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Daily Trading
V)28 BBL (cut below 114.0) TVO (cut below 15.90) CPF (cut
loss below 8.95) TTA (cut loss below 26.0)

SR TSTH (take profit below 2.10)
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SET turnover (Bt mn) 15,760.85
SET Market Cap. (Bt bn) 5,707.13
PER (x) 27.55
PBV (x) 1.55
Dividend yield (%) 3.83
Ticker Buy Sell Total Net
5 dudiu yarn1sagnd aas NVDR (duun)
SCB 192 7 200 185
ums 59 1 60 57
PS 34 0 34 34
KK 46 15 61 32
TISCO 68 46 114 22
5 udiu yyar1n15uENS aay NVDR (auuiv)
BBL 124 327 450 -203
BANPU 85 224 309 -138
BLA 3 91 94 -88
LH 48 128 177 -80
THAI 1 51 52 -50
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» » ECONOMICS & POLITICS
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» > INDUSTRY NEWS
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» > EXTERNAL FACTOR
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Coca-Cola Enterprises
Inc 28/10/2009 229 693.5 580.4
New York Community
Bancorp Inc 28/10/2009 90.583 15.289 -19.729
RF Micro Devices Inc 28/10/2009 25.111 55 -81
Symantec Corp 28/10/2009 274.526 1298 840
ConocoPhillips 28/10/2009 1394.6 314 569
Moody's Corp 29/10/2009 86.375 124.1 158.9
Burger King Holdings
Inc 29/10/2009 51.38 -163.7 -184.2
Kellogg Co 29/10/2009 321.818 131.9 64.2
Apache Corp 29/10/2009 484.455 8.098 -26.426
Kraft Foods Inc 29/10/2009 702.909 316 361
American Electric
Power Co Inc 29/10/2009 408 0.307 1.854
McAfee Inc 29/10/2009 96.061 3950 4550
Exxon Mobil Corp 29/10/2009 4986.2 162 189
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Colgate-Palmolive Co 29/10/2009 580 -12.029 -4.944
Avon Products Inc 29/10/2009 135.429 37.617 41.241
AMERIGROUP Corp 30/10/2009 30.2 276 344
Chevron Corp 30/10/2009 2763.2 9.646 10.251
Sun Microsystems Inc 30/10/2009 -149.45 -8.684 -9.292
Electronic Arts Inc 30/10/2009 20.727 82.4 83.3

Source: Bloomberg
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5-Nov-09 SIAM 0.04 30-Nov-09 2.40 1.67
30-Nov-09 TNH 0.43 24-Dec-09 8.60 5.00
15-Dec-09 CITY 0.11 30-Dec-09 1.98 5.56

Source: KS
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» > ALTERNATIVE INVESTMENT STRATEGY
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Pair Trade Strategy: lu## pair trade

> » MARKET EVENT

< 30/10/09 51ln. YszniAsaiaiAsEgRARoU N.2.
2 2/11/09 wgiael Uszndsaaridurainan f.a.
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e 5 [0 52 week
urrent Index :

High
World Stock Index

Dow Jones 9,882.17 0.14% -1.59% 2.24% 12.60% 10,092.19 6,547.05

S&P 500 1,063.41 -0.33% -2.53% 1.82% 17.73% 1,097.91 676.53

Nasdag 2,116.09 -1.20% -2.19% 1.20% 34.18% 2,176.32 1,268.64

FTSE 100 5,200.97 0.18% -0.81% 2.34% 17.29% 5,281.54 3,512.09

DAX 5,635.02 -0.13% -3.04% 0.96% 17.15% 5,854.14 3,666.41

CAC 35743195 -0.01% -3.29% 0.13% 16.35% 3,892.36 25120

NIKKEI 10,212.46 -1.45% -1.20% -0.52% 15.27% 10,639.71 7,054.98

Hang Seng 22,169.59 -1.86% -0.96% 5.45% 54.09% 22,589.73 11,344.58

MSCI Ex. JP 272.76 -1.26% -1.97% 3.02% 65.44% 278.24 134.34

S&P Volatility (VIX Index) 24.83 2.14% 18.80% -3.05% -37.93% 80.86 20.69

Dow Jones Real Estate 160.75 -1.60% -1.79% -2.10% 10.38% 176.50 85.52

Dow Jones Financial Sector 257.75 -0.62% -3.53% -0.02% 13.79% 282.95 119.48

Dow Jones Construction Material 252.70 -1.12% -5.42% -2.67% 8.93% 281.25 150.50

Dow Jones Energy 506.40 0.91% -2.30% 7.75% 17.88% 522.74 341.83

Dow Jones Technology 603.24 -1.10% -1.46% 2.78% 50.74% 614.05 340.25

Dow Jones Health Care 294.13 0.46% -2.20% 0.20% 9.45% 304.13 221.08

Dow Jones Consumer Services 262.41 -1.53% -3.61% 1.78% 23.82% 274.35 166.78

SET Indices

SET Index 714.54 0.38% -1.52% -0.97% 58.80% 751.86 384.15

SET 100 Index 1,095.30 0.35% -1.86% -1.33% 63.15% 1,158.37 557.90

SET 50 Index 506.96 0.26% -1.97% -1.52% 60.20% 537.02 261.30

MAI Index 214.67 2.05% 2.59% 4.92% 31.76% 214.67 148.96

Energy 16,520.79 -0.19% -1.62% -0.49% 49.41% 17,075.96 8,521.05

Bank 272.37 0.33% -2.98% 0.17% 92.07% 300.34 125.19

Property 118.93 1.40% -0.18% 1.35% 98.35% 124.80 48.89
Transportation 92.29 0.90% -1.94% -1.76% 95.53% 100.20 38.45
Construction Materials 5,587.86 -0.16% -2.41% -5.35% 96.57% 6,054.46 2,348.67

