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msiadaulviameiladumaiia (Technical Movement)

un iy dasit und uwihy  STOPLOSS AALNE
S50M16 sideway 886 8835 8935 897.1 oy sideway \laladan sl
|Cumul.ative SET50 Index Futures Trading by Investor Type (Official )--26 May--1nfoQuest

MTD Cumulative Trading Volume Fn)m (Contracts)
B/S Foreign Institution Customer Total
Volume (%) Volume (%) Volume (%) Volume
Buy 271,290 16.66 349 080 21 43| 1,008,400 61 91 1, 628, TT0
Sell 291,806 17.92 331,772 20.37 1,005,192 61.71
Net -20, 516 17,308 3,208
¥YTD Cumulative Trading Volume From|01-Jan-16 - 26-May-16 {Contracts)
B/S Foreign Institution Customer Total
Volume (%) Volume (%) Volume (%) Vol ume
Buy 2,405,667 19.84( 2,307,111 19.03| 7.410.299 61.13| 12, 123, 077
Sell 2,267,746 18.71| 2,396,736 19.77| T7.458,595 61.52
Net 137, 921 -89, 625 48, 296
dly a
i 29ATRUNLATANAZANGNT SETSO FUTURE oL u.
e o e ‘
AT e S50CON
‘nt'a“*’u
TN \A\ v\1134 A .59 uﬂ@qnujqﬂﬂgﬂ nnnnnnn
= .
o N
b ; N T S 2000000
4 \\meﬁ/m\_/ \\,\ H Q/ y N Y
IR WA A ~
M PSS Ve N =T
- N Tl N i
e dnasuaniy
i T T 5 S 0 S 1 0 130 2 R ony

Kick off Today

27 naraAn 2559

unsasl nagnssaiu
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awluai  sideway nsauudn 1650-1427-1205 taafiuuziiu
1401.64 wn&auluwilunsaudasuy 1427-1316 vadnsaundnans
1427-1205 Taafiiuauliouauniinseiousiia: sma75-week M 1432
wagneckline &1dgy 1432 downside/upside 1351/1432

Antag wnivsanvi@nie (1351, 1382-1407, 1432) uvieiviau
short white hhhl yaa dfaanaiudy wury 1386 1382 wudsu
1407 1411 trailing stop 1382) 1357)

#ife PE:PBV %ad1 5:3 Taasiudainnansq upper mean band we
PE Aauznsuny lower high band dasiwanauunu 4.72% Gaau
earning growth

naans  dufl DXYO wWadu3iie emal0d zasiinainsadinany
feyanaudusantiie 3NN1TARNIFUNITWIUAAIUNILALIR LERLAY
sgau e TuRssunaumsiaanaumInenauasa uil

AsunIedizad SET azgafiulvitdansenine 1407 uag 1382 rauil
azuaIvmnIduluidnlaidnionds 1432 1351

nannd asuanuaLdunIy short against sadiilanaa trailing
stop LaUuLGIRUY AUUUITUNANNRG Stop safALsudu'led

nagnsLiesn uadnaulalsylaiannduuinaay nsdiansas $US
S50M16 Directional Trading

WU gap 886 883.5 877.7 wuisu 893.5 897.1 901.2
Basis SS50CON -0.78 asnagauusiion BB Avg. -0.43

fua1n 755.6 38 11 u.A. 59 619216 long vaNaNE uauziisaas
BunFuINEEAUE long tiia 843.1 3@ 29 n.W. 59 JaLUl&auulI Ty
a1dn Tusatnas Wilu long @vd atias LduLnII6

naEms asunivdazgaiulviidansznine 901.2 uay 872.5 Aaui
rundodinieduludianiolaianionie 913.8  848.1 tia long
trailing stop 886) 883) sy short trailing stop 894) 897)

