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SET turnover (Bt mn) 21,324.03
SET Market Cap. (Bt bn) 5,513.15
PER (x) 26.60
PBV (x) 1.50
Dividend yield (%) 3.96
Ticker Buy Sell Total Net

5 dudiu yarn1sagnd aas NVDR (duun)

ScC 278 89 367 188
ACL 70 0 70 70
UVAN 42 0 42 42
LPN 41 1 43 40
ums 34 5 38 29

5 udiu yyar1n15uENS aay NVDR (auuiv)

BAY 63 321 384 -258
KBANK 343 575 919 -232
PTT 97 262 359 -166
BANPU 29 144 173 -115
KTB 39 146 185 -107
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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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Gold Futures: 1A Long GFV09 MUNA UAI1AA Stoploss AIN1

mamastan (RTXGL) svezdumndamenanaiunsnditunn nzqini 1,042 6iguaunassietului
1,060-1,065 kAZ/4MTa 1,070 usidugn 1,026-1,024 ananeanduaslifl 984-982 4wFu Gold futures
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Stock Futures: fia Long PTTEP M1L1@@ W Stoploss 811aA 143.50 A9N15E1INedU uaz 1m
Long TTA 19UNA NRINGA Stoploss AIH1
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Pair Trade Strategy: 3@ pair trade
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urrent Index :

High
World Stock Index

Dow Jones 9,962.58 2.05% -1.18% 1.77% 13.52% 10,092.19 6,547.05

S&P 500 1,066.11 2.25% -2.45% 0.29% 18.03% 1,097.91 676.53

Nasdaq 2,097.55 1.84% -3.13% -1.56% 33.01% 2,176.32 1,268.64

FTSE 100 5,137.72 1.13% -1.34% -0.54% 15.87% 5,281.54 3,512.09

DAX 5,587.45 1.66% -3.04% -2.60% 16.16% 5,854.14 3,666.41

CAC 3,714.02 1.37% -2.80% -2.90% 15.41% 3,892.36 2,519.29

NIKKEI 9,891.10 -1.83% -3.66% -1.18% 11.64% 10,639.71 7,054.98

Hang Seng 21,264.99 -2.28% -4.26% 3.29% 47.80% 22,589.73 11,344.58

MSCI Ex. JP 261.88 -1.90% -3.79% 0.60% 58.84% 278.24 134.34

S&P Volatility (VIX Index) 24.76 -11.29% 19.67% -0.48% -38.10% 80.86 20.69

Dow Jones Real Estate 160.93 4.55% -3.21% -5.86% 10.51% 176.50 85.52

Dow Jones Financial Sector 259.97 3.91% -3.51% -2.44% 14.77% 282.95 119.48

Dow Jones Construction Material 248.72 2.99% -6.85% -6.47% 7.22% 281.25 150.50

Dow Jones Energy 502.40 2.43% -3.57% 5.07% 16.95% 522.74 341.83

Dow Jones Technology 603.58 1.99% -1.71% 1.09% 50.83% 614.05 340.25

Dow Jones Health Care 292.69 1.06% -2.18% -1.76% 8.92% 304.13 221.08

Dow Jones Consumer Services 262.58 2.41% -3.00% 0.29% 23.90% 274.35 166.78

SET Indices

SET Index 690.10 -1.97% -2.63% -2.65% 53.37% 751.86 386.12

SET 100 Index 1,053.34 -2.20% -3.10% -3.31% 56.90% 1,158.37 563.01

SET 50 Index 486.97 -2.29% -3.26% -3.65% 53.89% 537.02 265.14

MAI Index 212.19 -0.88% 1.99% 5.18% 30.23% 214.67 148.96

Energy 15,711.95 -2.80% -4.37% -3.81% 42.10% 17,075.96 8,521.05

Bank 260.93 -2.51% -3.41% -2.32% 84.00% 300.34 125.19

Property 114.78 -2.17% -1.38% 0.17% 91.43% 124.80 48.89
Transportation 88.13 -2.08% -3.70% -4.57% 86.72% 100.20 40.60
Construction Materials 5,423.87 -2.24% -2.52% -5.90% 90.81% 6,054.46 2,348.67

