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Daily Trading

MCOT (cut loss below 23.40) BBL (cut loss below 109)
ELABN | ST (cut loss below 3.58) TASCO (cut loss below 35)
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Daily Drivers (as of 21 Dec 2009)

%Change 52 week
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World Stock Index

Dow Jones 10,414.14 0.83% -0.83% 0.93% 18.66% 10,501.05 6,547.05

S&P 500 1,114.05 1.05% -0.01% 2.08% 23.34% 1,114.11 676.53

Nasdaq 2,237.66 1.17% 1.16% 4.27% 41.89% 2,237.66 1,268.64

FTSE 100 5,295 1.87% -0.40% 0.81% 19.39% 5,382.67 & 2il7 (o))

DAX 5,930.53 1.70% 2.21% 4.72% 23.29% 5,9801:53] 3,666.41

CAC 3,872.06 2.05% 1.09% 3.83% 20.33% 3,892.36 2,519.29

NIKKEI 10,183.47 0.41% 0.77% 7.22% 14.94% 10,639.71 7,054.98

Hang Seng 20,948.10 -1.08% -5.15% -6.71% 45.60% 22,943.98 11,344.58

MSCI Ex. JP 270.40 -0.71% -3.54% -2.46% 64.00% 281.45 JESORSI

S&P Volatility (VIX Index) 20.49 -5.49% -3.12% -7.66% -48.78% 56.65 20.47

Dow Jones Real Estate 178.46 1.16% 0.85% 7.02% 22.54% 178.46 85.52

Dow Jones Financial Sector 259.06 1.24% 0.19% 0.20% 14.37% 276.08 119.48

Dow Jones Construction Material 257.13 1.16% 2.53% 4.28% 10.84% 281.25 150.50

Dow Jones Energy 493.82 1.08% 1.54% 0.44% 14.95% 522.74 341.83

Dow Jones Technology 647.22 1.17% 1.51% 4.44% 61.73% 647.22 347.60

Dow Jones Health Care 321.97 1.11% 0.03% 4.05% 19.81% 321.97 221.08

Dow Jones Consumer Services 280.12 1.29% -0.06% 3.48% 32.18% 280.28 166.78

SET Indices

SET Index 715.17 -0.07% 0.77% 2.87% 58.94% 751.86 411.27

SET 100 Index 1,086.69 0.04% 0.99% 3.24% 61.87% 1,158.37 603.94

SET 50 Index 503.71 0.08% 0.98% 3.43% 59.18% 537.02 284.25

MAI Index 212.86 -0.56% -0.88% -0.64% 30.65% 217.83 148.96

Energy 15,666.47 0.62% 2.59% 3.84% 41.69% 17,075.96 9,175.92

Bank 284.46 -0.91% -1.34% 2.64% 100.59% 300.34 139.16

Property 116.54 0.77% 1.95% 1.08% 94.36% 124.80 52.56
Transportation 88.51 -0.84% -0.29% 2.09% 87.52% 100.20 41.53
Construction Materials 5,825.48 0.05% 0.05% 4.15% 104.93% 6,054.46 2,569.45

ICT 73.20 0.77% -1.15% -0.77% 18.33% 83.47 57.34
Electronic 618.93 1.13% 2.07% 3.09% 70.19% 647.54 306.74
Commerce 6,240.59 -0.35% 1.92% 7.79% 55.96% 6,262.77 3,734.31
Hospitality & Leisure 222.83 -0.53% -0.77% -1.86% 15.49% 228.97 177.54

