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Today Selections >> CK, JMT, PSH

Comment

CK 28.25 29.00 salWvawiaunaagaaniualz 2H60 Sgwsanaasa’lWaNuEIF GaU laﬁ‘ic‘-iai)ssn‘lﬁﬂ
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cjanszmuaiamiﬁmau‘taﬁumanLﬁuwaa Fed ‘lumv‘sﬂ‘szlﬂmﬁauﬁ’umﬂuﬁ (Fed Buli  opp 1,52!:;? _;_/2;) 0{052?
inmnanuddgduaiasnnluaaianisdumnndy aufawmauduiadumaswgia SET50 991.95 -0.93 - 0.09
UKRAA) SET100 2,232.75 -0.97 -0.04
o Jupgmisuaasutaunanisidusauasotiuasunaiaiie taaiau deazdnisuaaulaos Mai 559.81 +0.87 +0.16
asdusauaivildaanfunusnegsluduiuns uazanniuazuaassanmuznssuinig zs:g;ones Zéf‘l‘gggg 4:2:? :ggg
munlswuu,mqmam‘tuﬂmquou qiomlmmsz:t:ninasdun:snénamflnsﬂsluwuamj'\ Nikkeiq 20:195:48 + 11450 + 057
aantfaulaune waznsaaauaduaa atlv'lsAd foaviududuiduinmstiuaanids Hang Seng 25,877.64 +377.58 +1.48
minanazhildifavanadunarauiialuinsadinele asaaflufeiinasnuuiasiu SET Mkt. Cap (Btbn) 15,560.73
aansalatuar Tunivndudu Ussfiuifade Fed dTan&&319 Positive surprise 11y SET Turnover (Btmn) 39,625.18
aaaialmils Mnasaauuaunagnidauaanlidaniasuna 4 dodlunsdigiuuas _PERX) 16.24

Stock Top Active
CPALL CPF
Sector Top Active

1) ENERG

190
e Oil Mixed: satihsTudisasatlunsay 45-55 wsagy Wadlavidcunidiauddan
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2) BANK 3) FOOD

AnaalmurasiiudiuAundoaoiuusonady uaranusiufialunauisuna OPEC RS EIC R ARG
_ o = . P - d o - P 11 Jul. 17 Buy Sell Net
Nazaadidenisuanatarglidlsc&nanatiaowa lavanndidanazlulzadeli'laag o
st A SuETanAng, sal sls¢2t1 OPEC 1flad o, 6T Institution 4,834 5,551 =717
1: swmﬁm mlm ?mgma?ma:wam ;un:sé snin ¢ ma,]:ﬂal“l W.A. mdmuml mnfms Proprietary 3.002 4158 166
viumsuanativdaliia m’(uswﬂ'\u'\nuﬂnﬂsnmmmagmsmn 46 3agMeiaunsLIa Foreign 16,021 15,048 73
AnNvEULAauNEIUNINaLsEdu 49.5 M3t eaunsia Local 14,779 13,968 811
e BANK: flanuil TISCO 'lslsznnanatlsznaunisiasuia 2/60 tflusuinisusn uay 1-11 Jul. 17 Buy Sell Net
AmAisuAaLY asnaalsraanalsznaumsaaludlanvivin denwsiuaiainay  Lnstitution 28,142 32,226 -4,084
fuwTindaumasdlaiaudulasinanaumin asanunTinduidadiuzaad uag Proprietary 22,722 25,182 2,460
PR . . . DR “ Y Foreign 75,005 72,954 2,051
ﬂnummiumwuumnmmu Li'\:muao’;mu’(unauﬁmm?u"ln‘hjﬂaaﬂﬂuummm’(umou Local 91,380 86,887
aﬁmo"Lsnmumm’maﬂssna‘umjﬂuaonauﬁmmmjwamumﬁmomm JF9tdan TCAP Commodities 11Jul.17 10Jull?  Chg
vilu Top Pick aasndu wugi “da” Wisranihwuna 55 1 BUUSS 34.07 3411 -0.04
e nagnsn1saINU: ANan1sal SET Index Usu6h Sideways salillunsau 1540 - USS$/Yuan 6.802 6.804 -0.00
1600 3Jn Lﬁaamnﬁaiﬂtﬁuﬂaﬁ’uﬁgﬁu,uﬂﬁuNé’nﬁuﬁﬂmﬂ‘tuﬁﬁma‘tmﬁﬁmmﬁa US Bond Yield 10y(%) 2.359 2387 -0.03
2HWAALAU UULINNRYNETUAH-RIHDAINATAUUUIGIULUIFUAIAKD Lazdariundy Brent Oil (US$/bbl) 47.52 46.88 +0.64
wuzinsia’lal leiun Nymex Oil (US$/bbl) 45.04 44.40 +0.64
1) nauassaline asannflunguiianudurnusuazanunsaanadutiunalelu Dubai Oil (US$/bbl) 47.03 45.74 +1.29
seduge dan BCPG way WHAUP ilu Top pick zasnan anauuwdliuasufuiai  Gold Spot (USSoz) 1,216.95 1,213.75 +3.20
iraula @unuvid Dividend Yield Tussdugouazaiaitagfinnsanaiiunasenineniada Bl Dry Index 830.00  820.00 +10
GLOW, EGCO, RATCH Singapore GRM 7.08 7.47 -0.39
Dollar Index (DXYO) 95.76 96.06 -0.31

