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 PER11 PER12 PER11 PER12 
SET INDEX 15.09 12.10 14.97 12.00 
PSE 17.39 15.54 17.29 15.47 
JSE 19.73 13.41 19.62 13.33 
KOSPI 23.27 9.95 23.11 9.88 
TAIEX 21.66 14.59 21.67 14.55 
Straits Time 9.36 13.18 9.28 13.06 
SHCOMP 12.38 10.02 12.46 10.06 
 



Thailand Equity Research  20 �����	
� 2555 

    5 

www.maybank-ke.co.th 
 

Fund Flow Analysis 
 

Fund Flow in Emerging Markets 

#�
�1����-�!���ก2�/13" 40
-)��52�67�
	%���8 2 -�ก US$272 ��
� �
ก	%�ก"-�
1��
40
-)��52 US$552 ��
�  
 
�67���8�"
)%��ก#	"
#�
�1��� �� ���
-2�=����4�� >*ก���
�
1�%ก  
 
 
 
 
 

 

 

 

 

 
 

Short-Selling �	����  

3*�$"
�	3�����1�0- 387 ��
�'
� 
�
ก	%�ก"-�1��
 717 ��
�'
�  

 

 

 

 

 

 

Foreign Investors Action �	���� 
�%ก�����#"
�!
#2�%�$�&
���
ก�
 �/�
#�
�1��� ��#"-��08-� 

 

 

 

 
 

� ก��$����
��
�%4
�,�$9%!���
�����#$��.d�� �$�' 7 ��*����� �4:���.d� 1,037 ��
��
$ ��+ 7 � �$8
ก
�
4
�,�$9% 6,519 ��
��
$ �.d�$�'��
,�!(��
 ��
�����#$�ก�
��.d��.{
�+
�4��ก
�����8
�� ก(
ก� ก
��$����
��
�%�����7'�� 

���ก� �+
 Long ,�$9%!� SET50 Futures ��ก"� �� 903 , 00
 "
���
�.d�.J�,-
�* Short $�'�.J�#��ก���
���
 �+7'� SET50 Index ���� ���!������.J���
� ,��I�!�� YTD � ก��$��ก���+���+�,-
�* Short ���7� 
3,839 , 00
 ��*ก�� �!�� S50M12 ก� �+
.J��'8
ก��
 SET50 Index ��ก"� �� 0.80 (�� (
ก� �ก������
 
Premium 0.22 (��  

��*� ก��$��� �"�67��,�$9%!���
���
,
������.d�� �$�' 15 +
ก-:� 12,767 ��
��
$ ��+ 15 � �$8
ก
� 67��
,�$9% 98,039 ��
��
$ �.d�� ���4$�'��
,�!(4��ก�*�,��%�$����
��
�%$�'�4�
�ก3�ก8
#�!���
���
,
����� 

NVDR 40
-)��52�67�	%���8 10 =��6�%'3

����ก��"35�
$
���� ICT  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
   

ก
�67��4
�I�
� NVDR �
����67��,�$9%��ก  202 ��
��
$ (
ก� �ก������
67��,�$9% 770 ��
��
$ ��+ 10 � �
$8
ก
� 67��,�$9% 9,175 ��
��
$ _
)��+,��.#��� ����#.��� 

1. ก���+9�
"
� 67��,�$9%,5�,����ก"� �� 275 ��
��
$ (
ก� �ก������
4
�,�$9% 69 ��
��
$ �
++

����ก���+ ICT 67��,�$9% 203 ��
��
$ � �ก������
67��,�$9% 235 ��
��
$ ก���+�
�
�67��,�$9% 123 
��
��
$ ก���+�, ��
a 67��,�$9% 120 ��
��
$ 

2. ก���+)� ��
�-5ก4
�,�$9%,5�,�� 287 ��
��
$ (
ก� �ก������
67��,�$9% 217 ��
��
$ �
++

����ก���+� ,��ก��,��
� 4
�,�$9% 203 ��
��
$ (
ก� �ก������
4
�,�$9% 116 ��
��
$  

 
 
 
 
 

��
����� �
���� 
(US$ ��
�) 

� �ก������
 
(US$ ��
�) 

YTD 2555 
(US$ ��
�) 

2554 
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TAIEX 135.8  233.9  -390.5  -9,346.0 