ICT 77.71 0.71% -1.89% -5.77% 25.62% 83.47 48.72

Electronic 622.14 0.49% -0.30% 1.71% 71.07% 647.54 306.74

Commerce 5,557.13 1.02% -0.24% -3.31% 38.88% 5,787.06 3,100.73

Hospitality & Leisure 224.86 1.73% 1.93% 6.01% 16.54% 228.40 177.54

US 2-Y yield 0.93 -9.62% 0.81% -5.91% 21.16% 1.57 0.65

US 5-Y yield 2.37 -4.64% 3.67% 0.27% 53.10% 2.92 1.26

US 10-Y yield 3.44 -3.08% 3.12% 3.81% 55.71% 3.96 2.05

US Ted Spread 0.21 -9.22% 0.72% 12.58% -84.46% 2.84 0.16

Thai 2-Y yield 2.30 0.00% 0.44% 9.52% 16.16% 3.49 1.16

Thai 5-Y yield 3.80 0.00% 0.53% 12.43% 71.17% 3.80 2.06

Thai 10-Y yield 4.41 0.23% 0.92% 5.50% 63.94% 4.41 2.40

Thai TED Spread 0.12 -6.63% -11.26% 1.03% -85.50% 0.93 0.11

Dollar Index 76.14 0.10% 0.75% -0.88% -6.36% 89.11 74.97

USD : EURO 0.67 0.96% 0.54% -1.29% -5.55% 0.80 0.67

USD : POUND 0.61 -0.60% -0.08% -2.50% -11.54% 0.74 (0R58)

UsSD : Yen 91.95 0.20% 1.66% 2.00% 1.93% 101.21 88.25

USD : Yuan 6.83 0.03% 0.05% 0.02% 0.10% 6.89 6.82
Commodities Related Stocks
Nymex Futures 1 M (USD/bbl) 79.55 1.11% 0.58% 20.49% 78.36% 81.37 33.87 PTT, PTTEP
GRM (USD/bbl) 1.77 13.46% 94.51% -18.06% -79.18% 10.20 -1.28 PTTAR,TOP,IRPC,ESSO
Newcastle Coal Price (USD/tonne) 72.30 0.00% 0.91% 2.70% -9.06% 103.30 60.20 BANPU,LANNA,UMS
BDI (USD/tonne) 3,013.00 -1.02% 6.39% 38.02% 289.28% 4,291.00 663.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 2,665.00 -0.19% 3.90% 34.26% 131.74% 3,645.00 900.00 TTA, PSL
Gold (USD/ounce) 1,040.60 0.07% -1.32% 4.37T% 18.06% 1,067.40 713.15 THL

Silver (USD/ounce) 1,706.00 -3.12% -3.91% 5.31% 58.11% 1,799.00 909.00

CRB Index 275.97 0.03% -0.78% 10.17% 20.23% 284.09 200.34

Zinc (USD/tonne) 2,313.00 -0.09% 8.59% 23.03% 91.47% 2,315.00 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) 22.67 -1.31% -3.90% -2.62% 77.80% 25.02 11.63 KsL

Soy bean (US cent/Ib) 34.43 -0.43% -0.69% 12.74% 8.71% 38.70 26.89 TVO, UVAN, UPOIC
Rubber (SGD/kg) 341.25 -0.58% 0.44% 12.53% 69.57% 345.25 165.25 STA, TRUBB
Chicken (Bt/kg) 61.00 0.00% 0.00% -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) 930.00 0.00% 10.71% 8.77% 72.22% 1,030.00 330.00

Propyene (USD/tonne) 1,000.00 0.00% 4.17% 8.11% 122.22% 1,095.00 270.00

HDPE (USD/tonne) 1,210.00 0.00% 3.42% 4.31% 45.78% 1,310.00 750.00

Naptha (USD/tonne) 74.75 0.13% 3.17% 18.37% 155.56% 74.95 25.25

Ethylene Spread (Olefin) 855.25 -0.01% 11.43% 8.01% 67.45% Yril7s 295.55 PTTCH
Propylene Spread (Olefin) 925.25 -0.01% 4.25% 7.36% 119.90% 1,026.95 235.55 PTTCH
HDPE Spread (Olefin) 1,135.25 -0.01% 3.43% 3.50% 41.77% 1,241.95 719.35 PTTCH, scC
Hot Rolled Coil (USD/tonne) 495.00 -1.00% -1.00% -9.17% 7.61% 700.00 400.00

