aesagainissialiiew mesnzawaeniTunasi
waeqaiundfiagaunaudnly

Stock Futures: 0 Long PTT vasaululviarinlsd 283-285 Tmﬂ stoploss A1tlARININ 255 uaz
na Long PTTEP t&euiievinrinls 162-164 weial stoploss AMUqA 143.50 F3UINIIY

dasilsnpminudaiuman Lmesz;Lqﬁmummm@nmuumu‘lﬁ@mmﬂmmeu fufuszezdum
uwuzihliitie Long PTTZ09 ndsanndifinudaineidasanlivinnalsn 283-285 ust stoploss tilasndn
255 a1 PTTEP Da?l Long Winlaendsliluteinnnlslwan 162-164 I stoploss fwndadn PTTEP
futures #gM 143.50 7ndN93U

Pair Trade Strategy: ﬁm_j Long PTT Short BANPU

fi9# Long PTT Short BANPU

> » MARKET EVENT
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High

52 week
Current Index

World Stock Index

Dow Jones 10,092.19 0.96% 2.09% 2.77% 14.99% 10,092.19 6,547.05

S&P 500 1,097.91 0.94% 2.02% 2.77% 21.55% 1,097.91 676.53

Nasdaq 2,176.32 0.91% 1.74% 2.04% 38.00% 2,176.32 1,268.64

FTSE 100 5,281.54 1.76% 1.37% 2.10% 19.11% 5,281.54 3,512.09

DAX 5,852.56 1.90% 1.20% 2.61% 21.67% 5,854.14 3,666.41

CAC 3,892.36 1.69% 1.21% 1.69% 20.96% 3,892.36 2,519.29

NIKKEI 10,236.51 -0.21% 2.20% -1.29% 15.54% 10,639.71 7,054.98

Hang Seng 22,200.46 1.23% 4.23% 2.67% 54.30% 22,200.46 11,015.84

MSCI Ex. JP 276.70 0.68% 2.61% 3.50% 67.83% 276.70 131.75

S&P Volatility (VIX Index) 21.49 0.28% -6.61% -10.16% -46.28% 80.86 21.43

Dow Jones Real Estate 166.86 2.16% 0.77% -4.00% 14.58% 176.50 85.52

Dow Jones Financial Sector 269.41 0.56% -0.34% 0.73% 18.93% 282.95 119.48

Dow Jones Construction Material 270.37 1.16% 3.31% -3.08% 16.55% 281.25 150.50

Dow Jones Energy 522.74 1.22% 4.98% 7.94% 21.68% 522.74 341.83

Dow Jones Technology 612.31 0.97% 1.25% 3.17% 53.01% 613.21 340.25

Dow Jones Health Care 304.13 0.92% 1.65% 2.21% 13.17% 304.13 221.08

Dow Jones Consumer Services 274.35 1.24% 3.10% 3.50% 29.45% 274.35 166.78

SET Indices

SET Index 731.61 2.02% -2.69% 2.51% 62.59% 751.86 384.15

SET 100 Index 1,126.16 2.09% -2.78% 2.43% 67.75% 1,158.37 557.90

SET 50 Index 522.44 2.02% -2.71% 2.27% 65.09% 537.02 261.30

MAI Index 208.98 1.47% -0.41% 4.96% 28.26% 212.46 148.96

Energy 16,996.25 2.75% -0.19% 2.17% 53.71% 17,075.96 8,521.05

Bank 282.09 1.64% -6.08% 6.18% 98.92% 300.34 11251519

Property 119.73 3.18% -3.36% 5.15% 99.68% 124.80 48.89
Transpotation 94.79 2.13% -5.12% 1.56% 100.83% 100.20 38.45
Construction Materials 5,695.66 1.22% -4.25% -2.39% 100.37% 6,054.46 2,348.67

ICT 80.72 1.42% -2.58% -2.22% 30.49% 83.47 48.72

Electronic 629.50 0.55% -2.49% 4.06% 73.10% 647.54 306.74
Commerce 5,582.77 0.11% -3.53% 0.77% 39.52% 5,787.06 3,100.73
Hospitality & Leisure 219.24 0.21% -3.79% 5.22% 13.63% 228.40 177.54