yudaaiu dnisiedauliniiaula

##u overbought GL PTG SGP THAI

naufuq aasl AMATA BBL SCB

2ta92 ADVANC ANAN BCP BTS CKP EPG INTUCH MAJOR QH SIRI
atav3 BLA GPSC KCE PTTEP 2iay6 ICHI

snaazidan nih 3, 4 dadvirsgvuazidannuvung win 11-13
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GFM16 aauTwn TuNszazdundounse dae3 haiudiu druitu ncf
o ARuALI TiNszaefugauniteaia palladium platinum coper
GOLD_SPOT DAY ] - GFM16 } . X _p ) P P
| ‘1“4|T7,‘”n11;,¢,,7 - prozomn gold savavun aluminium zinc bdi silver
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S e e = - PO I A NadA AAleaaa1sEKIg1 DXYO duniuusiias neckline
= 95.116 Wagusiar emal0d szegduvinlvinavdrdusanianig
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T e P | TP e T P Gold spot wu5u 1208 1200 wuasinu 1252 1263 1281
mstadaulinmetlasuimaiia (Technical Movement)
w ik dooil  wwdu wndm - STOPLOSS _on GFM16 wudisu 20630 20450 wu3sinu 20930 21120
GFM16 sideway 20630 20450 20930 21120 sadonudy tia long 1nal stop udn
ARANG 5239 LRevtia long 1naam stop wan 1200] US$
WTI CRUDE .
sademigLdadtia long trailing stop 20630) 20450) 20370]
i WEEK 2%
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WORLD INDEX Yy S 8 utnajagh z
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WORLD INDEX ,
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Straits Times S&P 500
FTSE 100
Jakarta Com CAC 40
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717 1 es19viudiaaiu Technical Movement

a Y a a
msaaaulinmsiladaimaiia ( Technical Movement )

wu iy ataeil wuU wuEY STOP LOSS ARELUNS
SET nawsewmdudy 2 1386 1382 1407 1411 1382)1357) volume unadludgyanada
S50M16 sideway 886 883.5 893.5 897.1 1au sideway lalnaan sl
GFM16 sideway 20630 20450 20930 21120 sadomudes ta long 1n&" stop nan
diudu WTI iy 48 46 50 51 48

1iu overbought @y trailing stop

GL Fiin 3 28 26 31 28) 26) aneflandudaviranauul s uda ndu
PTG i | $ 16.9 16.1 18 18.5 16) 15.6) anaflanduddazawnsiudandu
SGP i) [ 13 12.6 14.4 15.5 12.6) aeflandudvdazaunsudandu
THAI 4 "k 16.5 154 17.4 19.7 emal0d)154) anadlandudiv@aznauwwismudandu
viu Auq

ADVANC nawldowiudy 2 151 1465 163 170  183.5)165) volume snafludeyanauda
AMATA u,n'jaﬂ%ug'm’tuuuﬂﬂuaa' 1 11.7 11.5 12.2 12.5 11.5) FagnganuuuFuLn Iy
ANAN nawldowiudy 2 348 344 362 3.72 3.44)3 volume nadludeyqnanda

BBL wnIvlFugiulunul Tuy as 1 152 145 161 167 174)170)145) Hauaamuuusuuusiu

BCP naldowiludu 2 30 29 31 32.5 30) volume s aludyanada

BLA i o 39.5 38 44 45  38) anefiandudivrannawul s uda ndu
BTS anlfoududy 2 885 86 905 93 88)86) volume snafiudaanada
CKP nawfowdudy 2 218 212 228 238 2.1) volume unaludayanada
EPG tnaulfomdudy T 2 12.8 123 132 135 123)118) volume mnaLfludeyanaudia
GPSC 4 | 4 31 2925 324 31) 29) naflandugividaunauudsnudandu
ICHI a9 "6 11.3 1.1 11.9 125 13)125) sumwns/sadadaddanandud
INTUCH naulfomdudy  © 2 49.75 55  57.75 57.75)53.5) volume snnifludeyaneauda

KCE 4 "3 79 77 815 85 77)73) madlandudvdaunauudsudandu
MAJOR nawsoududy | 2 30 32.5 34 31.5)30) volume unaludgyanada
PTTEP 4 BE 75 70.75 81 87.5 75)66) anaflandudaaznauneudandu
QH nawfewdudy 2 232 224 242 246 232)22) volume unadludgyanada

SCB wnivdFugiulunul Tuu ao' 1 125 123.5 131 135 1235 damnaanuuuiunusy

SRI nawlfewdudy 2 158 155 165 1.7 1.55) volume wnadludeyqnadfa

una9iin AIRA RESEARCH winawia gaistadaulviwunTuuuasviunadilu SET100 514 6

TP : svanihvsnawadauas IAA - Upside TP% : sianifaqiiuiisudusandhviang  PEF16 : entlhatiuwisuduaiamsalitlsidauas IAA

EF16/P% : sunauuas PEF16 usaswanauunu % C.V. : coefficient of variation : n1sua3esiannsauaa&auas brands
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i"TEN’TUQUUUQWV\'W.LUU’TSJ‘]JQQU?WMGHV\?WFJ 131 Aniim @ ¢ ‘lag1” ) LWﬂLﬂu‘]miJﬁ.LMﬂUﬁﬂV'W‘]JFN\IQ?’TLV\’TUUSﬂWLﬂUﬂ’Ti“HU’WM?QLRUQLLUVM?QL‘]JW‘]J’IU LWQHW?‘HQM?Q‘]J’TFJMGHV\?WFJ.LW‘] NFJ’TuV'Y]?D\WRU.L"?TQM?Q‘]J’TFJMGHV\?WFJ CLWJ.L‘]J’]"?’WDJW’TDJ‘]JQQWULQQ ‘lag i"]iJVN WU
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717 2 es9riudiaaiu Fundamental Movement

mstadaulinmeiladuiugiu (Fundamental Movement)