2) nauduuazuiaisraiu ldun nau Consumer staples (CPALL, BIC) uaznax
Healthcare (BCH, CHG) vifiuunTunmumusanziduiilas

o AN A5Afeng Laggard dsenaufuainisnduiidonsatussduge Ldan PTT,
PTTEP &wmiunay Upstream uag BCP, SPRC, TOP & mfunaulsendu uavitaainsus
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Today’s Event

e AMANAH aniiuwain 1,476,358 Wiu
e BTS aniiuwain 5,414,642 vu

¢ JAS anijuiain 117,229,766 viu

o JMT anviuwain 446 viu

a6 wan1dy, CFA, FRM (ID: 31379)
E-mail: nuttachart@trinitythai.com
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E-mail: tanapat@trinitythai.com
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io Investment in Equities (Asia ex. Japan)

Fund Flow Uit US$ mn

. As at Day WTD Net MTD Net YTD Net
India 10-Jul 25.1 25.1 -244.0 8,262.3
Indonesia 11-Jul -46.2 -86.7 -2234 1,080.5
Malaysia 11-Jul -7.8 -5.2 -53.1 2,357.9
Philippines 11-Jul -1.3 -0.6 -5.9 402.2
South Korea 12-Jul 7.0 -12.8 363.4 9,374.1
Sri Lanka 11-Jul 0.3 0.9 4.5 150.1
Taiw an 11-Jul 378.9 311.7 -156.5 8,867.2
Thailand 10-Jul 21 2.1 60.2 453.5
Vietnam 11-Jul 3.0 7.2 16.0 386.3
Source: Bloomberg
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Indicators Last Previous % chg 1W Prior 1M Prior Remark

VIX Index 10.89 1111 -2.0% 2.9% 50%  +

to watch Ted Spread 0.27 028  -3.7% -4.8% 71%  +

. TTF (Thai Trust Fund) 8.69 870  -0.1% 0.5% 0.6%"
U.S.Dollar Index 96.02 96.00 0.0% 0.4% -0.9% -
U.S.Bond Yield 2.38 239  -05% 3.0% 8.2% -
US Coal Index 39.06 36.89 5.9% 2.6% 57%  +
Emerging Asia Index (MXMS) 515.47 509.97 1.1% 1.4% 1.1% +

Source: Bloomberg, Bisnew s
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Alpha-Beta

. Stock Alpha:lweek  Alpha:lmonth Beta:lweek Beta:1month
EA 0.49 0.49 2.85 5.46
MINT 0.35 0.33 2.86 2.49
AOT 0.17 0.33 -8.76 0.61
CENTEL 0.57 0.32 3.42 -0.49
GPSC 0.28 0.30 2.94 1.98
MONO -0.25 0.25 1.12 1.84
TVMB 0.41 0.24 0.85 0.66
UNIQ 0.38 0.23 4.84 2.79
STEC 0.19 0.23 4.99 0.92
VGI 0.07 0.20 4.87 0.38
ADVANC 0.46 0.18 0.61 1.31
KBANK 0.07 0.17 1.37 0.38
INTUCH -0.17 0.15 -3.26 0.87
CK 0.12 0.15 2.14 1.52
BBL 0.23 0.15 0.84 0.40
KKP -0.17 0.13 -2.36 0.59
IRPC -0.19 0.13 1.49 0.96
SIRI -0.36 0.12 0.17 -0.24
RATCH 0.07 0.11 1.32 0.62
BEM -0.05 0.08 5.22 2.26
TCAP -0.29 0.07 -1.71 0.65
TOP 0.89 0.07 3.06 0.63
MTLS -0.18 0.05 -4.16 143
PTTGC 0.08 0.04 2.22 2.03
TVO 0.39 0.04 2.71 -0.12
BDMS -0.16 0.04 3.35 0.73
SCB 0.34 0.04 477 1.35
CKP 0.32 0.03 5.09 2.09
CHG -0.14 0.03 1.69 0.37
THAI 0.16 0.03 -1.73 -0.63
SPRC 0.14 0.03 -0.82 091
S 0.28 0.03 1.68 1.12
DTAC 0.09 0.02 3.73 2.70
KTB 0.17 0.02 0.54 0.74
EGCO -0.08 0.01 1.11 0.95
SCCC -0.25 0.01 -3.55 -0.22
GLOW -0.08 0.00 1.90 1.24
CPN 0.05 0.00 1.89 0.54
LHBANK -0.10 0.00 -0.02 0.32
SAWAD 0.28 0.00 0.30 1.90
PSH -0.03 -0.01 2.76 0.30
STPI 0.26 -0.01 1.56 2.53
BTS 0.02 -0.02 0.59 0.39
LH -0.28 -0.02 1.46 0.68
BCP 0.21 -0.02 5.09 0.68
SPALI 0.33 -0.02 1.13 0.85
AAV 0.00 -0.03 0.33 0.87
WORK 0.04 -0.03 0.85 0.76
HMPRO -0.04 -0.03 -1.48 0.31
BJC -0.60 -0.03 -0.63 0.68
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Alpha-Beta