US 2-Y yield 0.86 8.25% 1.07% 18.34% 11.97% 1.40 0.66

US 5-Y yield 2.39 5.37% 4.77% 10.01% 54.61% 2.92 .35

US 10-Y yield 3.67 3.89% 3.57% 9.18% 66.09% 3.95 2.05

US Ted Spread 0.21 -3.54% -11.27% -19.43% -84.64% 1.48 0.16

Thai 2-Y yield 2.18 0.93% 0.46% 1.87% 10.10% 2.38 1.16

Thai 5-Y yield 3.54 -0.84% 0.28% 0.57% 59.46% 3.81 2.06

Thai 10-Y yield 4.34 -0.23% -0.46% -0.46% 61.34% 4.54 2.54

Thai TED Spread 0.15 7.08% 13.08% 22.84% -82.19% 0.89 0.10

Dollar Index 78.12 0.38% 2.31% 3.25% -3.93% 89.11 74.27

usD : EURO 0.70 0.46% 2.67% 4.10% -2.11% 0.80 0.66

USD : POUND 0.62 0.78% 1.71% 2.90% -8.94% 0.73 0.59

UsSD : Yen )1l L7 0.75% 2.88% 2.58% 0.58% 100.99 86.41

USD : Yuan 6.83 0.01% 0.00% 0.01% 0.01% 6.85 6.82
Commodities Related Stocks
Nymex Futures 1 M (USD/bbl) 72.47 -1.21% 4.26% -5.54% 62.49% 81.37 33.98 PTT, PTTEP
GRM (USD/bbl) 3.07 -18.78% 65.95% 37.05% -46.42% 10.20 -0.28 PTTAR,TOP,IRPC,ESSO
Newcastle Coal Price (USD/tonne) 82.10 0.00% 1.23% 3.01% 3.27% 85.00 60.20 BANPU,LANNA,UMS
BDI (USD/tonne) 3,154.00 -3.19% -10.65% -30.02% 307.49% 4,661.00 772.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 2,685.00 -0.74% -2.01% -23.72% 133.48% 3,775.00 900.00 TTA, PSL
Gold (USD/ounce) 1,095.57 -1.58% -2.63% -4.78% 24.57% 1,215.70 811.70 THL
Silver (USD/ounce) 1,727.00 -0.23% 0.47% -5.01% 60.06% 1,918.00 1,029.00

CRB Index 274.78 -0.49% 0.46% 0.07% 19.71% 284.09 200.34

Zinc (USD/tonne) 2,438.00 1.29% 4.46% 8.12% 101.82% 2,438.00 1,096.50 PDI
Crude Palm Oil (MYR/tonne) 2,194.50 0.00% 0.00% 2.09% 41.31% 2,742.50 1,516.50 TVO, UVAN, UPOIC
Sugar Price (US cent/Ib) 26.17 -2.24% 2.67% 15.54% 105.25% 26.77 11.78 KsL
Soybeans (USD/Ib) .71 -1.11% -5.00% -3.93% 1.95% 12.65 8.46 TVO
Soybean Qil (USD/pound) 35.10 -0.51% -5.92% -6.72% 10.83% 38.70 26.89 TvVO
Soybean Meal (USD/short ton) 112.50 0.00% 0.00% 4.65% 4.65% 451.50 267.30 TVO
Rubber (SGD/kg) 402.00 0.00% 7.92% 11.51% 99.75% 402.00 195.75 STA, TRUBB
Chicken (Bt/kg) 61.00 0.00% 0.00% 0.00% 9.91% 63.50 37.50 CPF
Pork (Bt/kg) 112.50 0.00% 0.00% 4.65% 4.65% 125.00 107.50 CPF
Ethylene (USD/tonne) 1,130.00 0.00% 0.44% 9.71% 109.26% 1,130.00 540.00
Propyene (USD/tonne) 1,105.00 0.00% 1.84% 2.31% 145.56% 1,105.00 450.00

HDPE (USD/tonne) 1,255.00 0.00% 0.80% -0.40% 51.20% 1,310.00 830.00

Naptha (USD/tonne) 76.25 1.73% 4.52% -0.33% 160.68% 80.95 29.25

Ethylene Spread (Olefin) HRO5SA7D) -0.12% 0.16% 10.51% 106.31% 1,055.05 507.75 PTTCH
Propylene Spread (Olefin) 1,028.75 -0.13% 1.65% 2.52% 144.50% 1,030.05 417.75 PTTCH
HDPE Spread (Olefin) 1,178.75 -0.11% 0.57% -0.40% 47.21% 1,241.95 789.75 PTTCH, SCC
Hot Rolled Coil (USD/tonne) 530.00 0.00% 0.00% 7.07% 15.22% 595.00 400.00