ICT 77.03 -0.25% -0.48% -3.70% 24.52% 83.47 52.91

Electronic 604.33 -1.40% -2.27% 0.62% 66.18% 647.54 306.74

Commerce 5,499.98 -0.42% -0.42% -2.42% 37.46% 5,787.06 3,221.03

Hospitality & Leisure 221.48 -0.40% 0.86% 4.54% 14.79% 228.40 177.54

US 2-Y yield 0.98 4.23% 4.44% 0.81% 27.72% 1.56 0.65

US 5-Y yield 2.44 4.32% 3.27% 4.43% 57.21% 2.92 1.26

US 10-Y yield 3.50 2.42% 2.47% 6.64% 58.09% 3.96 2.05

US Ted Spread 0.23 5.00% -2.37% 18.66% -82.73% 2.82 0.16

Thai 2-Y yield 2.29 0.44% 0.44% 8.53% 15.66% 3.42 1.16

Thai 5-Y yield 3.76 -0.53% -0.27% 11.24% 69.37% 3.80 2.06

Thai 10-Y yield 4.40 0.00% 0.69% 5.01% 63.57% 4.41 2.40

Thai TED Spread 0.12 -7.51% -6.63% -12.44% -85.50% 0.93 0.11

Dollar Index 75.93 -0.64% 1.12% -1.45% -6.61% 89.11 74.97

USD : EURO 0.68 0.28% 1.51% -0.82% -4.67% 0.80 0.67

USD : POUND 0.61 -0.82% 0.48% -3.74% -11.73% 0.74 0.59

USD : Yen 90.68 -0.44% -0.69% 1.43% 0.52% 101.21 88.25

USD : Yuan 6.83 -0.00% -0.02% 0.01% 0.07% 6.89 6.82
Commodities Related Stocks
Nymex Futures 1 M (USD/bbl) 79.87 3.11% -1.63% 19.49% 79.08% 81.37 33.87 PTT, PTTEP
GRM (USD/bbl) 2.10 -9.87% 21,100.00% 57.89% 7.14% 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 0.90% 0.40% 37.45% 289.28% 4,291.00 663.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 2,800.00 5.07% 4.48% 45.08% 143.48% 3,645.00 900.00 TTA, PSL
Gold (USD/ounce) 1,044.97 0.92% -1.44% 5.54% 18.55% 1,067.40 713.15 THL

Silver (USD/ounce) 1,633.00 0.00% -6.95% 2.64% 51.34% 1,799.00 917.00

CRB Index 276.16 2.13% -2.26% 9.61% 20.31% 284.09 200.34

Zinc (USD/tonne) 2,270.00 3.65% 0.89% 20.87% 87.91% 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) 22.78 2.71% -2.90% -6.22% 78.67% 25.02 11.63 KsL

Soy bean (US cent/Ib) 34.97 2.67% -0.79% 17.59% 10.42% 38.70 26.89 TVO, UVAN, UPOIC
Rubber (SGD/kg) 339.25 -0.59% -0.88% 12.24% 68.57% 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) 73.10 -2.47% -1.68% 18.57% 149.91% 74.95 25.25

Ethylene Spread (Olefin) 856.90 0.22% 11.92% 8.01% 67.77% 971.75 295.55 PTTCH
Propylene Spread (Olefin) 926.90 0.20% 4.66% 7.36% 120.30% 1,026.95 235.55 PTTCH
HDPE Spread (Olefin) 1,136.90 0.16% 3.76% 3.51% 41.98% 1,241.95 719.35 PTTCH, scC
Hot Rolled Coil (USD/tonne) 495.00 0.00% -1.00% -9.17% 7.61% 700.00 400.00