. Stock Alpha:lweek  Alpha:lmonth Beta:lweek Beta:1month
AP 0.14 -0.04 4.96 0.78
TRUE -0.27 -0.04 1.52 1.84
KCE 0.12 -0.04 2.08 211
QH -0.13 -0.05 -1.64 -0.23
BA -0.02 -0.05 1.11 0.02
IVL 0.09 -0.05 1.70 1.42
TPIPL 0.14 -0.06 0.51 0.53
MAJOR -0.52 -0.07 -0.94 0.42
BCPG 0.43 -0.08 5.28 1.93
CPALL -0.59 -0.08 0.92 0.77
TU -0.26 -0.08 1.61 0.93
COowm7 0.26 -0.09 0.30 2.02
BEC 0.56 -0.09 9.43 5.81
PTT 0.10 -0.10 2.37 1.44
BLA -0.29 -0.10 -0.48 1.32
BCH -0.04 -0.10 4.46 0.73
BH -0.16 -0.10 0.36 0.90
TISCO -0.43 -0.11 -0.51 1.84
PLANB -0.20 -0.12 1.04 3.32
BPP -0.53 -0.13 -1.49 1.88
TTA 0.16 -0.14 2.66 2.10
ROBINS -0.51 -0.14 1.15 0.18
BLAND -0.11 -0.14 1.01 0.54
SCC -0.30 -0.16 0.12 0.39
AMATA -0.14 -0.16 5.87 1.20
ANAN 0.10 -0.18 5.89 0.32
PTTEP -0.34 -0.18 5.86 2.19
CPF -0.70 -0.18 -1.47 0.51
TASCO -0.39 -0.19 0.20 0.83
WHA -0.35 -0.19 4.69 0.21
TKN 0.52 -0.19 -1.13 0.65
ITD 0.00 -0.19 6.28 1.81
THANI 0.59 -0.22 3.45 1.15
GUNKUL -0.54 -0.22 -1.35 1.13
BEAUTY -0.36 -0.22 0.91 1.65
GLOBAL -0.16 -0.24 0.90 1.63
PTL -0.04 -0.25 4.60 1.10
EPG -0.40 -0.27 -0.50 0.96
DELTA -0.14 -0.27 -1.72 1.34
GFPT -0.69 -0.28 0.25 1.57
LPN -0.17 -0.31 3.32 -1.30
CBG -0.06 -0.35 1.02 0.77
BANPU -041 -0.37 3.32 2.38
SUPER -0.81 -0.38 3.61 0.16
PTG 0.58 -0.40 541 -0.54
THCOM -0.46 -0.44 4.18 2.53
BIG -0.56 -0.45 2.23 1.40
MEGA -1.15 -0.56 0.55 151
KTC -0.87 -0.63 -6.90 -0.26
MALEE 0.40 -0.83 2.28 2.22
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Price performance of Stock in SET50

(for weekly: 4 - 11 Jul 2017)

Stock 11-Jul-17 %YTD %-1W %-1IM  %-3M_ %-6M %-12M
SET 1,569.24 2 0 0 =il 0 7
SET50 991.95 3 0 0 =il 1 7
BANK 530.71 6 0 2 -3 2 8
BBL 187.00 17 1 4 0 12 13
KBANK 199.00 12 0 5 2 4 11
KKP 71.75 22 0 4 4 26 48
KTB 18.90 7 1 1 -9 1 14
SCB 155.50 2 0 1 -5 -1 5
TCAP 46.00 5 -1 2 -5 1 19
TMB 2.32 10 3 7 -4 2 0
COMM 35,734.98 -3 -2 -2 =il -2 12
CPALL 60.50 -3 -4 -2 -1 -2 17
GLOBAL 14.00 -23 -1 -7 -17 -23 2
HMPRO 9.55 -6 1 -1 0 -5 -2
ROBINS 56.00 -12 -4 -4 -10 -5 -10
CONMAT 13,150.90 1 -2 -4 =1/ -2 2
SCC 496.00 0 -2 -5 -9 -1 4
TPIPL 2.28 -7 1 -2 -9 -13 -2
CONS 128.94 5 0 3 0 =1/ 5
CK 28.50 -8 0 5 -1 -8 -8
ENERG 20,095.27 -2 =il =il -4 -4 10
BANPU 15.70 -18 -4 -10 -26 -21 0
BCP 33.25 -1 -1 -1 1 -1 -4
EGCO 211.00 6 -1 0 1 5 12
GLOW 78.25 -1 -1 0 -7 -1 -7
GPSC 37.75 1 1 9 12 3 3
IRPC 5.25 9 -2 4 0 1 8
PTG 19.50 -40 2 -12 -16 -38 -19
PTT 373.00 0 0 -3 -5 -3 21
PTTEP 82.75 -14 -5 -5 -16 -14 1
SPRC 14.40 16 1 1 5 14 53
TOP 79.00 9 5 2 2 15 31
ETRON 2,210.02 3 0 5 2 =il 28
DELTA 86.25 6 0 -8 0 1 27
KCE 106.00 -13 0 -1 1 -15 26
INSUR 14,341.92 -11 =il -2 =1/ =1/ B
BLA 44.25 -17 -2 -3 -12 -9 20
FOOD 13,200.12 -6 =il -2 -4 =1/ 3
CBG 66.00 -13 -1 -10 -3 -17 29
CPF 23.90 -19 -4 -5 -14 -20 -15
MINT 41.00 15 1 11 11 15 2
TU 20.60 -2 -2 -2 -3 -1 -7
HELTH 5,036.54 -13 -2 0 -4 -12 =il
BDMS 19.40 -16 -3 1 -4 -15 -18
BH 171.00 -6 -1 -3 -5 -7 -7
ICT 163.03 10 2 2 6 1
ADVANC 183.50 25 6 5 18 8
DTAC 51.25 36 -1 1 21 21 55
INTUCH 58.00 17 0 5 7 12 1
TRUE 6.00 -16 -2 -1 -9 -15 -28
PETRO 1,152.56 15 0 1 1 12 29
IVL 37.75 13 0 -1 8 4 27
PTTGC 68.75 9 0 1 -6 9 17
PROP 294.20 9 =il =il B 6
CPN 69.50 22 0 0 21 25 19
LH 9.85 1 -2 -1 1 -3 7
PSH 22.70 1 -1 0 1 -7 -12
WHA 3.00 1 -4 -6 -3 -2 -3
TOURISM 639.32 7 3 8 9 9 8
CENTEL 40.75 3 3 9 16 9 7
TRANS 312.10 11 3 6 13 11 10
AOT 49.00 23 5 10 25 25 27
BA 18.40 -19 -1 -2 -8 -19 -20
BEM 7.40 -1 -3 3 0 -3 7
BTS 8.45 -1 0 -1 -1 -2 -13
THAI 19.60 -14 2 0 11 -14 -25
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s1a1dua Commodity 12 n.@. 2560 (8:30 AM)