Rebar (USD/tonne) 510.00 0.00% 0.99% 5.15% 21.43% 545.00 415.00

Slab (USD/tonne) 465.00 0.00% 0.00% 2.20% 14.81% 490.00 355.00

Scrap (USD/tonne) 337.50 0.00% 0.75% 7.14% 29.81% 362.50 235.00

Spread Rebar-Scrap (USD/tonne) 172.50 0.00% 1.47% 1.47% 7.81% 220.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 65.00 0.00% 0.00% 62.50% 18.18% 125.00 16.25 ssI
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Foreign net Buy/Sell in regional markets (USDmn)
21-Dec-09 18-Dec-09 17-Dec-09 5 Days 30 Days YTD 2008
Thailand -26.60 -49.23 5.02 -53.06 -315.04 1,126.64 -4,942.27
Indonesia 21.09 0.00 47.61 63.69 512.08 1,274.97 1,801.09
Philippine -5.82 -0.24 -7.34 -7.32 21.35 399.03 -1,135.29
India 0.00 -17.80 104.56 81.36 1,848.04 17,061.74 -12,918.30
Taiwan 182.99 -119.07 163.83 204.49 1,037.74 13,277.01 -16,363.82
S. Korea -13.78 -154.45 69.01 -4.57 2,413.13 23,796.04 -36,742.48
Vietnam 0.93 -13.28 -1.16 -4.10 39.06 54.19 340.30
Total 158.81 -354.06 381.52 280.50 5,556.36 56,989.61 -69,960.77
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2008
Institutions 1,147 458 688 2,903 12,094 -10,044 45,189
Foreign Investors 2,102 2,986 -884 -1,765 -13,429 37,895 -162,347
Local Investors 7,019 6,855 164 -1,706 525 -28,671 116,234
Proprietary Trading 1,942 1,910 32 568 811 820 923
FUTURES Long Short Net 5 Days 30 Days YTD 2008
Institutions 2,678 3,067 -389 -1,368 -5,883 -12,618 -3,807
Foreign Investors 1,891 1,452 439 -118 -1,328 12,898 5,953
Local Investors 4,531 4,581 -50 1,486 7,211 -2,659 -2,146
21-Dec-09 18-Dec-09 17-Dec-09 5Days MTD YTD Y2008 Y2009
Top Buy
PTT 53.67 -63.52 210.10 226.28 773.03 14,766.63 1.26 2.60
PTTEP 43.11 -26.36 79.88 150.51 256.82 3,867.88 1.25 1.33
TTW 38.71 -1.12 0 36.57 39.33 227.67 3.39 3.74
BEC 22.70 21.32 24.79 132.11 127.01 538.62 3.03 2.87
MCOT 21.13 12.29 17.85 51.26 56.12 198.02 0.89 1.36
Top Sell
BANPU -177.01 -53.78 282.94 959.21 3,269.93 23,215.39 11.85 25.74
KBANK -68.36 -145.39 -109.88 -473.40 -1,814.23 20,558.26 9.67 19.60
SCB -43.03 43.62 23.64 88.51 135.63 8,745.96 4.00 3.16
BBL -37.46 -13.19 -42.28 -116.21 -1,712.47 2,358.91 21.82 23173
QH -25.68 -10.01 4.06 -42.80 -83.85 134.83 7.40 5.05
-1 Day -1 Week -1 Month -3 Month
BBL 5.53 2.19 1.86 2.11
PTTAR 1.81 1.80 2.53 2.46
LH 1.53 1.26 2.43 1.76
ITD 0.73 2.89 2.45 2.88
BANPU 0.51 2. 2.18 1.92
TSTH 0.30 0.15 0.13 0.20
SsCcC 0.27 0.53 1.43 2.02
PS 0.22 0.09 0.05 0.34
PTTEP 0.22 0.61 1.74 1.27
T™MB 0.07 0.47 1.65 1.82
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Director Trade

Transaction Date Stock Types of Securities Name of Management Transaction Pp;\ilfzarjg:) Amount (shrs) Total (Bt) Remark
18-Dec-09 BEC Common share Panithan Tosnaitada Sell 24.63 60,000 1,477,800

16-Dec-09 BH Common share  Sinn Anuras Sell 29.75 10,000 297,500

18-Dec-09 PS Common share Prasert Suppakijpiput Sell 16.75 10,000 167,500

18-Dec-09 PSL Common share Amnad Chandanamattha Buy 18.00 1,500 27,000

18-Dec-09 QLT Common share Rakchat Inthaphio Sell 6.55 7,500 49,125

17-Dec-09 QLT Common share Rashaneewan Rawirath Buy 6.50 200,000 1,300,000

16-Dec-09 SMK Common share Pradit Rodloytuk Sell 76.00 1,000 76,000

16-Dec-09 TICON Warrant 2 Somsak Ratanavirakul Sell 1.03 10,000 10,300

17-Dec-09 TICON Warrant 2 Somsak Ratanavirakul Sell 1.15 10,000 11,500

16-Dec-09 TLUXE Common share Sakrin Chusaktrakul Sell 2.42 30,000 72,600

17-Dec-09 TLUXE Common share Sakrin Chusaktrakul Buy 2.42 20,000 48,400

18-Dec-09 TLUXE Common share Sakrin Chusaktrakul Sell 2.50 10,000 25,000

17-Dec-09 UTP Common share  Wachara Chinsettawong Buy 3.24 5,100 16,524
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Calendar of Event

Dec 2009

Share Listing
CPICO -150,013,500 Shrs.

Jan 2010

TTL - XD@1.00 ASCON - XR 10:1 @3.00

CAWOW - XR1:1.34 @0.45 CEN - XW@4:1 TFI - XR 3.55:1 @1.00
PLE - XR@1:1 @1.00

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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