Rebar (USD/tonne) 487.50 -5.34% -5.34% -7.14% 16.07% 580.00 405.00

Slab (USD/tonne) 457.50 -0.54% -0.54% -5.67% 12.96% 700.00 355.00

Scrap (USD/tonne) 305.00 -1.61% -1.61% -14.08% 17.31% 362.50 210.00

Spread Rebar-Scrap (USD/tonne) 182.50 -10.98% -10.98% 7.35% 14.06% 265.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 37.50 -6.25% -6.25% -37.50% -31.82% 125.00 -50.00 ssI

Source : Bloomberg, SET Smart
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Foreign net Buy/Sell in regional markets (USDmn)
27-Oct-09 26-Oct-09 23-Oct-09 5 Days 30 Days YTD 2008
Thailand -22.36 -26.80 0.00 -92.71 279.15 1,803.70 -4,942.27
Indonesia -6.62 9.25 -24.10 -142.63 -402.65 809.53 1,801.09
Philippine -3.23 -2.81 -0.83 -9.60 110.51 296.91 -1,135.29
India 0.00 41.00 -10.50 -117.20 3,977.60 14,219.60 -12,918.30
Taiwan -142.21 245.95 -90.94 -509.84 1,595.35 12,748.29 -16,363.82
S. Korea 167.83 161.79 187.07 511.28 2,243.23 21,321.57 -36,742.48
Vietnam -4.86 0.22 2.41 1.08 -33.26 35.17 340.30
Total -11.45 428.60 63.12 -359.63 7,769.93 51,234.77 -69,960.77
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 3,039 3,037 2 -705 -8,177 -24,265 46,100
Foreign Investors 2,833 3,580 -747 -1,777 12,346 60,457 -162,346
Local Investors 9,889 9,143 745 2,482 -4,169 -36,191 116,246
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 3,130 3,056 74 -120 -4,672 -6,168 -3,807
Foreign Investors 995 1,099 -104 626 886 20,414 5,953
Local Investors 8,233 8,203 30 -506 3,786 -10,935 -2,146
27-Oct-09 26-0ct-09 22-0Oct-09 5Days MTD YTD Y2008 Y2009
Top Buy
SCB 184.88 119.26 306.02 930.88 2,867.26 7,566.59 4.00 3.33
PS 33.83 72,148 11.17 83.91 213.02 333.38 0.83 1.17
KK 31.70 26.88 27.38 172.27 324.59 394.64 14.95 16.22
TISCO 22.01 -19.34 14.68 118.83 657.81 2,534.48 6.28 12.97
DTAC 21.59 -18.69 -15.25 -60.77 -80.50 3,203.86 4.98 7.09
Top Sell
BBL -202.89 -204.36 -143.75 -1,236.10 -1,335.66 5,356.50 21.82 25.06
BANPU -138.26 -116.58 622.29 1,375.40 1,285.71 15,293.60 11.85 21.17
LH -79.98 -17.79 20.66 -24.72 295.80 3,190.07 16.52 20.91
THAI -49.56 -32.60 1.10 -152.31 -133.65 417.63 3.38 2.32
SCC -19.32 -135.70 -53.41 -149.44 -397.02 4,046.96 7.30 9.21
-1 Day -1 Week -1 Month -3 Month
TMB 14.86 5.26 2.09 1.83
AOT 11.43 2.07 0.80 0.77
PTTAR 6.27 3.67 2.34 2.19
ITD 5.26 6.49 2.91 1.84
MINT 4.15 0.81 0.24 0.85
TDEX 4.01 10.03 6.43 8.23
THAI 3.93 2.16 0.80 1.00
IRPC 2.62 3.79 2.57 1.48
TCAP 2.23 0.35 0.21 0.16
PTT 1.18 0.87 1.13 1.22
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Director Trade

Transaction Date Stock Types of Securities Name of Management Transaction P'?;’:g?g; Am((;:::) Total (Bt) Remark
22-Oct-09 BLAND Common share Anant Kanjanapas Buy 0.62 1,000,000 620,000
26-Oct-09 BLAND Common share Anant Kanjanapas Buy 0.63 600,000 378,000
22-Oct-09 BLAND Warrant 2 Anant Kanjanapas Sell 0.19 60,000,000 11,400,000
26-0ct-09 UMS Common share Chaiwat Cruecha-Em Sell 23.00 20,790,646 478,184,858
26-0Oct-09 UMS Warrant  Chaiwat Cruecha-Em Sell 14.65 3,222,100 47,203,765
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Calendar of Event
Oct 2009

Change SYMBOL
From SH to EE

Share Listing CPNRF - XD@0.305 Share Listing

DEMCO - XW@7:1
HMPRO - 1,752,012,439 Shrs. SVI - 70,894 shrs.
KH - 712,498,769 Shrs.

Nov 2009

CAWOW - XR 2:1 @1.00
SIAM - XD@0.04

PR124 - XW@2:1

EVER - XR1:1 @1.00

GEN - XR 1:1 @0.50
GEN - XW@2:1

TNH - XD@0.43

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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