dnsuanuldauiui* 35.39 Change  -0.05
*l3euiay Transaction agadunaunin (Teahivaninfluuag off-shore wa on-shore)
Auen datiisnan flaangn Aauwin | s1enileande | Aauwin | wdeu + % udnnsweiAezay
\3a 2/5u2/59  |Baltic Dry Index (spot) 11-Jul-17 | 10-Jul-17 830 820 +10.00 1.2%|PSL, TTA
BHSI (Handy Size) 11-Jul-17 10-Jul-17 477 474 +3.00 0.6%
€19 (US Cents/kg) 11-Jul-17 | 10-Jul-17 168.20 168.40 -0.20 -0.1%|STA, TRUBB
ihena (Cent/Pound) 11-Jul-17 | 10-Jul-17 13.44 13.56 -0.12 -0.9%|KSL
fAuudag (Cent$/Bushel) 11-Jul-17 | 10-Jul-17 1,042.00 1,039.25 +2.75 0.3%|TVO
dhsfuihau (US$/ton) 11-Jul-17 | 10-Jul-17 2,583.00 2,593.00 -10.00 -0.4%|CPI, LST, UPOIC, UVAN
donzd (US$iton) 11-Jul-17 | 10-Jul-17 2,780.50 2,793.00 -12.50 -0.4%|PDI
navA (US$loz) 11-Jul-17 | 10-Jul-17 1,216.76 1,213.95 +2.81 0.2%|THL (Source:Bisnews)
SPDR Gold Trust [(ton) 11-Jul-17 | 10-Jul-17 832.39 832.39 +0.00 0.0%
An1snAY 11-Jul-17 10-Jul-17 7.08 7.47 -0.39 -5.2% Singapore Dubai Cracking (Source: Bisnews)
dsfudu  yady [WTI (USSibarrel) 11-Jul-17 | 10-Jul-17 45.06 44.40 +0.66 1.5%|PTT, PTTEP, TOP, PTTGC, BCP
1A 734 |Nymex (US$/barrel) 11-Jul-17 10-Jul-17 45.04 44.40 +0.64 1.4%]|(Source:Bisnews)
A7 |Brent (US$/barrel) 11-Jul-17 10-Jul-17 47.86 46.32 +1.54 3.3%]|(Source:Bisnews)
thsfuvinmanusau |Heating Oil (cent/galion) 11-Jul-17 | 10-Jul-17 128.88 126.61 +2.27 1.8%|BCP, IRPC, PTTGC and TOP (Bloomberg)
Tasiad Naphtha (US$/MT) 11-Jul-17 | 10-Jul-17 405.75 405.13 +0.62 0.2%|PTTGC, SCC (tflusiunu)
Ethylene (US$/MT) 7-Jul-17 30-Jun-17 890 885 +5.00 0.6%|PTTGC, SCC, IRPC (Bloomberg)
yAdi/a13|Propylene (US$/MT) 7-Jul-17 | 30-Jun-17 855 820 +35.00 4.3%|PTTGC, SCC, IRPC
widn  Russia |HRC (US$/ton) 3asau 10-Jul-17 3-Jul-17 462.5 455.0 +7.50 1.6%|SSI, GSTEL
YA&UA1Y|SLAB (mBnnseuuu) 10-Jul-17 3-Jul-17 397.5 382.5 +15.00 3.9%|SSI (tHusunu)
nAda13|Rebar (\wdnidu) (US$/ton) | 10-Jul-17 3-Jul-17 4325 4325 +0.00 0.0%|TSTH, BSBM
yAda7|Billet ((BAnuvianseen?) 10-Jul-17 3-Jul-17 325.0 325.0 +0.00 0.0%|BSBM (1flusiunu)
Scrap (vAsndn) 10-Jul-17 3-Jul-17 2815 277.0 +4.50 1.6%|TSTH, GSTEL, GJS
auiu NEX (US$/ton) 7-Jul-17 | 30-Jun-17 83.66 83.41 +0.25 0.3%|BANPU, LANNA, UMS
a7us A (uw/nn.) 30-Jun-17 | 31-May-17 39.00 40.00 -1.00 -2.5%|CPF, GFPT (Source: CPF)
yMmday|faVannamei(uin/nn.) 30-Jun-17 | 31-May-17 200 195 +5.00 2.6%|CPF, CFRESH, SSF, ASIAN, TUF
ymaau|§ns (u/nn.) 30-Jun-17 | 31-May-17 62.0 68.0 -6.00 -8.8%|CPF
yadanf|'la (un/nn. 30-Jun-17 | 15-Jun-17 38.0 38.0 +0.00 0.0% |www.cpffeed.com
asuanIuUTiNsIA
A15¥19k3a (Baltic dry Index) : PSL, TTA Ansnau (US$/bbl) : TOP, PTTGC, BCP, PTT
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- o ¢ ¢ aad s i Total NVDR Trading (Bt m) Date 11 Jul 17 Net (Bt M)
UIENKANNINY NIUR A1AA 13,565.41 Institutions -717.30
TRINITY SECURITIES CO.,LTD. . ) % of SET : 17.12% Proprietary -166.15
Research Department NVDR Tradmg Data by Stock 12 Jul 2017 Total SET Trading Value : +39,625.18 Foreign +72.92
www.trinityquicktrade.com , www.trinitythai.com Local Investor +810.53
Value (Btm) : yaa1 (81uum) Value (Btm) : yad1 (R1uum) 1-11Jul 17 4 Jan 17 - 11 Jul 17 Value (Btm) : yaA" (A1ULN)
STOCK 11Jul  7Jul 6Jul  5Jul  4Jul ST[‘;;'S STOCK  11Jul  7Jul  6Jul  5Jul  4Jul 5T|g$|s TOTAL NET BUY  TOTAL NET SELL TOTAL NET BUY TOTAL NET SELL TOTAL NETBUY  TOTAL NET SELL
1 CPALL 2853 949 248 77 9.9 4225 | CPF -547.5 -110.3 -151.8 -13.7  -7.4 -830.6 | AOT 982.0 CPF -899.4 | 1 KBANK 15,522.9 CPF -6,463.0 | 1 SCC 22,807 INTUCH -5,961
2 SCB 256.9 1122 2568 110.0 352 7711 |PTTGC  -3586 60.3 209.8 142 221 -52.1|SCB 796.8 SCC 4748 | 2 PTT 11,102.3 TU -3,456.0 | 2 KBANK 22,092 AOT -3,170
3 KBANK 1715 -41.0 1180 159.2 232.0 639.8 | TRUE -159.4 1075 -1.2 363 323 154 | KBANK 719.2 KTC -227.0 | 3 PTTGC  9,933.1 BDMS -2,7470 | 3 PTT 21,584 BIGC -3,106
4 SPRC 150.8 26.2 110.9 7.1 1.8 296.8 | AOT -122.7 41.9 703.7 391.7 -5.2 1,009.4 | PTT 603.9 TOP -169.3 | 4 SCB 8,503.6 EGCO -1,910.7 | 4 CPALL 17,155 TASCO -3,054
