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Daily Trading

[0 TTA (cut loss below 26.5) SAT (cut loss below 10.80)
MCOT (cut loss below 22.1)

SR  CPF (take profit below 9.90)
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1Taq1928 January effect

SET turnover (Bt mn) 14,645.81
SET Market Cap. (Bt bn) 5,583.15
PER (x) 25.45
PBV (x) 1.50
Dividend yield (%) 3.92
Ticker Buy Sell Total Net

5 dudiu yarn1sagnd aas NVDR (duun)

BANPU 383 236 619 147
CPALL 80 1 81 79
CPF 83 22 106 61
PTT 7 47 125 30
BEC 35 9 44 26

5 udiu yyar1n15uENS aay NVDR (auuiv)

BBL 56 235 291 -179
AP 5 58 63 -53
KBANK 41 74 115 -33
DTAC 5 28 33 -22
KK 1 21 23 -20
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> > ALTERNATIVE INVESTMENT STRATEGY

L%EI'NTWEIZ ﬂq%ﬂ ‘mgm (Susheel.n@kasikornsecurities.com, +662 696-0021)
Gold Futures: f1aNULN949 Long GFZ09 salil

s1ameslan (RTXGL) a1adnuantuseliauissiutmidszannnatennsau-sununiiug Tnaenaids

= A ] o = o A val v A & o K 4 =
17 $1,230 uaz/E $1,460 dauszazdunaaasndunaiud $1,100 EwldfifiEunsmauaulUls Tned
NIALIIBIUUIFIN $1,122 uaz $1,140

SET50 Futures: Short SET50209 tinla tReaslilutiavininlsh 473
fn@ain Double Top AUATN technical, N Short Tuuda AN lFiNaideaalludesinnnlsn 473

Stock Futures: B8 PTT futures #a3ann Short lluaaunedau 1aasldd 225 wa Stop mma
252 naumumiwmfmu Lmun'a Short PTTEP futures m'a me'lﬂmm"lsw 129 u,avn'a
Short ADVANC futures salil ws Stoploss m‘wwa 90.50 AUN

gstimeanindTudodiunay LLmyﬂvmmmummﬂmmuumuifammﬁuLﬁuﬁuﬁimﬂm zﬁw%mymz%u
PTT Dauda Short Taludaiun 7 LWﬂmevlﬂmm’Liw 225 Tugtl ust Stoploss 1wz 252 NALAUNNTTUG W
Fu dow PTTEP # short liluddauniisnaungn 140 Fedusie Toenenslusioininlsd 129 wananifls
718 Short ADVANC futures sialil ammmimvﬂwmmnw wsl Stoploss fmrq 90.50 NALAUNA

Pair Trade Strategy: &g pair trade tiln

> » MARKET EVENT
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Current Index

