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|CumuLative SET50 Index Futures Trading by Investor Type (Official )--08 Jul--InfoQuest

MTD Cumulative Trading Volume From|01-Jul-16 - 08-Jul-16 {Contracts)
B/S Foreign Institution Customer Total
Volume (%) Volume (%) Volume (%) Vol ume
Buy 91,747 14.46 118,291 18.65 424, 267 66.89 634, 305
Sell 104,993 16.55 119,153 18.78 410, 159 64.66
Net -13, 246 -862 14,108
YTD Cumulzative Trading Volume From|01-Jan-16 - 08-Jul-16 {Contracts)
B/S Foreign Institution Customer Total
Volume (%) Volume (%) Volume (%) Vol ume
Buy 3,358,849 20.80 3,141,415 19.45 9,651,248 59.75 16, 151, 512
Sell 3,217,757 19.92| 3,234,333 20.02| 9,699,422 60.05
Net 141, 092 -92,918 -48,174

Kick off Today
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((ITRRYTET] atavil wusY wuGAIUY STOP LOSS ARLNG
SET i e 1446 1437 1463 1473 ema10d) 1413) anefdandudviaanauisiudandu
S50U16 sideway 904.5 900 912 918 906 Hadule uav high tiu
GFQ16 sideway 22000 21630 22990 21,600.0 swing trade énuuu
tidfudy WTI 45 43 48 50  49)46)

1iu over bought _au trailing stop

BCP i 3 33 31 34 36 325)31) anaflandudrviaanauunsudandu
CK i | 3 28.5 27 30 28.5) 28) anafandudiviaznauusmudandu
COoM7 i [ 9.15 8.7 9.8 10.2 89) naflandudnviaznauuisudandy
GPSC i 1B 35 33 38 40.5 35)33) anaflandudviaanauuisudandu
KKP i1y 1] 3 46 4425 48 50 46) anefiandudiviamn suneudandy
TCAP du 1] 3 36.5 35 3875 41 365) aneiilandudiviaznauneudandy
TTA i1 e 9.65 9 10.5 11  8.65)8.5) anediandudaviaznsuuneiudanduy
VGl i "3 615 595 665 7.3 6.15) anefdandudviaanausudandu
Yiu_fduninwasauais

AMATA 4y E 12.6 12.3 13.5 14.7 12.6)12.3) anafandudaviaanauusudandu
BCH 4y E 12 11 13 13.7 12)11) anafandudaviaanauusudandu
GLOBAL 4y e 133 126 14 15  13.3) 12.6) anafiandudaviaanauusudandu
TRUE 4y "3 7.4 7 79 818 74)7) aneafandudaviaanauusudandu
UNIQ fu —H 17.9 17.5 19 20 16.9) 15.9) wnendia ndusnviazn auusnudanduy
v Asuilsuduniugd

BEC naulfowdudy 2 23 227 2525 27 23)222) volume smuludeyananiia
FEC nawldowdudy 2 6.45 6.3 7 7.8 6.3)6) volume snaludryanauda
INTUCH nawfewdudy 2 53.75 52 57 60 53.5) volume 1aiuFyanada
MINT tnawdowdudy 2 3925 385 41 45  39.25) volume 1nnifludeyaneifa
STPI nawfewdudy 2 9.8 955 105 10.8 955) volume ualudgyanada

%Y UIAIZLAUSUNIU

una9iin AIRA RESEARCH winawia gaistadaulwiwunTuuuasviunndilu SET100 514 6

TP : svanihvsnaadauas IAA - Upside TP% : sianifaqifuiiaudusandviana  PEF16 : mantlhatiuwisuduaiamsalitlsiwdauas IAA

EF16/P% : sunauuas PEF16 usnswanauunu % C.V. : coefficient of variation : n1sua3esIannsauawa&auas brands
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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
SET 221 452% 19 6 3 a) 6

1fu over bought au trailing stop

BCP 3900  1556% 1 0 0 74 1354% 147 680% 13 2 6 W i
CcK 3510  17.00% 4 0 0 236  423% 247 4058% 25 2 4 . i
COM7 8.80 833% 1 1 0 291  344% 403 2.48% 62 6 6 6 6
GPSC 36.88 174% 4 0 0 210 477% 242 413% 15 6 6 é o
KKP 4750  052% 2 1 0 96 1045% 108 930% 10 5 4 é o
TCAP 43.88 1547% 4 0 0 79 1271% 81 12.32% 08 4 2 6 ¢
A 1013 130% 1 1 1 NA  010%  NA NA 08 NA 4 3 é
VG 389 -4015% O 1 2 433 231% 474 211% 199 5 4 é é
Yy Aduniwasaumls

