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2\ LST (cut loss below 3.66) CENTEL (cut loss below
4.24) PTTAR (cut loss below 25.75)

N=MMl PTTEP (take profit below 147.0) MCOT (take profit
below 23.90) TASCO (take profit below 37.75)
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SET turnover (Bt mn) 16,359.20
SET Market Cap. (Bt bn) 5,971.05
PER (x) 26.00
PBV (x) 1.59
Dividend yield (%) 3.58
Ticker Buy Sell Total Net

BBL 158 62 219 96
CPALL 53 1 54 52
CGS 48 3 50 45
TOP 42 1 43 41
PTTAR 86 58 144 28
KBANK 95 245 340 -150
BANPU 201 318 519 -117
SCC 20 109 129 -88
BAY 17 85 103 -68
TISCO 1 32 33 -31
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» > EXTERNAL FACTOR
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HAavusiin Juilszand ahvAsatiiuee  (AuiBuaauis)
US Bancorp 20/01/2010 Q4 2009 577.462
Bank of New York Mellon Corp/The  20/01/2010 Q4 2009 621.8
Morgan Stanley 20/01/2010 Q4 2009 672.333
Wells Fargo & Co 20/01/2010 Q4 2009 1236.08
Starbucks Corp 20/01/2010 Q1 2010 198.385
ConocoPhillips 20/01/2010 Q4 2009 1876.17
Delta Air Lines Inc 20/01/2010 Q4 2009 -209.25
Bank of America Corp 20/01/2010 Q4 2009 492.917
Xilinx Inc 20/01/2010 Q3 2010 102.127
NetFlix Inc 20/01/2010 Q4 2009 25.961
eBay Inc 20/01/2010 Q4 2009 528.294
Fifth Third Bancorp 21/01/2010 Q4 2009 -190.364
Goldman Sachs Group Inc/The 21/01/2010 Q4 2009 3301.69
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Continental Airlines Inc 21/01/2010 Q4 2009 -30.662
Western Digital Corp 21/01/2010 Q2 2010 312.176
Google Inc 21/01/2010 Q4 2009 2071.56
American Express Co 21/01/2010 Q4 2009 628.571
Advanced Micro Devices Inc 21/01/2010 Q4 2009 -91.112
Lockheed Martin Corp 21/01/2010 Q4 2009 758.846
Xerox Corp 21/01/2010 Q4 2009 190.25

Southwest Airlines Co 21/01/2010 Q4 2009 28.97

US Airways Group Inc 21/01/2010 Q4 2009 -105.186
McDonald's Corp 22/01/2010 Q4 2009 1105.38
Kimberly-Clark Corp 22/01/2010 Q4 2009 518.667

Source: Bloomberg
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ly Drivers (as o

e - 52 week
urrent Index :