World Stock Index

Dow Jones 10,270.47 0.72% 2.46% 2.06% 17.02% 10,291.26 6,547.05

S&P 500 1,093.48 0.57% 2.26% -0.28% 21.06% 1,098.51 676.53

Nasdag 2,167.88 0.88% 2.62% -0.25% 37.47% 2,176.32 1,268.64

FTSE 100 5,296.38 0.38% 2.99% 1.41% 19.44% 5,296.38 3,512.09

DAX 5,686.83 0.40% 3.62% -2.47% 18.22% 5,854.14 3,666.41

CAC 3,806.01 -0.05% 2.66% -2.00% 18.27% 3,892.36 2,519.29

NIKKEI 9,770.31 -0.35% -0.19% -4.57% 10.28% 10,639.71 7,054.98

Hang Seng 22,553.63 0.70% 3.32% 2.52% 56.76% 22,627.21 11,344.58

MSCI Ex. JP 275.54 0.40% 2.73% -0.28% 67.12% 278.24 134.34

S&P Volatility (VIX Index) 23.36 -3.63% -3.43% 7.55% -41.60% 80.86 20.69

Dow Jones Real Estate 167.16 1.44% 5.96% -0.27% 14.78% 176.50 85.52

Dow Jones Financial Sector 259.55 -0.05% 2.44% -5.42% 14.58% 276.08 119.48

Dow Jones Construction Material 252.26 0.99% 1.15% -6.82% 8.74% 281.25 150.50

Dow Jones Energy 498.39 0.64% 0.21% -3.58% 16.01% 522.74 341.83

Dow Jones Technology 627.73 0.98% 3.37% 2.40% 56.86% 627.73 340.25

Dow Jones Health Care 304.86 0.17% 1.89% 0.75% 13.44% 306.19 221.08

Dow Jones Consumer Services 272.41 1.19% 2.78% 0.23% 28.54% 274.35 166.78

SET Indices

SET Index 698.33 0.23% -0.04% 0.81% 55.20% 751.86 386.12

SET 100 Index 1,063.77 0.19% -0.25% 0.01% 58.45% 1,158.37 563.01

SET 50 Index 491.75 0.23% -0.27% -0.50% 55.40% 537.02 265.14

MAI Index 214.43 -0.06% -0.37% 7.78% 31.61% 217.83 148.96

Energy 15,307.06 -0.14% -1.24% -4.08% 38.44% 17,075.96 8,521.05

Bank 271.61 0.10% -0.16% 0.85% 91.53% 300.34 125.19

Property 117.62 0.08% 0.19% 5.56% 96.16% 124.80 48.89
Transportation 89.17 0.56% 0.17% 2.41% 88.92% 100.20 40.60
Construction Materials 5,585.05 -0.39% -2.05% 1.93% 96.48% 6,054.46 2,348.67

ICT 75.29 -1.01% 0.28% -0.28% 21.71% 83.47 56.43

Electronic 607.47 0.08% -1.07% 0.55% 67.04% 647.54 306.74

Commerce 5,821.99 3.62% 4.00% 7.16% 45.50% 5,821.99 3,446.65

Hospitality & Leisure 226.46 0.11% 0.43% 5.29% 17.37% 228.97 177.54

Fixed Income and FX

US 2-Y yield 0.81 -0.10% -4.02% -14.53% 5.50% 1.40 0.65

US 5-Y yield 2.25 -0.01% -1.76% -5.21% 45.54% 2.92 1.26

US 10-Y yield 3.42 -0.76% -2.27% -1.12% 54.49% .05 2.05

US Ted Spread 0.22 -0.45% -5.02% -4.56% -83.63% 2.23 0.16

Thai 2-Y yield 2.24 -0.44% -2.18% 4.67% 13.13% .28 1.16

Thai 5-Y yield 3.68 -1.34% -2.39% -0.27% 65.77% 3.81 2.06

Thai 10-Y yield 4.49 -0.88% -1.10% 4.66% 66.91% 4.54 2.40

Thai TED Spread 0.11 0.00% 2.85% -29.57% -86.68% 0.93 0.10

Dollar Index 75.33 -0.35% -0.64% -0.19% -7.35% 89.11 74.97

USD : EURO 0.67 -0.40% -0.40% 0.27% -6.26% 0.80 0.67

USD : POUND 0.60 -0.61% -0.40% -2.46% -12.47% 0.73 (0R58)

USD : Yen 89.67 -0.76% -0.23% -0.97% -1.11% 100.99 87.24

USD : Yuan 6.83 -0.00% -0.01% -0.04% 0.01% 6.89 6.82
Commodities Related Stocks
Nymex Futures 1 M (USD/bbl) 76.35 -0.77% -1.39% -1.59% 71.19% 81.37 33.87 PTT, PTTEP
GRM (USD/bbl) 1.41 -30.54% -11.88% 107.35% -0.70% 10.20 -1.14 PTTAR,TOP,IRPC,ESSO
Newcastle Coal Price (USD/tonne) 74.80 0.00% 0.00% 4.32% -5.91% 93.00 60.20 BANPU,LANNA,UMS
BDI (USD/tonne) 4,111.00 3.97% 21.16% 52.94% 431.14% 4,291.00 663.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 3,445.00 0.15% 11.13% 41.48% 199.57% 3,645.00 900.00 TTA, PSL
Gold (USD/ounce) 1,124.73 0.54% 1.90% 6.75% 27.89% 1,124.73 734.55 THL