AMATA 1508 16.00% 2 2 0 130  7.69% 119 839% 12 2 1 é é
BCH 13.04 6.02% 5 2 0 439 228% 521 1.92% 68 6 6 6 6
GLOBAL 14.25 401% 1 1 0 428 234% 449 223% 33 2 3 é o
TRUE 720 532% 1 2 1 NA  143% 541 185% 34 2 2 o o
UNIQ 1620  -1243% 0 1 0 253  395% 275 363% 33 2 5 3 o
viu Asuilsuduunuss

BEC 2300  417% 0 0 1 194  517% 174 586% 67 1 1 é e
FEC 1210 8473% 1 0 0 172 580% 755 132% 25 5 3 9 9
INTUCH 6267  13.95% 3 0 0 134 744% 114 875% 84 2 2 # #h
MINT 4250 494% 1 1 0 276 363% 211 474% 49 3 6 é é
STPI 12.91 2657% 4 1 0 73 1373% 63 1590% 16 1 1 30 0

@

YU 1Avmaztausunnu

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

TP : snanihwsnawm&suas IAA - Upside TP% : sianflaqifuidaudusanihviang  PEF16 : antlhatiuiisuduaiamsalitlsidnuas IAA

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

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

1iu over bought Ay trailing stop

BCP -0.09 0.03 133.3% -96.0% 052 3.01 478.8%
CK -0.11 0.18 263.6% -30.8% 1.36 1.29 -5.1%
comr 0.09 0.07

GPSC

KKP 1.15 1.31 13.9% 65.8% 3.14 3.92 24.8%
TCAP 1.7 1.16 -0.9% 5.5% 4.24 461 8.7%
TTA .75 -0.13 98.1% 38.1% 0.88 -6.61 -851.1%
Val -0.12 0.03 125.0% -57.1% 0.33 0.12 -63.6%

o &
U NAUVNINAINAIS

AMATA 017 0.08 -52.9% -33.3% 2,08 1.14 -45.2%
BCH 0.08 0.06 -25.0% 50.0% 0.21 0.21 0.0%
GLOBAL 0.05 0.13 160.0% 85.7% 0.23 0.25 8.7%
TRUE 0.01 0.08 700.0% 14.3% 0.07 0.18 157.1%
UNIQ 0.21 0.15 -28.6% 7.1% 0.59 0.66 11.9%

vy AduiSudusunuss

BEC 0.34 0.29 -14.7% -21.6% 2.21 1.49 -32.6%
IFEC 0.14 -0.07 -150.0% -800.0% 0.07 0.19 171.4%
INTUCH 1.37 1.08 21.2% -15.6% 46 5.01 8.9%

MINT 078 0.81 3.8% 65.3% 1.1 1.6 455%
STPI 048 0.36 -25.0% 9.1% 1.78 1.6 -10.1%

YU KAVUWITLAUSLNIU
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< > < >
nswadaulinmeiladunaiia ( Technical Movement)
(AT RRTEY] aia il (TR L T] wuEIU STOP LOSS ARUNS
5 [ J o
GLOBAL au 3 13.3 12.6 14 15 13.3) 12.6) wngfiandumvizaznanulsIutdanau

nstadaulimvilasaWusiu (Fundamental Movement )

SET100 WAG PE:PBV
TP16 Upside TP % BUY HOLD SELL PEF16 EF16/P % PE E/P % PBV PE PBV C.V. PE C.V. PBV
GLOBAL 14.25 401% 1 1 0 428  234% 449 223% 33 23 6 E0)
SET100 2015Q4 2016Q1 QoQ(%) YoY(%) 2014 2015 YoY(%)
GLOBAL 0.05 0.13 160.0% 85.7% 0.23 0.25 8.7%
ARENELAIYTUINTS

e GLOBAL : IAA Consensus uugindia 1 &a 1 51a1d upside 4%

e Jifin PE:PBV 2auil 2:3 dainAaut1vgn uaueidl IAA Consensus adauasi1lstlila 28% EPSF16 0.32
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NN5AANITANULR I LATUSKISLINLIY
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e i s (Teomca Moremne)
(TR EY] aia il (TR L T] wuEIU STOP LOSS ARUNS

AMATA fu e 126 123 135 147 126)123) aneflandudtaanauwudsudandu

nstadaulimvilasaWusiu (Fundamental Movement)

