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5-Sep-19 % Chg

Global Equity Markets
US and Europe

DJIA (America) 26,728.15 1.41% 14.58%
DAX (Germany) 12,126.78 0.85% 14.85%
CAC 40 (France) 5,5693.37 1.11% 18.24%
Asia

SHCOMP (China) 2,985.87 0.96% 19.73%
HSI (Hong Kong) 26,515.53 -0.03% 2.59%
NIKKEI (Japan) 21,085.94 2.12% 5.35%
TIPs Markets

SET (Thailand) 1,669.79 0.67% 6.77%
JCI (Indonesia) 6,306.80 0.59% 1.81%
PSE (Philippines) 7,898.19 0.73% 5.79%
FX Markets 5-Sep-19 % Chg. Meaning
US Dollar Index (pts.) 98.41  -0.04%  + Dollar appreciate
EUR/USD 1.10 0.00% + EUR appreciate
USD/JPY 106.94 0.52% - Yen appreciate
USD/THB 30.56 -0.13% - Baht appreciate
Fixed Income Markets 5-Sep-19 Chg. (bps.)
Safe Haven Bond

US 10 Yrs. Govt. Bond 1.56 9.290
US 2 Yrs. Govt. Bond 1.53 9.410
GM 10 Yrs. Govt. Bond -0.59 8.000
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Connect the World

Sentiment Safe Haven

Risky Asset Neutral
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Impact to Thai Market Negative
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Top NVDR Movements(1 ugiaumnaq) S AECS Top NVDR Movements(7 dusiaumnaq) "3 AECS
Net Buy Value % [ turnover Net Sell Value % / turnover Net Buy Value % I turnover Net Sell Value % [ turnover
(mn) (mn (mn) (mn)

AOT 451.49 27.00 | PTT -229.02 15.38 AOT 950.68 2253 | PTT -551.66 18.34
KBANK 311.45 40.59 | PTTEP -145.68 17.35 ADVANC 872.52 30.76 | PTTEP -464.55 23.63
EA 173.74 29.57 | SCC -133.42 18.64 CPF 583.08 31.09 | SCC -371.38 24.88
BEM 153.39 13.14 | PTG -73.53 13.42 CPALL 496.55 2540 | PTG -308.19 13.17
TRUE 150.11 16.69 | CKP -71.38 23.30 KBANK 343.57 33.46 | MTC -295.82 31.06
CENTEL 142.57 40.78 | TOP -64.71 25.87 CENTEL 268.68 25.53 GLOW -188.13 48.40
GULF 122.12 22.37 | CPALL -64.70 19.49 BTS 260.17 25.27 | AEONTS -182.01 32.61
SAWAD 104.32 28.20 | INTUCH -56.16 19.38 TASCO 256.95 29.81 EGCO -176.72 32.80
BH 94.36 2594 | IVL -45.93 22.91 KTC 254.35 2747 | TCAP -169.81 27.95
BGRIM 73.10 17.38 | BDMS -43.72 20.96 LH 239.39 32.10 | CPN -1566.17 27.60

Source: SETSMART as of 5 Sep 2019

Top Buy NVDR Monitoring(30 dusiaunad)

Source: SETSMART as of 5 Sep 2019

Top Sell NVDR Monitoring(30 Ausiauuas)

Source: SETSMART as of 5 Sep 2019
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Top Ten Accumulated Short Sales vs. Outstanding Volume
Short Sales Monitoring(13usiaunas) 5 AECS Top 10 Short Sell Stock(30 Jusiaunag) % AECS
Stock Value (mn) % of Volume Bt (mn)
1 1 1 1 J
PTTEP 302.02 16.94 KBANK 6,358
PTTGC-R 211.07 17.36 PTTEP 6,256
PTT
GULF-R 209.74 8.14 PTTGE 3515
AOT-R 178.11 5.87 CPALL 3,457
GULF 146.35 5.72 GULF 3435
SCB 3,114
EA-R 139.98 8.13 SCC 2360
SCB 132.79 8.11 ADVANC 2,228
PTT 126.07 5.51 BBL 2,092
AOT 123.04 4.06 0 2,000 4,000 6,000 8,000
SCB-R 96.12 5.86

Source: SETSMART as of 5 Sep 2019
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Source: SETSMART as of 5 Sep 2019