SET100 WAR PE:PBV
TP16 Upside TP % BUY HOLD SELL PEF16 EF16/P % PE E/P % PBV PE PBV C.V. PE C.V. PBV
SET 212 472% 18 5 3 6 6

1iu overbought au trailing stop

GL 31.00 598% 1 1 0 418  239% 642 156% 58 4 6 o o
PTG 18.00 345% 1 0 0 264 379% 372 269% 68 6 6 é o
SGP 1770 31.11% 1 0 0 79 1267% 107 932% 13 2 2 o ¢
THAI 11.60 -3520% O 1 1 NA  -6.54% NA NA 10 NA 5 6 o
v Auq

ADVANC 18450  1677% 11 2 0 152 656% 126 795% 126 1 4 é o
AMATA 1623  3639% 3 2 0 138 7.23% 109 916% 11 2 1 é é
ANAN 435  2219% 3 0 0 85 1180% 93 1080% 13 3 2 é é
BBL 17970 1338% 5 6 0 86 1163% 91 1094% 08 2 1 é é
BCP 3519  1444% 10 2 1 83 1207% 134 746% 12 2 5 30 #
BLA 4180  -165% 1 4 0 NA  -329%  NA NA 30 NA 2 ¢ 6
BTS 1012 1244% 3 1 0 265 378% 223 448% 22 2 | 4 9 9
CKP 288 2073% 2 0 0 317  315% 436 220% 09 1 1 o i
EPG 13.90 373% 0 1 0 203 493% 301 332% 42 1 5 6 6
GPSC 32.92 369% 5 1 0 202 494% 212 472% 13 6 6 6 o
CHI 157  -026% 0 3 3 184  543% 202 495% 24 2 1 oh o
INTUCH 6186  1617% 4 1 0 129 777% 111 904% 81 1 2 é é
KCE 85.97 646% 7 3 1 151  664% 188 533% 53 6 6 é 3
MAJOR 32.90 281% 6 2 0 237 422% 238 420% 43 4 6 ¢ g9
PTTEP 7154 -044% 4 3 6 310  323%  NA NA 08 NA 1 o o
QH 306  2857% 9 0 0 77 1303% 7.8 1290% 14 2 2 é i
SCB 14690  1477% 6 4 0 95 1056% 98 1025% 14 2 1 é é
SRI 176 1000% 5 4 0 76 1313% 65 1541% 08 3 2 ¢ g9

unaITIN SET, IAA, AIRA RESEARCH a6 Qmsmﬁau”l,mmunsan PE BANDS uag PBV BANDS uadviunnsatu SET100 gﬂﬁ 4,5

TP : snanihwanawmdauag IAA - Upside TP% : sianfaqiiuidsudusianihvana  PEF16 : antlhatuiisuduaiamsaldtlsidnuas IAA

EF16/P% : dhun&uuas PEF16 uaainanauwnu % C.V. : coefficient of variation : ansuniediannnsaustadauas brands
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711 3 Alsandsariu (1) 2 lesunalaa euilounisidy

fAlsgndaau (U ) eauilsunisldu  Aun : SETSMART
SET100 2015Q4 2016Q1 QoQ(%) YoY(%) 2014 2015 YoY(%)

1iu overbought ay trailing stop

GL 0.15 0.15 0.0% 50.0% 0.11 0.49 345.5%
PTG 0.15 0.18 20.0% 80.0% 03 0.39 30.0%
SGP 0.74 0.04 -94.6% -0.56 1.21 316.1%
THAI 2.31 275 19.0% 32.2% -7.15 -5.99 16.2%
v duq

ADVANC 363 272 -25.1% -18.3% 12.12 13.17 8.7%
AMATA 0.17 0.08 -52.9% -33.3% 2.08 1.14 -45.2%
ANAN 0.27 0.04 -85.2% 100.0% 0.39 0.36 7.7%
BBL 4.03 4.36 8.2% -11.6% 19.03 17.91 -5.9%
BCP -0.09 0.03 133.3% -96.0% 052 3.01 478.8%
BLA 1.34 -4.04 -401.5% -997.8% 157 2.41 53.5%
BTS 0.06 0.26 333.3% 420.0% 1.08 0.25 -76.9%
CKP 0.02 0.01 -50.0% -87.5% 043 0.06 -86.0%
EPG