Rebar (USD/tonne) 487.50 0.00% -5.34% -7.14% 16.07% 580.00 405.00

Slab (USD/tonne) 457.50 0.00% -0.54% -5.67% 12.96% 700.00 355.00

Scrap (USD/tonne) 305.00 0.00% -1.61% -14.08% 17.31% 362.50 210.00

Spread Rebar-Scrap (USD/tonne) 182.50 0.00% -10.98% 7.35% 14.06% 265.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 37.50 0.00% -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)
29-Oct-09 28-Oct-09 27-Oct-09 5 Days 30 Days YTD 2008
Thailand -79.96 -25.23 -22.36 -154.35 182.99 1,698.51 -4,942.27
Indonesia -55.31 -17.98 -6.62 -94.75 -475.94 736.25 1,801.09
Philippine -10.38 -5.30 -3.23 -22.55 94.83 281.23 -1,135.29
India 0.00 5.90 286.40 322.80 4,234.80 14,476.80 -12,918.30
Taiwan -701.71 -369.10 -142.21 -1,058.01 569.52 11,677.48 -16,363.82
S. Korea -402.57 -236.32 167.83 -122.20 1,439.80 20,682.68 -36,742.48
Vietnam -6.58 -0.23 -4.86 -9.03 -32.98 28.36 340.30
Total -1,256.51 -648.26 274.95 -1,138.09 6,013.02 49,581.31 -69,960.77
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 4,743 5,980 -1,237 -2,621 -9,511 -25,872 46,100
Foreign Investors 3,369 6,045 -2,676 -5,513 5,800 56,937 -162,346
Local Investors 13,212 9,299 3,913 8,134 3,711 -31,064 116,246
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 5,262 4,784 478 =77 -3,646 -5,839 -3,807
Foreign Investors 671 3,143 -2,472 -1,652 -2,646 16,869 5,953
Local Investors 10,923 8,929 1,994 1,729 6,292 -9,632 -2,146
29-Oct-09 28-0ct-09 27-0Oct-09 5Days MTD YTD Y2008 Y2009
Top Buy
SCC 188.40 12.01 -19.32 -8.02 -196.62 4,247.37 7.30 9.29
LPN 40.03 -1.30 2.38 65.30 431.29 1,971.06 15.62 23.72
HMPRO 25.42 19.35 5.35 57.90 100.56 111.72 3.47 4.20
PHATRA 13.99 0 -2.57 7.22 -32.86 66.31 12.85 11.06
DTAC 12.01 5.41 21.59 5.09 -63.07 3,221.28 4.98 7.04
Top Sell
BAY -257.90 1.98 0 -147.42 251.36 4,116.39 13.60 13.12
KBANK -231.94 29.20 -6.57 -310.07 3,236.18 23,359.78 9.67 21.07
PTT -165.52 35.30 12.50 -80.00 2,364.90 14,884.42 1.26 2.69
BANPU -114.90 -54.90 -138.26 197.65 1,115.90 15,123.80 11.85 21.02
KTB -107.45 16.88 10.19 -51.55 193.12 517.01 3.24 3.92
-1 Day -1 Week -1 Month -3 Month
TDEX 47.74 29.03 9.48 9.30
BBL 9.10 2.61 2.25 2.08
PTT 4.45 3.11 1.08 1.30
HANA 3.39 0.80 0.22 0.22
LH 2.47 2.20 1.40 2.03
IRPC 2.41 2.12 2.58 1.46
PTTEP 2.27 1.30 1.01 1.30
ITD 1.97 6.31 3.18 1.90
TSTH 1.83 0.24 0.12 0.45
SCCC 1.66 1.05 0.16 0.09
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Director Trade

Transaction Date Stock Types of Securities Name of Management Transaction P?\ilfgigi) Am((;r]:st) Total (Bt) Remark
26-0ct-09 BGH Common share Prasert Prasarttong-Osoth Sell 24.10 1,500,000 36,150,000
28-Oct-09 BLAND Warrant 2 Anant Kanjanapas Sell 0.18 70,000,000 12,600,000
28-Oct-09 BLAND Warrant 2 Anant Kanjanapas Buy 0.20 200,000 40,000
27-Oct-09 BLAND Warrant 2 Anant Kanjanapas Sell 0.18 30,000,000 5,400,000
28-Oct-09 BLAND Common share Anant Kanjanapas Buy 0.62 100,000 62,000
27-Oct-09 BLAND Common share Anant Kanjanapas Buy 0.62 155,000 96,100
27-Oct-09 EASON Common share  Wichai Eksangkul Sell 1.68 14,000 23,520
27-Oct-09 PICO Common share Silchai Kiatpapan Sell 2.09 136,000 284,240
28-0ct-09 SMIT Common share Chaisilp Tamesirichai Sell 1.75 81,200 142,100
27-Oct-09 TAPAC Common share Soros Tangnaitham Sell 1.55 70,000 108,500
27-Oct-09 TSC Common share Thaveechat Jurangkool Buy 6.50 20,000 130,000
15-Oct-09 TTW Common share  Somkiat Pattamamongkolchai Buy 3.94 50,000 197,000
28-0Oct-09 TLUXE Common share  Sakrin Chusaktrakul Sell 2.14 10,000 21,400
27-Oct-09 TICON Common share Pornthep Pisalangkul Sell 10.30 103,000 1,060,900
27-Oct-09 UTP Common share Wachara Chinsettawong Buy 3.24 3,800 12,312
27-Oct-09 YNP Common share Pilaiphan Lattanan Sell 1.01 1,000,000 1,010,000
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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. Share Listing
KH - 712,498,769 Shrs.

TISCO - 74,200 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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