Top Retail Brokers Position(1 1u£/aumnaq) fﬁ AECS Accumulated Top Retail Brokers Position(Bt million) fﬁ AECS
Bt mn I 5-Sep-19 05-Sep-19 1 Week 1 Month
PHATRA -634 -151 4,316
BLS FSS 591 308 3,347
B
sces MBKET 238 362 3,801
CS
CGS-CIMB -497 1,510 1,634
KINGSFORD
CGS-CIMB KINGSFORD -39 -113 -415
VIBKET cs -195 -1,092 -19,070
FSS SCBS 98 93 4,999
PHATRA  -634 BLS -32 1,403 8,882
800 -600 -400 -200 O 200 400 600 800 Total 470 2,320 749
Source: SETSMART as of 5 Sep 2019 Source: SETSMART as of 5 Sep 2019
Top Foreign Brokers Movement
Top Foreign Brokers Position(1 dutiauvay)  [EYNdes Accumulated Top Foreign Brokers Position(Bt m) 5 AECS
W 5-Sep-19 05-Sep-19 1 Week 1 Month
Bt mn
CS -195 -1,092 -19,070
uBs 51 452 -4,146
DBSV 77
DBSV =77 -213 1,241
UBS 51
s 105 CLSA -149 325 461
r T T T T T T 1
Total -370 -528 -21,514
-250 -200 -150 -100 -50 0 50 100

Source: SETSMART as of 5 Sep 2019

Most Active Value Last Price Top5Gainers LastPrice Chg. / % Chg. Top 5 Losers Last Price

AOT 74.50 3,049 PE <C, NP> 0.08 +0.01 (+14.29%) AQ <C> 0.02
GULF 159.50 2,572 TFI <C, NP> 011 | +0.01 (+10.00%) GIFT 1.00
PTT PSAECS 4425 2288 | NUsA B AECS 037 | +003(+8.82%) | INET SAECS 324
PTTEP 122.00 1,787 TSI <C> 0.50 +0.04 (+8.70%) APEX <C> 0.17
EA 50.50 1,714 KCE 18.00 +1.40 (+8.43%) STARK <C> 2.20

Chg. / % Chg.

-0.01 (
-0.26
-0.32
-0.01
-0.12
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)
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Source: www.set.or.th as of 5 Sep 2019
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Source: Bloomberg as of 5 Sep 2019

Foreign Investors (Btmillion) Local Institutes (Bt million) Retail Investors(Bt million) Proprietary Trading (Bt million)

Period Buy Sell Net Buy Sell Net Buy Sell Net Buy Sell Net
Aug-18 386,498 397,121 (10,622) 128,871 94,776 34,095 388,469 406,267 (17,798) 117,625 123,299 (5,674)
Sep-18 402,798 413,217 (10,418) 124,837 112,226 12,611 413,148 419,983 (6,835) 129,781 125,138 4,643
Oct-18 400,288 408,044 (7,756) 130,339 113,384 16,955 458,517 475,014 (16,497) 147,673 140,375 7,299
Nov-18 375,164 439,463 (64,299) 127,896 104,612 23,284 480,979 436,159 44,821 136,487 140,293 (3,808)
Dec-18 274,216 277,035 (2,819) 87,246 83,869 3,376 260,292 256,045 4,247 86,107 90,912 (4,805)
Jan-19 417,613 410,891 6,722 142,157 132,126 10,031 369,071 384,520 (15,449) 124,901 126,205 (1,304)
Feb-19 323,329 326,739 (3,410) 108,091 91,359 16,732 327,645 346,217 (18,571) 111,766 106,517 5,250
Mar-19 364,583 382,307 (17,724) 78,687 72,619 6,067 270,280 257,081 13,200 112,150 113,694 (1,543)
Apr-19 340,978 336,274 4,704 106,418 94,944 11,474 273,340 293,947 (20,607) 105,770 101,341 4,429
May-19 577,011 573,339 3,672 103,591 119,140 (15,549) 348,044 336,569 11,475 133,636 133,235 402
June-19 491,262 444,576 46,686 121,690 127,058 (5,368) 351,892 403,654 (51,762) 168,325 157,880 10,445
July-19 516,410 496,356 20,054 126,474 153,039 (26,565) 474,517 468,865 5,652 200,808 199,949 859
Aug-19 553,980 608,254 (54,274) 175,928 140,332 35,596 457,231 427,425 29,806 170,466 181,594 (11,128)

I N T ] T )

4Q18 1,189,585 1,218,382 (28,797) 384,047 320,386 63,661 1,260,134 1,301,264 (41,130) 395,079 388,812 6,267
1Q18 986,034 1,067,145 (81,111) 319,408 278,070 41,337 1,084,105 1,037,073 47,033 336,040 343,298 (7,259)
2Q18 1,409,251 1,354,190 55,061 331,699 341,143 (9,443) 973,276 1,034,170 (60,894) 407,731 392,455 15,276
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