Fixed Income and FX

US 2-Y yield 0.96 0.84% -0.04% -3.28% 25.51% 1.70 0.65

US 5-Y yield 2.34 -0.43% -0.29% -4.54% 51.15% 2.92 1.26

US 10-Y yield 3.39 -0.66% 0.32% -2.14% 53.19% 3.96 2.05

US Ted Spread 0.22 -2.06% -0.45% 5.85% -83.50% 2.98 0.16

Thai 2-Y yield 2. 1.39% 3.30% 4.78% 10.61% BRG] 1.16

Thai 5-Y yield 3.74 1.08% 4.18% 14.72% 68.47% 3.93 2.06

Thai 10-Y yield 4.36 0.93% 2.11% 6.60% 62.08% 4.36 2.40

Thai TED Spread 0.16 0.00% 0.39% 33.86% -81.09% 0.93 0.11

Dollar Index 75.25 -0.46% -1.15% -1.53% -7.45% 89.11 75.25

USD : EURO 0.67 -0.40% -1.29% -1.71% -6.62% 0.80 0.67

USD : POUND 0.61 -0.39% -3.78% -0.91% -11.07% 0.73 0.58

USD : Yen 90.55 -0.37% 0.81% -0.81% -0.10% 101.86 87.24

USD : Yuan 6.83 0.00% 0.05% -0.01% -0.01% 6.89 6.82
Commodities Related Stocks
Nymex Futures 1 M (USD/bbl) 79.61 1.38% 8.65% 10.51% 78.50% 79.61 33.87 PTT, PTTEP
GRM (USD/bbl) 1.41 -31.88% 116.92% -53.00% -83.85% 10.20 -1.28 PTTAR,TOP,IRPC,ESSO
Newcastle Coal Price (USD/tonne) 71.65 0.00% -0.07% 2.21% -9.87% 105.50 60.20 BANPU,LANNA,UMS
BDI (USD/tonne) 2,766.00 1.39% 2.60% 17.40% 257.36% 4,291.00 663.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 2,530.00 2.85% 10.24% 29.08% 120.00% 3,645.00 900.00 TTA, PSL
Gold (USD/ounce) 1,063.10 0.90% -0.11% 5.51% 20.88% 1,064.30 712.30 THL

Silver (USD/ounce) 1,752.00 1.21% -2.07% 2.40% 62.37% 1,799.00 888.00

CRB Index 279.65 1.29% 4.68% 7.56% 21.83% 283.28 200.34

Zinc (USD/tonne) 2,112.00 2.87% 0.81% 10.46% 74.83% 2,112.00 1,065.00 PDI

Crude Palm Qil (MYR/tonne) 2,227.00 0.00% 0.00% -7.59% 43.40% 2,742.50 1,516.50 TVO, UVAN, UPOIC
Sugar Price (US cent/Ib) 24.14 0.84% 11.24% 5.09% 89.33% 25.02 11.63 KsL

Soy bean (US cent/Ib) 34.79 1.90% 5.68% 8.52% 9.85% 38.70 26.89 TVO, UVAN, UPOIC
Rubber (SGD/kg) 334.75 1.21% -0.59% 6.69% 66.34% 336.75 165.25 STA, TRUBB
Chicken (Bt/kg) 61.00 0.00% -3.94% -3.94% 9.91% 63.50 37.50 CPF

Pork (Bt/kg) 112.84 0.00% 0.00% 4.97% 4.97% 125.00 107.50 CPF
Ethylene (USD/tonne) 840.00 0.00% 7.69% -7.18% 55.56% 1,030.00 330.00

Propyene (USD/tonne) 960.00 0.00% 8.47% 2.13% 113.33% 1,095.00 270.00

HDPE (USD/tonne) 1,170.00 0.00% 4.00% -3.31% 40.96% 1,310.00 750.00

Naptha (USD/tonne) 71.75 1.27% 9.29% 4.97% 145.30% 72.55 25.25

Ethylene Spread (Olefin) 768.25 -0.12% 7.55% -8.18% 50.42% Gril.rts 295.55 PTTCH
Propylene Spread (Olefin) 888.25 -0.10% 8.41% 1.90% 111.11% 1,026.95 235.55 PTTCH
HDPE Spread (Olefin) 1,098.25 -0.08% 3.67% -3.80% 37.15% 1,241.95 719.35 PTTCH, SCC
Hot Rolled Coil (USD/tonne) 507.50 0.00% -1.46% -7.73% 10.33% 750.00 400.00