High
World Stock Index

Dow Jones 10,609.65 0.00% -0.51% 2.72% 1.74% 10,710.55 6,547.05

S&P 500 1,136.03 0.00% -0.95% 3.04% 1.88% 1,148.46 676.53

Nasdaq 2,287.99 0.00% -1.06% 3.45% 0.83% 2,317.17 1,268.64

FTSE 100 5,494.39 0.72% -0.79% 5.73% 1.51% 5,538.07 3,512.09

DAX 5,918.55 0.72% -2.02% 1.50% -0.65% 6,048.30 3,666.41

CAC 3,977.46 0.58% -1.62% 4.82% 1.04% 4,045.14 2,516 725

NIKKEI 10,855.08 -1.16% 0.53% 7.03% 2.93% 10,982.10 7,054.98

Hang Seng 21,460.01 -0.90% -4.25% 1.34% -1.89% 22,943.98 11,344.58

MSCI Ex. JP 288.75 -0.26% -1.43% 6.04% 1.78% 292.95 139.31

S&P Volatility (VIX Index) 17.91 0.00% 2.05% -17.39% -17.39% 56.65 17.55

Dow Jones Real Estate 177.68 0.00% -1.09% 0.72% -0.53% 184.86 85.52

Dow Jones Financial Sector 267.05 0.00% -1.41% 4.37% 3.19% 276.08 119.48

Dow Jones Construction Material 263.95 0.00% -2.84% 3.85% 2.05% 281.25 150.50

Dow Jones Energy 512.01 0.00% -1.68% 4.80% 3.64% 522.74 341.83

Dow Jones Technology 657.29 0.00% -0.92% 2.75% -0.14% 669.27 347.60

Dow Jones Health Care 331.56 0.00% 0.94% 4.12% 3.45% 333.36 221.08

Dow Jones Consumer Services 280.47 0.00% -0.92% 1.42% 0.54% 283.28 166.78

SET Indices

SET Index 746.89 0.05% -0.01% 4.36% 1.68% 751.86 411.27

SET 100 Index 1,135.95 0.01% -0.32% 4.57% 1.40% 1,158.37 603.94

SET 50 Index 527.98 0.02% -0.36% 4.91% 1.40% 537.02 284.25

MAI Index 226.67 0.16% 0.91% 5.89% 5.28% 227.27 148.96

Energy 16,755.50 0.23% -0.34% 7.61% 2.32% 17,075.96 @), 1175 2

Bank 291.66 -0.29% -1.07% 1.60% 0.08% 300.34 139.62

Property 117.22 0.18% -0.96% 1.36% 0.94% 124.80 52.56
Transportation 93.90 1.46% 2.00% 5.20% 6.28% 100.20 41.53
Construction Materials 5,873.37 -0.35% -2.87% 0.87% -2.44% 6,121.89 2,569.45

ICT 738915 -0.35% 0.72% 1.75% -1.53% 83.47 57273
Electronic 651.86 0.74% 3.08% 6.51% 4.70% 651.86 306.74
Commerce 6,408.08 -0.07% 1.39% 2.32% -0.54% 6,457.85 3,907.17
Hospitality & Leisure 225.42 -0.06% 1.09% 0.63% 1.26% 228.97 177.54