GPSC

ICHI 0.05 0.19 280.0% -20.8% 0.89 0.63 -29.2%
INTUCH 1.37 1.08 21.2% -15.6% 46 5.01 8.9%
KCE 1.16 1.31 12.9% 45.6% 3.89 3.93 1.0%
MAJOR 0.15 025 66.7% 13.6% 1.22 1.31 7.4%
PTTEP 0.88 1.36 54.5% -37.0% 5.19 -8.24 -258.8%
QH 0.12 0.07 -41.7% 40.0% 0.36 0.29 -19.4%
SCB 347 3.1 -10.7% -19.9% 15.69 13.88 -11.5%
SRI 0.07 0.04 -42.9% 0.0% 0.33 0.25 -24.2%
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51l 4 PE BANDS CHART wulu SET100

SET 100 : AVERAGE PE BANDS YEAR 2009-2015

= BEM PTG
w BH GPSC PTT 6
= BDMS EGCO KCE
CHG 1D
AVERAGE HIGH PE Y2009-2015
_ SET DELTA SAMTEL TW
: SET50 ROBINS U
i SETI00 5
S GUNKUL
HANA SAVART
GL HMPRO M
= MAJOR
i RS 4
Y CPF
BEAUTY KKP PTTGC TCAP
AVERAGE MEAN PE Y2009-2015
SCN STEC
= ANAN DTAC KTC
; AOT CPALL EARTH SRI TICON 3
3 AP TISCO
CPN TTCL
AMATA CK KTB PS QH WNG
o
; BBL BTS GLOW ICHI JAS SAWAD  SGP
E BCP KBANK ~ LH MINT SCB SvI TRUE UNIQ WORK 2
S AAV CENTEL scC SPALI
LPN PLAT SCCC VGI
AVERAGE LOW PE Y2009-2015
° BEC BLAND VL TOP
; CKP STPI THCOM WHA
o CBG INTUCH 1
= BJCHI RPC LHBANK  PLANB TASCO uv
ADVANC  BA EPG SPCG ™B
una9iin AIRA RESEARCH manennn fdideuanoiuifissdumsiduiauadirlsaanisaiiinusuilsiinawnainssdu 40%
o v
57U 5 PBV BANDS CHART fulu SET100
SET 100 : AVERAGE PBV BANDS YEAR 2009-2015
_ 6L NG
: BEM KTC MAJOR PTG TPIPL
w AOT BH GPSC MINT 6
= BDMS CENTEL EGCO KCE
BEAUTY CHG PLAT
AVERAGE HIGH PBV Y2009-2015
_ DELTA THAI W
=
(-4
; BCP RS UNIQ 5
S RPC TASCO
EPG ITD
z BTS GLOW ROBINS THCOM TU
w WORK 4
2 A
ADVANC CPN
AVERAGE MEAN PBV Y2009-2015
SET BLAND CK HMPRO STEC TOP
> SAWAD
“;" SET100 CBG CPALL 3
S LHBANK TTA
HANA KKP SAMART
VL PS QH
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asadaulimmeilasufiugiu (Fundamental Movement )

SET100 Wiria PE:PBV
TP16 Upside TP % BUY HOLD SELL PEF16 EF16/P % PE E/P % PBV PE PBV C.V. PE C.V. PBV
SGP 17.70 31.11% 1 0 0 79 1267% 107 9.32% 137 2 7 2 9 6
SET100 2015Q4 2016Q1 QoQ(%) YoY(%) 2014 2015 YoY(%)
SGP 0.74 0.04 -94.6% -0.56 1.21 316.1%
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SET100 ifia PE:PBV
TP16 Upside TP % BUY HOLD SELL PEF16 EF16/P % PE E/P % PBV PE PBV C.V. PE C.V. PBV
BTS 10.12 12.44% 3 1 0 26.5 3.78% 223 4.48% 2.2' 2 I 4 &9 9
SET100 2015Q4 2016Q1 QoQ(%) YoY(%) 2014 2015 YoY(%)
BTS 0.06 0.26 333.3% 420.0% 1.08 0.25 -76.9%
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Corporate Governance Rating (CG Score