Silver (USD/ounce) 1,732.25 -1.07% -1.16% -1.24% 60.54% 1,799.00 917.00

CRB Index 269.12 -0.03% -0.12% -1.68% 17.24% 284.09 200.34

Zinc (USD/tonne) 2,174.00 1.09% 0.00% 6.83% 79.97% 2,315.00 1,065.00 PDI

Crude Palm Qil (MYR/tonne) 2,149.50 0.00% 0.00% -3.48% 38.41% 2,742.50 1,516.50 TVO, UVAN, UPOIC
Sugar Price (US cent/Ib) 22.72 -0.26% 0.26% -4.14% 78.20% 25.02 11.63 KsL

Soy bean (US cent/Ib) 36.74 0.69% 5.67% 8.12% 16.01% 38.70 26.89 TVO, UVAN, UPOIC
Rubber (SGD/kg) 353.50 0.57% 2.61% 5.29% 75.65% 353.50 165.25 STA, TRUBB
Chicken (Bt/kg) 61.00 0.00% 0.00% -3.94% 9.91% 63.50 37.50 cPF

Pork (Bt/kg) 107.50 0.00% 0.00% -4.73% 0.00% 125.00 107.50 CPF
Ethylene (USD/tonne) 960.00 0.00% 0.00% 23.08% 77.78% 1,030.00 330.00

Propyene (USD/tonne) 995.00 0.00% 0.00% 12.43% 121.11% 1,095.00 420.00

HDPE (USD/tonne) 1,225.00 0.00% 0.00% 8.89% 47.59% 1,310.00 750.00

Naptha (USD/tonne) 75.35 -0.66% 0.80% 10.24% 157.61% 75.85 25.25

Ethylene Spread (Olefin) 884.65 0.06% -0.07% 24.31% 73.21% YrilTs 299.35 PTTCH
Propylene Spread (Olefin) 919.65 0.05% -0.07% 12.61% 118.57% 1,026.95 389.35 PTTCH
HDPE Spread (Olefin) 1,149.65 0.04% -0.05% 8.80% 43.57% 1,241.95 719.35 PTTCH, scC
Hot Rolled Coil (USD/tonne) 495.00 0.00% 0.00% -2.46% 7.61% 595.00 400.00

Rebar (USD/tonne) 485.00 0.00% 0.00% -6.73% 15.48% 545.00 405.00

Slab (USD/tonne) 445.00 0.00% -1.39% -3.26% 9.88% 550.00 355.00

Scrap (USD/tonne) 307.50 0.00% 1.65% -10.55% 18.27% 362.50 210.00

Spread Rebar-Scrap (USD/tonne) 177.50 0.00% -2.74% 0.71% 10.94% 220.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 50.00 0.00% 14.29% 5.26% -9.09% 125.00 -50.00 ssI