Fixed Income and FX

US 2-Y yield 0.86 -0.02% -7.89% 9.02% -24.09% 1.40 0.66

US 5-Y yield 2.42 -0.00% -5.54% 6.30% -9.82% 2.92 1.47

US 10-Y yield 3.67 0.00% -3.76% 3.89% -4.23% 3.95 2.32

US Ted Spread 0.20 -2.26% -15.54% -9.17% -3.88% 1.13 0.16

Thai 2-Y yield 1.93 0.52% -4.93% -10.65% -11.06% 2.38 1.16

Thai 5-Y yield 3.26 0.31% -4.96% -8.68% -9.19% 3.81 2.15

Thai 10-Y yield 4.10 0.24% -2.84% -5.75% -5.53% 4.54 3.16

Thai TED Spread 0.18 -10.00% -28.00% 27.43% -14.79% 0.72 0.10

Dollar Index 77.09 -0.30% 0.11% -0.94% -0.99% 89.11 74.27

UsD : EURO 0.70 0.09% 1.03% 0.10% 0.19% 0.80 0.66

USD : POUND 0.61 -0.42% -1.16% -0.89% -1.24% 0.74 0.59

uUsD : Yen 90.82 0.12% -1.81% 0.60% -1.69% 101.21 86.36

USD : Yuan 6.83 -0.01% 0.00% -0.02% -0.01% 6.85 6.82
Commodities Related Stocks
Nymex Futures 1 M (USD/bbl) 78.00 0.00% -5.48% 6.32% -1.71% 83.18 33.98 PTT, PTTEP
GRM (USD/bbl) 4.22 -12.08% -14.75% 11.64% -40.31% 10.20 -0.01 PTTAR,TOP,IRPC,ESSO
Newcastle Coal Price (USD/tonne) 97.30 0.00% 0.88% 18.51% 12.81% 97.30 60.20 BANPU,LANNA,UMS
BDI (USD/tonne) 3,295.00 -0.12% 4.67% 1.14% 9.65% 4,661.00 868.00 TTA, PSL
BDI Futures 1 M (USD/tonne) 3,105.00 -2.51% -2.51% 14.79% 0.16% 3,775.00 900.00 TTA, PSL
Gold (USD/ounce) 1,136.82 0.35% -1.35% 2.84% 3.60% 1,216.25 832.09 THL
Silver (USD/ounce) 1,866.00 0.76% -0.96% 7.80% 9.83% 1,918.00 1,116.00

CRB Index 281.41 0.00% -2.76% 1.91% -0.70% 293.75 200.34

Zinc (USD/tonne) 2,481.00 0.45% -3.58% 3.07% -3.09% 2,718.00 1,096.50 PDI
Malaysian Palm Oil (MYR/tonne) 2,468.50 0.00% -3.69% -1.93% -4.69% 2,887.00 1,745.00 TVO, UVAN, UPOIC
Sugar Price (US cent/Ib) 28.15 0.00% 2.51% 5.16% 2.55% 28.86 13.13 KsL
Soybeans (USD/Ib) 9.54 0.00% -3.44% -3.59% -6.22% 12.65 8.46 TVO
Soybean Oil (USD/pound) 34.28 0.00% -5.23% -2.83% -7.78% 38.70 26.89 TVO
Soybean Meal (USD/short ton) 112.50 0.00% 0.00% 0.00% 0.00% 451.50 274.80 TVO
Rubber (SGD/kg) 440.00 0.46% 1.38% 9.45% 8.91% 440.50 214.75 STA, TRUBB
Chicken (Bt/kg) 65.50 0.00% 0.00% 7.38% 7.38% 65.50 37.50 cpF
Pork (Bt/kg) 112.50 0.00% 0.00% 0.00% 0.00% 125.00 107.50 cPF
Ethylene (USD/tonne) 1,330.00 0.00% 10.83% 17.70% 18.22% 1,330.00 600.00
Propyene (USD/tonne) 1,210.00 0.00% 1.68% 9.50% 7.08% 1,210.00 575.00

HDPE (USD/tonne) 1,320.00 0.00% 0.76% 5.18% 4.76% 1,320.00 900.00

Naptha (USD/tonne) 80.75 -0.37% -3.35% 7.74% 1.51% 83.55 40.95

Ethylene Spread (Olefin) 1,249.25 0.02% 11.89% 18.41% 19.49% 1,249.25 553.35 PTTCH
Propylene Spread (Olefin) 1,129.25 0.03% 2.06% 9.63% 7.50% 1,129.25 527.25 PTTCH
HDPE Spread (Olefin) 1,239.25 0.02% 1.04% 5.02% 4.98% 1,241.95 853.45 PTTCH, scC
Hot Rolled Coil (USD/tonne) 572.50 0.00% 5.05% 8.02% 8.02% 595.00 400.00