5 BBL 1484 46.6 1376 645 -194 377.8 | SCC -110.5 -104.7 -96.1 -59.4 -43.4 -414.1 | CPALL 505.2 INTUCH -161.9 | 5 AOT 7,075.8 IRPC -1,129.8 | 5 SCB 16,831 DELTA 2,436
6 KTB 126.3 30.6 548 338 -146 231.1 | TOP -109.3 255 372 -29.1 26 -73.0 | BBL 467.1 TCAP -154.9 | 6 INTUCH 4,699.2 PTTEP ~ -1,082.0 | 6 CPF 14,317 JAS -1,935
7 TMB 1188 108 140 -1.3 58 136.4 | CPN 916 -183 194 -158 -18.1 -124.4 | TISCO 332.4 BEAUTY -154.6 | 7 KTB 4,516.0 TVO -1,043.9 | 7 PTTEP 13,485 AAV -1,091
8 IRPC 886 9.1 8.1 -04 550 2333 | BANPU 557 687 1056 382 -882 685 | ADVANC 311.4 BDMS -120.4 | 8 TRUE 3,989.7 MALEE -774.4 | 8 TOP 10,495 LPN -766
9 TISCO 837 -27.1 86.6 1164 124 2720 | ADVANC -545 959 2293 654 -51.0 285.0 | SPRC 295.1 CPN -100.7 | 9 TISCO 3,820.3 PSH -754.1 | 9 ADVANC 6,747 AP -696
10 IVL 534 133 144 274 190 127.6 | BDMS 475 260 -11.8 -296 -85 -123.4 | KTB 272.3 CK -88.6 | 10 MINT 2,681.4 DTAC -661.1 | 10 SPRC 6,733 SCCC -654
11 EA 480 41 552 218 -1.2 127.9 | TCAP 457 338 -238 -37.0 -335 -106.2 | IRPC 269.4 MALEE -86.7 | 11 CPALL  2,448.6 JAS -616.4 | 11 PTTGC 6,573 LHBANK -556
12 KKP 46.2 7.6 219 13.7 6.6 96.0 | TASCO -249 -137 7.7 -5.4 -7.2  -43.5 | SCCC 219.3 ESSO -74.4 | 12 GLOW 2,294.1 ROBINS -599.3 | 12 KTB 6,370 MALEE -509
13 CENTEL 336 140 -41 21 43 457 | KTC 219 910 -40 -13 6.4 -111.8 | SAWAD 194.6 TASCO -59.8 | 13 TMB 2,146.4 SPALI -528.3 | 13 KKP 5,470 SVI -455
14 BJC 314 -58 183 50 12 501 | ESSO 218 94 -145 -236 -1.0 -70.2 | PTTEP 162.8 KSL -59.7 | 14 KKP 2,097.7 CBG -519.0 | 14 BJC 4,734 TRC -337
15 TPIPP 302 373 0.8 33 27 743 | EGCO -186 28 -69 -19 -02 -30.4 | IVL 152.3 RS -48.0 | 15 HANA 2,050.8 BEAUTY  -511.3 | 15 TISCO 4,728 PM -336
16 SIRI 265 30 246 236 -01 304 |LH -185 101 153 -51.6 -21.1 -65.7 | EA 150.7 ANAN -46.1 | 16 ADVANC 1,934.7 STA -465.4 | 16 TRUE 4,172 SPCG -334
17 GL 200 126 15 298 -04 635]| TVO -17.9 02 -104 -09 01 -289|TMB 135.5 LH -38.3 | 17 SIRI 1,897.8 SCN -347.1 | 17 HMPRO 4,007 MINT -310
18 sccc 197 101 206 77.8 634 191.6 | KSL -135 97 -88 -13 -02 -334|TPIPP 117.4 GLOBAL -36.4 | 18 SAWAD  1,787.7 CHG -301.3 | 18 IRPC 3,728 TTW -297
19 KCE 184 -85 -37.4 15 17 -244 | GLOBAL -126 -14 -13 -82 -86 -322|BPP 113.9 CBG -35.2 | 19 RATCH  1,244.1 KTC -269.0 | 19 LH 3,258 PSH -285
20 LPN 183 02 -15 -15 -09 146 | ROBINS  -11.8 81 100 -76 95 -10.8 | MINT 108.1 BA -33.0 | 20 IVL 1,233.8 AJD -260.1 | 20 TCAP 3,248 BWG 278
21 VNT 160 45 395 00 02 602 | DTAC -118 721 86 -27.4 -11.7 298| GL 107.1 AP -32.0 | 21 BBL 1,206.0 BJC -257.7 | 21 GLOW 3,239 RS 278
22 WHA 159 -86 3.8 18 33 162 | AP -10.7 27 -90 -13 -103 -34.1 | GLOW 101.4 HANA 311 | 22 GL 1,144.1 MTLS -239.7 | 22 BH 3,236 EGCO -244
23 MEGA 149 -11.6 81 64 07 57| TU 90 91 147 25 1.2 0.3 | KKP 93.5 EGCO -30.2 | 23 sccc 977.7 UNIQ -194.4 | 23 BDMS 3,198 THRE -201
24 GFPT 131 41 190 -03 15 374 | MTLS 87 20 100 67 -71  -11|BJC 86.5 KCE -30.0 | 24 CPN 892.0 NOK -189.1 | 24 CPN 2,971 ASP -198
25 BH 127 -22 -40  -47 -105 -8.7 | TKN 87 -1.0 05 -24 25  -9.1| AMATA 86.5 TVO -28.6 | 25 SCC 886.0 BCH -185.6 | 25 SPALI 2,659 BAY -142
26 BEM 122 48 129 -19 -125 155 BAY 85 38 01 01 -01 -12.2|STEC 83.8 DELTA -28.3 | 26 BPP 881.8 TASCO -181.0 | 26 KCE 2,331 SAMART -130
27 HMPRO 114 70 265 25 14 488 | BEAUTY 75 413 -342 -77.1 6.0 -154.0 | TRUE 81.1 PTTGC -27.6 | 27 BCP 865.4 MEGA -164.3 | 27 TMB 2,269 PRANDA -124
28 PTTEP 10.8 129.0 -56.3 109.3 -22.9 169.8 | DELTA -6.9 -23 -123 -6.8 -24  -30.6 | BEC 79.0 JAS -25.0 | 28 TOP 793.7 SYNTEC -162.0 | 28 TU 2,266 AIT -116
29 GJS 10.4 0.2 2.0 4.3 3.6 20.5 | ORI -6.8 6.3 -4.9 -7.4 -1.7 -14.6 | SIRI 63.8 MCS -24.4 | 29 LPN 781.5 TIPCO -159.8 | 29 TRUE 2,144 CCET -108
30 GLOW 9.9 -6.6 12.4 50.6 23.0 89.2 | SAWAD -6.0 18.7 335 525 67.7 166.5 | VNT 59.3 DTAC -23.8 | 30 GFPT 739.7 STPI -157.7 | 30 ROBINS 2,128 TTCL -103