AAAAA

ADVANC, BAFS, BCP, BIGC, BTS, CK, CPN, DRT, DTAC, DTC, EASTW, EGCO, GRAMMY, HANA, HMPRO, INTUCH, IRPC, IVL, KBANK, KCE, KKP, KTB,
LHBANK, LPN, MCOT, MINT, MONO, NKI, PHOL, PPS, PS, PSL, PTT, PTTEP, PTTGC, QTC, RATCH, ROBINS, SAMART, SAMTEL, SAT, SC, SCB, SCC, SE-
ED, SIM, SNC, SPALI, THCOM, TISCO, TKT, TMB, TOP, VGI, WACOAL

AAAA

AAV, ACAP, AGE, AHC, AKP, AMATA, ANAN, AOT, APCS, ARIP, ASIMAR, ASK, ASP, BANPU, BAY, BBL, BDMS, BKI, BLA, BOL, BROOK, BWG, CENTEL,
CFRESH, CHO, CIMBT, CM, CNT, COL, CPF, CPI, CSL, DCC, DELTA, DEMCO, ECF, EE, ERW, GBX, GC, GFPT, GLOBAL, GUNKUL, HOTPOT, HYDRO, ICC,
ICHI, INET, IRC, KSL, KTC, LANNA, LH, LOXLEY, LRH, MACO, MBK, MC, MEGA, MFEC, NBC, NCH, NINE, NSI, NTV, OCC, OGC, OISHI, OTO, PAP, PDI,
PE, PG, PJW, PM, PPP, PR, PRNADA, PREB, PT, PTG, Q-CON, QH, RS, S&J, SABINA, SAMCO, SCG, SEAFCO, SFP, SIAM, SINGER, SIS, SITHAI, SMK,
SMPC, SMT, SNP, SPI, SSF, SSI, SSSC, SST, STA, STEC, SVI, SWC, SYMC, SYNTEC, TASCO, TBSP, TCAP, TF, TGCI, THAI, THANA, THANI, THIP, THRE,
THREL, TICON, TIP, TIPCO, TK, TKS, TMI, TMILL, TMT, TNDT, TNITY, TNL, TOG, TPC, TPCORP, TRC, TRU, TRUE, TSC, TSTE, TSTH, TTA, TTCL, TTW,
TU, TVD, TVO, UAC, UT, UV, VNT, WAVE, WINNER, YUASA, ZMICO

AAA

2S, AEC, AEONTS, AF, AH, AIRA, AIT, AJ, AKR, AMANAH, AMARIN, AP, APCO, AQUA, AS, ASIA, AUCT, AYUD, BA, BEAUTY, BEC, BFIT, BH, BIG, BIC,
BJCHI, BKD, BTNC, CBG, CGD, CHG, CHOW, CI, CITY, CKP, CNS, CPALL, CPL, CSC, CSP, CSS, CTW, DNA, EARTH, EASON, ECL, EFORL, ESSO, FE,
FIRE, FOCUS, FORTH, FPI, FSMART, FSS, FVC, GCAP, GENCO, GL, GLAND, GLOW, GOLD, GYT, HTC, HTECH, IEC, IFEC, IFS, IHL, IRCP, ITD, JSP, JTS,
JUBILE, KASET, KBS, KCAR, KGI, KKC, KTIS, KWC, KYE, L&E, LALIN, LHK, LIT, LST, M, MAJOR, MAKRO, MATCH, MATI, MBKET, M-CHAI, MFC, MILL,
MID, MK, MODERN, MOONG, MPG, MSC, MTI, MTLS, NC, NOK, NUSA, NWR, NYT, OCEAN, PACE, PATO, PB, PCA, PCSGH, PDG, PF, PICO, PL, PLANB,
PLAT, PPM, PRG, PRIN, PSTC, PTL, PYLON, QLT, QTC, RCI, RCL, RICHY, RML, RPC, S, SALEE, SAPPE, SAWAD, SCCC, SCN, SCP, SEAOIL, SIRI, SKR,
SMG, SOLAR, SORKON, SPA, SPC, SPCG, SPPT, SPVI, SRICHA, SSC, STANLY, STPI, SUC, SUSCO, SUTHA, SYNEX, TAE, TAKUNI, TCC, TCCC, TCJ,
TEAM, TFD, TFI, TIC, TIW, TLUXE, TMC, TMD, TOPP, TPCH, TPIPL, TRT, TSE, TSR, TT, UMI, UP, UPF, UPOIC, UREKA, UWC, VIBHA, VIH, VPO, WHA,

WIN, XO
Score Number of Logo Descriptio
Range n
90 - 100 A ﬂ ﬂ ﬂ Excellent
A
80 - 89 b ﬁ ﬁ ﬁ Very Good
70-79 b b b Good
60 - 69 ﬂ ﬂ Satisfactory
50 - 59 b Pass
A 1 www.sec.or.th (daya o Yuii 4/3/59)
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