Rebar (USD/tonne) 527.50 0.00% 1.44% 3.43% 2.43% 545.00 415.00

Slab (USD/tonne) 490.00 0.00% 4.26% 5.38% 5.38% 490.00 355.00

Scrap (USD/tonne) 370.00 0.00% 3.50% 9.63% 10.45% 370.00 235.00

Spread Rebar-Scrap (USD/tonne) 157.50 0.00% -3.08% -8.70% -12.50% 220.00 147.50 TSTH
Spread HRC-Slab (USD/tonne) 82.50 0.00% 10.00% 26.92% 26.92% 125.00 16.25 ssi
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Foreign net Buy/Sell in regional markets (USDmn)
18-Jan-10 15-Jan-10 14-Jan-10 5 Days 30 Days YTD 2009
Thailand -50.52 4.58 30.76 -36.53 -70.28 -8.12 1,136.77
Indonesia -32.13 16.82 -6.22 24.24 535.82 299.31 1,384.29
Philippine 10.59 19.36 -0.09 29.54 75.25 58.62 419.57
India 0.00 -194.62 -30.00 -291.84 2,326.21 1,379.57 17,675.08
Taiwan 109.53 346.78 337.78 702.47 5,181.66 2,487.12 15,616.89
S. Korea 26.02 359.90 -173.88 181.98 1,862.22 1,211.40 24,445.62
Vietnam -0.44 0.00 0.26 5.76 9.65 0.53 70.63
Total 63.06 552.82 158.61 615.61 9,920.54 5,428.43 60,748.85
Trading Activities (Btmn)
SET Buy Sell Net 5 Days 30 Days YTD 2009
Institutions 1,497 1,315 183 -517 13,934 1,118 -2,303
Foreign Investors 3,291 4,951 -1,660 -1,203 -6,058 38,681 38,231
Local Investors 9,825 8,591 1,234 2,350 -8,351 -41,943 -37,316
Proprietary Trading 1,746 1,502 243 -629 476 2,143 1,388
FUTURES Long Short Net 5 Days 30 Days YTD 2009
Institutions 3,063 2,480 583 -175 -5,823 -11,7-80 -3,414
Foreign Investors 275 503 -228 257 -441 5,109 1,624
Local Investors 3,658 4,013 -355 -82 6,264 3,142 1,790
18-Jan-10 15-Jan-10 14-Jan-10 5Days MTD YTD Y2009 Y2010
Top Buy
BBL 96.01 -72.93 366.82 552.98 121.96 674.94 21.82 24.01
CPALL 51.79 18.85 54.84 119.16 -11.49 107.67 4.65 3.90
CGS 45.21 0 -0.04 45.16 0.67 45.83 3.16 3.48
TOP 40.51 8.53 -77.77 -70.62 -26.22 -96.84 2.60 3.49
PTTAR 28.32 12.07 -4.61 41.91 96.37 138.28 1.49 2.16
Top Sell
KBANK -149.97 -170.39 1.86 -179.03 757.77 578.74 9.67 19.70
BANPU -116.96 44.03 664.81 158.37 1,920.04 2,078.41 11.85 26.63
SCC -88.46 -8.21 -3.34 -291.39 -655.71 -947.10 7.30 10.26
BAY -67.87 17.40 0 47.30 272.31 319.61 13.60 13.71
TISCO -30.64 -12.52 -11.72 -26.55 -13.97 -40.52 6.28 14.68
-1 Day -1 Week -1 Month -3 Month
BH 4.62 0.27 0.08 0.03
scc 4.60 1.17 0.73 1.63
HANA 2.18 0.19 0.06 0.29
PTT 1.54 0.58 0.68 2.15
KBANK 1.09 0.99 1.96 1.78
BAY 0.97 0.25 0.40 1.01
THAI 0.48 1.34 0.52 1.62
PTTCH 0.28 0.41 0.53 2.93
PTTAR 0.23 0.76 0.97 2.28
TRUE 0.14 0.03 0.02 0.01
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Director Trade

Transaction Date Stock Types of Securities Name of Management Transaction P'?;’:;?QB‘:) Am(z ::St) Total (Bt) Remark
14-Jan-10 CSL Common share Somchai Kittichaikoolkit Sell 3.16 30,000 94,800
14-Jan-10 PB Common share Malee Tangjaisanong Buy 183.00 500 91,500
15-Jan-10 PRANDA Common share Pranee Khunprasert Sell 4.87 80,000 389,600
15-Jan-10 PTTCH Common share Varanee Ubonphulphol Sell 85.00 3,000 255,000
13-Jan-10 QLT Common share  Wimol Saephung Sell 7.10 3,000 21,300
14-Jan-10 TSC Common share Thaveechat Jurangkool Buy 7.00 5,000 35,000
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