unavaya http:/lwww.set.or.th/static/nvdr/nvdr_stockvol_1_1.html #as SETSMART
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Fovdn Fauiuns AEnsleany fuu 5101 JAAN szinn Sudtlsany
{mne () (um) (um) HAnNNINE {7
AS Wieg Au Fu 8 162,500.00 246 399,750.00 Fuansy 71712560
BLAND avfusl nryaunian i 50,000.00 182 91,000.00 Fuansity 71712560
FN 291de deTmin 8 60,000.00 505 303,000.00 Fugnsiy 71712560
FVC AT 1WA e 210,000.00 2.96 621,600.00 uansity 6/7/2560
FVC AT 1WA e 287,000.00 2.94 843,780.00 fuansity 71712560
FVC AT 1WA Nl 397,000.00 2.98 1,183,060.00 uansity 71712560
FvC wupd Uszdunndiaed D 200,000.00 2.90 580,000.00 Fuansly 71712560
HOTPOT auwa QniyaLls Nl 237,000.00 242 573,540.00 Huansity 30/6/2560
ITD ulsude nesugm 18l 1,401,600.00 426 5,970,816.00 Fuansy 6/7/2560
LIT AUNA LANFTARE e 100,000.00 11.10 1,110,000.00 uansity 6/7/2560
MALEE f9dms yoyimi ED 60,000.00 39.75 2,385,000.00 Fuansiy 71712560
MINT ANAVS TurasAIN el 30,500.00 40.00 1,220,000.00 fuansty 6/7/2560
MONO i1 ln @ el 2,000,000.00 378 7,560,000.00 fuansity 5/7/2560
NCL find Wannasana ED 250,000.00 204 510,000.00 Fuansy 71712560
NCL DL STAGH 8l 46,000.00 1.05 48,300.00 “luﬁqﬁzymmﬁw“ﬁn:ﬁﬂﬁuz 6/7/2560
NCL With daden 8l 17,000.00 1.00 17,000.00 “luﬁqﬁzymmﬁw%ﬁn:ﬁﬂﬁuz 7712560
NCL DL STAGH 18l 60,000.00 1.00 60,000.00 “luﬁqﬁzymmﬁw%ﬁn:ﬁﬂﬁuz 7712560
NCL Ty nEsInm 8l 606,060.00 1.00 606,060.00 “luﬁqﬁzymmﬁw%ﬁn:ﬁﬂﬁuz 6/7/2560
PTG feivimd Tude D 5,000.00 18.50 92,500.00 Fuansy 6/7/2560
RJH Yz qainalssiug D 16,600.00 2229 370,014.00 Fuansiy 71712560
SIRI UANT Lrynuen 8l 2,065,700.00 0.10 206,570.00 'Luzﬁnmummﬁw%ﬁ%%aﬁu 6/7/2560
SIRI TuAng yauds ED 2,434,000.00 212 5,160,080.00 Fuansly 6/7/2560
SIRI TuAng suds ED 2,500,000.00 212 5,300,000.00 Fuansly 71712560
SLP A5 AzwIhng ED 99,920.00 145 144,884.00 Fuansly 6/7/2560
SMmr wunssos laena i 182,000.00 496 902,720.00 uansity 71712560
SMmr aufin laena i 182,000.00 496 902,720.00 uansity 71712560
SPPT dsznat] waNwmunad 8 3,000,000.00 485 14,550,000.00 Fuansly 5/7/2560
TICON aamug NeeTiug ED 80,000.00 14.40 1,152,000.00 Fuansiy 6/7/2560
TPOLY Fgmnd Fmusiug i 50,000.00 412 206,000.00 Fuansty 5/7/2560
UPA guim thasanags D 784,900.00 0.51 400,299.00 Fuansy 71712560
VIBHA Fudvid Fuziwanna ED 100,000.00 268 268,000.00 Fuansy 71712560
WORK aansnd Trygynlan Nl 74,000.00 64.86 4,799,640.00 Fuansity 71712560