Source : Bloomberg, SET Smart
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Foreign net Buy/Sell in regional markets (USDmn)
13-Nov-09 12-Nov-09 11-Nov-09 5 Days 30 Days YTD 2008
Thailand -20.32 -95.03 1.48 -88.98 -425.46 1,441.68 -4,942.27
Indonesia 4.08 55.15 42.69 64.39 -154.19 762.89 1,801.09
Philippine -8.29 -3.49 8.86 -12.82 85.16 377.68 -1,135.29
India 0.00 0.00 208.90 440.40 2,045.10 14,798.20 -12,918.30
Taiwan 181.84 232.10 352.95 1,261.37 113.81 12,239.27 -16,363.82
S. Korea -100.87 -116.44 -26.05 105.88 2,378.52 21,382.91 -36,742.48
Vietnam -0.60 1.47 -0.41 10.43 16.97 15.12 340.30
Total 55.84 73.76 588.42 1,780.67 4,059.91 51,017.75 -69,960.77
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 1,150 1,084 66 3,931 4,665 -19,275 45,189
Foreign Investors 2,718 3,394 -676 -2,963 -8,808 48,357 -162,347
Local Investors 8,691 8,160 532 -1,805 4,983 -28,278 116,234
Proprietary Trading 2,086 2,008 78 838 -840 -803 923
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 3,618 3,256 362 -1,163 1,033 -5,253 -3,807
Foreign Investors 190 652 -462 1,781 -1,186 17,249 5,953
Local Investors 7,286 7,186 100 -618 153 -11,120 -2,146
13-Nov-09 12-Nov-09 11-Nov-09 5Days MTD YTD Y2008 Y2009
Top Buy
BANPU 146.91 634.63 128.91 1,294.60 1,024.37 16,427.13 11.85 21.80
CPALL 78.65 3.48 28.47 133.32 166.15 680.68 4.65 3.96
CPF 60.99 72.27 14.61 128.43 119.38 527.57 2.79 3.14
PTT 29.95 20.88 179.21 168.05 -248.52 14,521.83 1.26 2.62
BEC 25.97 24.58 14.38 8.03 23.14 316.09 3.03 2.69
Top Sell
BBL -178.76 11.23 -97.10 -675.59 -675.62 4,364.88 21.82 24.64
AP -53.14 -64.18 -67.94 -187.40 -315.28 646.26 9.81 9.10
KBANK -32.59 -117.25 -83.69 -491.59 -1,148.39 21,990.27 9.67 20.38
DTAC -22.28 -2.38 67.93 354.50 376.55 3,618.80 4.98 7.03
KK -19.78 -21.44 2.72 -39.57 -37.04 349.49 14.95 16.13
-1 Day -1 Week -1 Month -3 Month
CCET 24.88 3.54 1.07 0.34
PTT 8.72 2.55 2.49 1.71
TOP 7.24 1.55 2.43 1.10
BBL 4.90 1.10 2.43 2.18
THAI 4.54 4.91 2.20 1.36
PTTAR 4.41 2.77 3.00 2.18
PTTCH 2.46 3.03 4.10 3.06
BANPU 2.37 1.74 2.75 1.83
HANA 2.06 0.76 0.63 0.40
ESSO 1.39 0.08 0.06 0.14
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Director Trade

Transaction Date Stock Types of Securities Name of Management Transaction PAr\i,::Eg(te) Am(c; E:St) Total (Bt) Remark
12-Nov-09 AIT Warrant Chatchai Yenbamroong Sell 9.50 10,500 99,750
12-Nov-09 AIT Common share Chatchai Yenbamroong Sell 23.36 164,600 3,845,056
10-Nov-09 BLAND Warrant 2 Anant Kanjanapas Sell 0.17 100,000,000 17,000,000
12-Nov-09 BLAND Common share Anant Kanjanapas Buy 0.62 300,000 186,000
10-Nov-09 BLAND Common share Anant Kanjanapas Buy 0.64 300,000 192,000
11-Nov-09 CPF Common share  Prasert Poongkumarn Sell 10.10 473,300 4,780,330
11-Nov-09 ECL Common share Danucha Verapong Sell 0.76 1,000,000 760,000
12-Nov-09 HMPRO Common share  Chaiyuth Karunyasopon Buy 4.20 50,000 210,000
11-Nov-09 KCE Common share Voraluksana Ongkosit Buy 4.20 3,000,000 12,600,000
11-Nov-09 PRIN Common share Kwanchai Mongkolkittaveepol Sell 2.00 250,000 500,000
12-Nov-09 PRIN Common share Sakol Pao-In Sell 1.96 65,000 127,400
12-Nov-09 SPORT Common share Ravi Lohtong Buy 3.33 260,000 865,800
12-Nov-09 Svi Common share Virat Phugthai Buy 2.04 300,000 612,000
10-Nov-09 TNH Common share Thiti Sihanatkathakul Sell 8.70 269,600 2,345,520
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Calendar of Event

Nov 2009
Share Listing CAWOW - XR 2:1 @1.00 PR124 - XW@2:1
DRT - 5,174,700 Shrs. SIAM - XD@0.04

Share Listing

ADVANC - 59,240 Shrs.

KEST - 37,100 Shrs.

CIG -Change Par from Bt 1.00 to
Bt 0.50

TFUND - XD@0.20 EVER - XR1:1 @1.00
Share Listing DCC - XD@0.50
CPNRF - 544,826,700 Shrs. MJD - XD@0.15

OHTL - XD@2.00
Share Listing

BLISS - 1,575,000,000 Shrs.

IFEC - XD@0.03 GEN - XR 1:1 @0.50

GEN - XW@2:1

CNS - XD@0.95

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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