SET100 WAn PE:PBV
TP16  UpsideTP% BUY  HOLD  SELL  PEF16 EF16/P%  PE E/P%  PBV PE PBV  CV.PE CV.PBV
AMATA 15.08 16.00% 2 2 0 13.0 7.69% 119 8.39% 127 2 7 1 6 o
fAlsguBeaiiu (un ) enuiloun1siiy 7w : SETSMART
SET100 2015Q4 2016Q1 QoQ(%) YoY(%) 2014 2015 YoY(%)
AMATA 0.17 0.08 -52.9% -33.3% 2.08 1.14 -45.2%
NRUNSLEIYTUINT

o usms aanelala 20% auiheaauadduisndy 1 Wu'ls W@ouan. Su-dhiluiiinuin angidsudunaanaidu
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aumge 2 unaiinasvouinllidszunamiiueu anninddvacnay 3-4 niluau ( duTwWieawi , bangkokbiznews )

e AMATA : IAA Consensus uugindia 2 6a 2 sanihwuneads 15.08 upside 16%

e 7ifin PE:PBV 2auil 2:1 &aingn uaueid IAA Consensus adauasmisifiuianlsille -12% EPSF16 1
e 1Q59 EPS 0.08 flosninuduilssananisiell sasdinanunistiulssananisluaiotinds

e  vawafia Awinal agluadu correction sideway vinluani asau 11-15-19

e awmtan %29 3 wwhibiludu wajedhgruutnm 12.3 @5y wu 12.9 dwwivesaudald 13.5 14.7

NN5AANITANULRILATUSAISLINLIY

o i tada wusuilunsay sideway wwvasaulnd 13.5 14.7 aqu trailing stop 12.6) 12.3)

Uniee e ugeussAn1rd  unsidau 027908 wichai@aira.co.th 02-684-8904
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3. IFEC 4ia S9we break out AU stop 6) 4 upside wagumls uuwInakaulna 6.65 7
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mstadaulinmeiladmuaiia ( Technical Movement)
uuaTiin atavil uuasu wu2EIu STOP LOSS nagNg’
IFEC natl&audludu 2 6.45 6.3 7 7.8 6.3)6) volume snadludeyanadfa

msadaulimmeilasafiugiu (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
IFEC 12.10 84.73% 1 0 0 17.2 5.80% 75.5 1.32% 2.5' 5 I 3 &9 9
SET100 2015Q4 2016Q1 QoQ(%) YoY(%) 2014 2015 YoY(%)
IFEC 0.14 -0.07 -150.0% -800.0% 0.07 0.19 171.4%
ARANELAIUTUIANT

e aanAarToudetl 59 nnw. iudyandauneinih (PPA) &anlval 1,000 wnzinsd uaeid Q3 saasfalselvin
wWaYUAULAgLRIaaLIANLANALNULAN TugiuTsausuaisiiniaananaunuiuy azffuvindrlsannlsulnseasoni

e IFEC : IAA Consensus wuzindia 1 s upside 84.73%

e {ifm PE:PBV 2ta9vi 5:3 daindauznouws IAA uasnsiéutanilsill6 100% EPS 0.38

e 1Q59 EPS -0.07 -150% QoQ -800% YoY dimausia‘lil

e  mumaila Mulva AdulsusiuuulTinas wenmuiudsiogrumIALRI 5.6-6 1N

o A ntaw dav 2 sideway break out major downtrend line 6.49 wiin TWawnduundule Taafinsay sideway 5.6-7.8

NN5AANITANULR I LATUSAISLINLIU

e 1" Ini 9fa F9mIz break out qu stop 6) i upside waauAIs uuINARaulng 6.65 7
e svaznaty \duvdaunrau break out da wia daiu uavnsau sideway 7.8 nau

s

dndaed 0 usoyeduldéd wWwansidau 027908 wichai@aira.co.th 02-684-8904
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® i@ PE:PBV Lﬂuﬂ'ﬁLLﬁ@lx‘lﬁhLmﬁd'ﬂﬂﬂﬁ%lu PE BANDS uaz PBV BANDS

5U% 3 WgAIT2@L PE BANDS 2as¥unnaals SET100

SET 100 : AVERAGE PE BANDS YEAR 2009-2015

® dnauUIzANTNIMUTHY ( coefficient of variation ) C.V. PE , C.V. PBV #du1edunisldananadoves BAND u1n lidrazdu
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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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