i : guiasauAnaIARL S1UNNIUANENTSNMS NAA.
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% Short Sale Volume Comparing with

Stock Main Board Average Volume Value

Price (Bt) (shares) (Mil. B)
AAV 2.20 6.20 200,000 1,240,000
ADVANC 7.94 181.35 660,100 119,708,200
AMATA 0.26 17.06 55,000 938,500
AOT 2.42 48.91 894,000 43,729,000
AP 1.62 7.80 180,000 1,404,500
BA 0.77 18.30 10,300 188,490
BANPU 6.24 15.73 2,983,200 46,913,110
BBL 0.28 186.98 22,000 4,113,550
BCH 0.01 13.20 1,000 13,200
BDMS 3.59 19.63 950,000 18,650,000
BEAUTY 1.46 10.50 100,400 1,054,200
BEC 1.64 20.40 78,800 1,607,520
BEM 0.98 7.45 198,800 1,481,060
BJC 0.54 45.90 26,200 1,202,625
BLAND 3.42 1.81 500,000 905,000
CBG 1.70 66.45 25,000 1,661,250
CHG 2.53 2.36 1,000,000 2,360,000
CKP 0.76 3.28 52,600 172,322
ComM7 11.54 11.62 535,000 6,218,500
CPALL 1.20 60.58 570,000 34,530,000
CPF 2.41 24.42 2,724,100 66,522,500
CPN 2.51 70.00 101,000 7,070,000
DTAC 11.33 50.63 675,900 34,223,925
EA 0.42 34.25 45,000 1,541,250
EPG 2.97 12.18 126,000 1,534,820
ERW 0.07 5.69 8,400 47,770
GLOBAL 11.69 13.92 446,800 6,221,630
mD 3.97 4.18 600,000 2,508,000
VL 4.10 37.68 362,500 13,659,375
JAS 10.56 7.98 1,461,600 11,663,570
KBANK 13.01 198.81 583,000 115,907,600
KCE 3.04 106.77 44,600 4,761,800
KKP 12.98 71.25 250,000 17,812,500
KSL 3.70 4.38 257,300 1,126,312
KTB 1.87 18.85 551,800 10,403,020
KTC 2.20 104.00 44,000 4,576,000
LH 0.52 9.80 30,000 294,000
MALEE 1.48 38.62 19,000 733,750
MINT 1.22 40.75 106,800 4,352,100
MTLS 0.78 35.01 122,400 4,284,850
PTG 3.20 19.37 300,000 5,810,000
PTT 9.54 372.53 331,000 123,305,900
PTTEP 1.69 83.25 157,800 13,136,850
PTTGC 2.59 69.49 338,000 23,488,500
QH 0.97 2.54 52,200 132,588
ROBINS 5.41 55.63 315,200 17,534,800
SAMART 0.04 14.15 800 11,320
SCB 6.32 154.94 430,000 66,625,000
ScC 4.68 498.90 184,800 92,196,400
SCCC 1.43 312.21 1,400 437,100
SIRI 0.53 2.18 567,000 1,235,380
SPALI 4.94 26.46 161,200 4,264,675
STA 0.13 14.40 4,500 64,800
TASCO 20.48 21.96 2,281,400 50,098,350
THAI 1.63 19.60 100,000 1,960,000
TICON 44.27 14.29 190,000 2,714,620
TISCO 4.23 73.25 170,200 12,467,100
TKN 4.34 21.40 200,600 4,292,840
T™B 0.24 2.30 500,000 1,150,000
TOP 453 79.23 408,900 32,395,200
TPCH 0.03 17.70 100 1,770
TRUE 4.04 5.95 3,000,000 17,850,000
TU 1.14 20.63 134,600 2,777,300
VIBHA 0.13 2.66 9,000 23,940