Rebar (USD/tonne) 520.00 0.00% -0.48% -1.89% 23.81% 650.00 405.00

Slab (USD/tonne) 460.00 0.00% -4.17% -4.17% 13.58% 775.00 355.00

Scrap (USD/tonne) 343.75 0.00% -1.79% -3.17% 32.21% 370.00 210.00

Spread Rebar-Scrap (USD/tonne) 176.25 0.00% 2.17% 0.71% 10.16% 285.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 47.50 0.00% 35.71% -32.14% -13.64% 125.00 -50.00 ssI

Source : Bloomberg, SET Smart
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Foreign net Buy/Sell in regional markets (USDmn)
19-Oct-09 16-Oct-09 15-Oct-09 5 Days 30 Days YTD 2008

Thailand -3.50 16.36 -24.18 -89.27 547.92 1,856.86 -4,942.27
Indonesia -15.18 8.53 74.73 121.64 -201.47 984.78 1,801.09
Philippine 2.02 1.70 -1.04 -1.37 80.36 294.39 -1,135.29
India 0.00 0.00 209.80 552.60 4,785.00 13,604.00 -12,918.30
Taiwan -12.61 86.08 660.13 958.13 3,065.03 13,096.97 -16,363.82
S. Korea 71.59 357.40 489.85 1,238.02 4,609.90 20,613.09 -36,742.48
Vietnam 2.71 1.55 19.53 36.89 -66.75 36.82 340.30
Total 45.03 471.62 1,428.82 2,816.64 12,819.99 50,486.91 -69,960.77
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 6,008 4,692 1,316 -2,400 -10,651 -23,561 46,100
Foreign Investors 5,084 5,201 -117 -2,989 23,981 62,233 -162,346
Local Investors 14,440 15,639 -1,199 5,390 -13,331 -38,673 116,246
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 4,463 4,443 20 1,342 -9,834 -6,048 -3,807
Foreign Investors 676 883 -207 -1,705 2,006 20,044 5,953
Local Investors 9,185 8,998 187 363 7,828 -11,412 -2,146
NVDR Trading Net Buy/Sell (Btmn) % NVDR of paid up capital

19-Oct-09 16-Oct-09 15-Oct-09 5Days MTD YTD Y2008 Y2009
Top Buy
KBANK 554.87 166.18 -387.98 290.55 3,277.48 23,401.08 9.67 21.10
SCB 252.25 346.30 -33.44 981.09 1,936.38 6,635.71 4.00 B25!
PTTEP 170.39 118.28 -79.98 308.38 321.66 4,751.51 1.2 1.50
LH 108.62 19.16 127.25 187.50 320.52 3,214.79 16.52 20.96
KK 62.65 -17.21 -28.96 18.91 152.32 222.37 14.95 14.86
Top Sell
BBL -204.15 -70.50 -341.79 -1,138.30 -99.56 6,592.59 21.82 25.61
PTT -93.12 44.58 135.20 649.83 2,281.71 14,801.23 1.26 2.72
BAY -73.91 402.69 0 140.75 467.12 4,332.14 13.60 13.89
ADVANC -561.17 71.81 -49.95 -139.23 67.78 1,669.73 1.60 1.19
SCC -41.07 -110.83 -251.02 -669.40 -247.58 4,196.40 7.30 9.27
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Director Trade