Source: SET
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wannsnERsasdaanaetind Cash Balance

Stock

3] 4] 5| 6] 7 11| 12| 13| 14| 17| 18] 19| 20] 21| 24 25| 26, 27, 31| 1] 2| 3| 4] 7| 8] 9] 10

LEVEL1: Cash Balance

NOK Exit: 21 July
NOK-W1 Exit: 21 July
FVvC
FVC-W1 Exit: 24 July

T | | Exit: 25 July
DTC | | Exit: 26 July
ASAP
RS-W3 Exit: 27 July
CCN
CCN-W1 Exit: 27 July
2S-w1
ETE Exit: 4 Aug
KWG

LEVEL 2: Excluded from Credit limit and Cash Balance

LEVEL 3: Prohibit Net Settlement, Excluded from Credit limit and Cash Balance

Source: SET
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July 2017
Monday Tuesday Wednesday Thursday Friday

3 4 5 6 7
" HPF XD 0.09 U™ " ARROW gniiuidh 1,532,182 ju " g QudrgasszuInedseind
" LTX XD 1.25 umn " NCL-W2 ammﬂuquuin = BPP aniiuLd1 2,543,000 i
" CPF XR5:1@ 25.00 U (63.6mn sh 1:1 @ Bt. 1.50) " BJC AN 926,100 U
* NDR gnui1 850,000 ¥ " FOCUS gnWuidn 63,360,021 1u
" VTE @nuiuLdn 54,446,751 U " WIN anyiuLan 3,265,891 Hiu
"  WORK gniiuidn 289,500 1#u
10 11 12 13 14
BALTATUBNRIWWLIEN " NEWS ilazuuilasyasdinsilian | ® AMANAH gnijuidn 1,476,358 1y = STANLY XD 5.00 U 5 g1, Nud1sasszndseind
5.00 mw.ﬂu 1um " BTS gnuuLdn 5,414,642 u ® TCIF XD 3.3706 U™
" FPI gniiuidn 22,683,425 1iu " JAS gnuuLn 117,229,766 1u ® THIF XD 1.7195 um
= pp @ﬂﬁ‘ul“il’"l 121 ﬁ'u = MvT @ﬂﬁul‘ﬂ"’l 446 ﬁ‘u : TRIF XD 3.6026 1N
= PPS gnijuidn 130,343,296 %u VGl XD 0.025 1m
= RlCHY W1 L‘ll’l%‘a’ll’}ill.ﬂu’lul,l,‘iﬂ
(157.0mn sh 1:1,@ Bt. 1.80)
" RICHY-W2 L‘II’]%?J‘II’\%IL‘]J‘IJ’JULLSH
(157.0mn sh 1:1 @ Bt. 2.75)
17 18 19 20 21
B APX XR 311 @ 0.50 U " giv.: U999 uINglseind
= APX XW 2:1 " CCN XR5:1 @ 6.00 U
24 25 26 27 28
" SPORT XW 5.5:1 " TMW XD 1.31 um " 819 NURI9R99ERINUTEINA | Suafunsssunns s aNLea
NTLARLWINUNITSIRINTTY
uﬁummwmmags
" sUvn.ATUATHFNATELADY
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Auqgust 2017
Monday Tuesday Wednesday Thursday Friday

1 2 3 4
" BTS XD 0.175 U " EPG XD 0.15 U™ " filn.: QudITeITErIelsEing

" PTL XD 0.36 U B KYE XD 30.36 U

" SUPER XW 5:1 = TIW XD 1.00 U™

7 8 9 10 11
" 5idn.: nudisassenNdseine
14 15 16 17 18
TALTETULRRNNIETUNNTTHNENLAA " AMARIN XR 1:2 @ 4.25 U " 6510 lUdA19RssuINlsEINA

v =
WIZTUNLAY WEZUTNSTUUD

21 22 23 24 25

" g5idn.: nudisassenNdseine

28 29 30 31

" sUn.ATUATEHFNATEADY