Transaction Date Stock Types of Securities Name of Management Transaction PAr\ilce:zg‘:) Amount (shrs) Total (Bt) Remark
16-Oct-09 BAFS Common share Navee Lertpanichkul Buy 7.70 21,000 161,700
14-Oct-09 BGH Common share Prasert Prasarttong-Osoth Sell 25.00 1,000,000 25,000,000
16-Oct-09 BKI Common share Pagamas Charusathien Buy 235.00 500 117,500
16-Oct-09 BLAND Warrant 2 Anant Kanjanapas Sell 0.19 45,081,600 8,565,504
16-Oct-09 CcM Common share Prapas Pholpipattanaphong Sell 4.08 10,000 40,800
16-Oct-09 CM Common share Prapas Pholpipattanaphong Sell 4.06 10,000 40,600
16-Oct-09 CcM Common share Prapas Pholpipattanaphong Sell 4.04 10,000 40,400
16-Oct-09 CM Common share Prapas Pholpipattanaphong Sell 4.02 10,000 40,200
16-Oct-09 CM Common share Prapas Pholpipattanaphong Sell 4.00 10,000 40,000
14-Oct-09 IRC Common share Apichart Leeissaranukul Buy 10.20 30,000 306,000
13-Oct-09 IRC Common share Apichart Leeissaranukul Buy 10.33 50,000 516,500
13-Oct-09 IRC Common share Pimjai Laochinda Buy 10.31 50,000 515,500
14-Oct-09 IRC Common share Porntip Sethiwan Buy 10.20 30,000 306,000
13-Oct-09 IRC Common share Porntip Sethiwan Buy 10.32 50,000 516,000
14-Oct-09 IRC Common share Thanong Leeissaranukul Buy 10.20 34,100 347,820
13-Oct-09 IRC Common share Thanong Leeissaranukul Buy 10.31 50,000 515,500
15-Oct-09 IRC Common share Silchai Kiatpapan Sell 2.14 100 214
16-Oct-09 PS Common share Rattana Promsawad Buy 13.70 136,300 1,867,310
15-Oct-09 PF Common share Wongsakorn Prasitvipat Buy 4.50 20,000 90,000
15-Oct-09 SIRI Common share Srettha Thavisin Buy 3.96 1,000,000 3,960,000
14-Oct-09 SIRI Common share Srettha Thavisin Buy 4.16 800,000 3,328,000
15-Oct-09 SIRI Common share Wanchak Buranasiri Buy 3.99 1,000,000 3,990,000
15-Oct-09 SH Common share Tida Chonlavorn Buy 0.92 200,000 184,000
14-Oct-09 SH Common share Tida Chonlavorn Sell 0.90 100,000 90,000
15-Oct-09 SPORT Common share  Wiluck Lohtong Buy 3.07 10,000 30,700
14-Oct-09 SPORT Common share  Wiluck Lohtong Buy 3.22 470,100 1,513,722
15-Oct-09 SMK Common share Pradit Rodloytuk Buy 69.50 2,000 139,000
15-Oct-09 SMK Common share Reungvit Dusdeesurapot Buy 69.80 7,500 523,500
14-Oct-09 TNDT Common share Krirkkiat Satavuthi Buy 3.98 50,000 199,000
15-Oct-09 TSC Common share Thaveechat Jurangkool Buy 6.14 78,800 483,832
15-Oct-09 TICON Common share Pornthep Pisalangkul Buy 9.25 150,000 1,387,500
14-Oct-09 UVAN Common share Palat Tittinunchanon Sell 75.75 2,000 151,500
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Calendar of Event

Oct 2009

CPNRF - XW@1:0.25
New listed share - MOONG

SGP - XD@0.20 AEONTS - XD@1.05 SIRI - XW@2:1 TTTM - XD@1.00 PRG - XD@1.75
Share Listing MCOT - XD@0.75 BLISS-Decrease capital from New listed share - AIM-W1
PTT - 1,283,300 Shrs. Share Listing Bt 315 mn to Bt 78.75 mn Share Listing

ADVANC - 1,992,867 Shrs. Share Listing SPORT - 789,500 Shrs.

CSL - 49,224 Shrs. IEC - 100,000 Shrs.

KEST - 128,900 Shrs.
PTTCH - 4,204,400 Shrs.

HMPRO - XD@10:9 MNIT - XD@0.18 Share Listing Share Listing Share Listing

HMPRO - XD@0.10 MNIT2 - XD@0.16 TICON - 1,785,199 Shrs. FSS - 762,100 Shrs. LIVE - 505 Shrs.

KH - XD@4:3 MNRF - XD@0.19 MINT - 747,400 Shrs. THANI - 266,666 Shrs.
KH - XD@0.10 M-STOR - XD@0.176 SCB - 1,043,175 Shrs. VIBHA - 3,185,600 Shrs.
MODERN - XD@1.00 Share Listing TIES - 125,000 Shrs.

TCAP - XD@0.35 AIT - 765 Shrs. UMS - 15,608 Shrs.

TCAP-P - XD@0.35 APURE - 95,000,000 Shrs.

Share Listing IRPC - 110,121,600 Shrs.

DEMCO - 2,250,000 Shrs. SSE - 1,147,500 Shrs.

DIMET - XD@0.015
UKEM - XW@4:1

CPNRF - XD@0.305 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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