KOSPI 169.3  333.9  6,400.9  -8,583.7 

JSE -5.2  12.1  252.9  +2,852.9 

PSE 3.7  n.a 874.8  +1,329.4 
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SCB 309.36           17.06  TOP -324.20           21.85  

ADVANC 217.41           15.21  BAY -293.05           39.24  

KBANK 132.91           22.96  SCC -206.52           32.21  

CPF 116.52           11.64  SMM -45.45             5.42  

BBL 97.68           21.34  DTAC -30.93             6.90  

 

Stock Total Value 

(mn Bt) 

% of trading 

Volume 

Avg.Price 

(Bt) 

TOP 58.98 7.41% 59.58 

KBANK 50.61 8.64% 158.79 

PTT 48.90 6.33% 332.64 

IVL 40.35 9.54% 29.32 

SCB 38.54 4.20% 142.74 
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WORLD EQUITY MARKET MOVEMENTS THAI STOCK MARKET MOVEMENT 

Stock Market Closed % DoD % WTD % YTD INDEX Closed % DoD % WTD % YTD 

DJIA 12,837.33  0.8  0.6  5.1  SET INDEX 1,173.09  0.8  0.6  14.4  

NIKKEI 8,655.87  -0.7  1.0  2.4  SET50 INDEX 816.90  0.9  0.5  13.7  

HSKI 19,416.67  -0.1  1.0  5.3  ENERGY 20,671.28  1.0  0.7  3.6  

KOSPI 1,891.77  0.0  1.8  3.6  BANK 449.40  0.9  -0.1  19.5  

SHANGHAI COMP 2,300.80  -0.7  -0.3  4.6  ICT 149.87  1.5  1.9  23.0  

TAIEX 7,273.13  -0.1  1.6  2.8  PROPERTY 173.56  1.5  2.3  20.1  

BSE SENSEX 16,871.46  1.0  -0.5  9.2  CONMAT 8,405.67  0.2  -1.0  4.4  

JAKARTA COMP 3,880.82  0.5  1.6  1.5  TRANSPORT 97.59  0.1  0.5  14.3  

PSE  5,081.61  0.6  3.1  16.2  COMMERCE 23,294.35  -0.2  -0.9  41.1  

HO CHI MINH INDEX 431.08  -1.0  -0.5  22.6  MEDIA 66.05  1.2  4.2  19.0  

MSCI AP EX JAPAN 407.63  0.4  1.8  3.8  PETRO 893.55  0.6  0.8  -1.8  

Source: Bloomberg  
   

Foreign Brokers and Top Retail Broker Positions

-11,000 

-10,000 

-9,000 

-8,000 

-7,000 

-6,000 

-5,000 

-4,000 

-3,000 

-2,000 

-1,000 

0

1,000

2,000

3,000

4,000

5,000
N

et
 P

os
iti

on
 (

m
nT

H
B

)

Yesterday 1 Week 1 Month

Yesterday 239 -81 -124 -214 -142 -412 119 -65 235 -213 -388 -592 -1,638 

1 Week 806 -1,196 -1,018 -45 775 -1,556 1,871 -757 -582 -628 814 -1,949 -3,464 

1 Month 1,448 831 -1,422 -2,726 4,190 -2,427 881 -539 1,635 72 816 -8,278 -5,520 

ASP BLS KSMACQ CLSA CS DBSV JPM KGI MBKET PHATRA SCBS UBS Sub-Total

Source: SET SMART
 

Regional Foreign Fund Flows

-2,000 

-1,000 

0

1,000

2,000

3,000

4,000

5,000

6,000

7,000

8,000

9,000

10,000

(m
nU

S
$)

Yesterday WTD Net YTD Net

Yesterday -106.64 -5.151 3.6643 169.29 135.75 -33.04 1.017

WTD Net -106.64 6.906 5.03 503.18 379.28 -60.86 0.775

YTD Net 8535.5 252.921 874.79 6400.88 -390.46 1974.19 -36.374

India* Indonesia Philippines South Korea Taiwan Thailand Vietnam

 

Source: Bloomberg
* India update as of 18 Jun 2012.
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NVDR Trading Data by Stock  

(As of 19/06/12) 
 

Top 20 Net BUY  Top 20 Net SELL 
  Value (Btmn)    Value (Btmn) 
  

Buy Sell Total Net 
   

Buy Sell Total Net 
SCB 312.67 3.31 315.99 309.36  TOP 13.83 338.03 351.85 -324.20 
ADVANC 250.31 32.90 283.21 217.41  BAY 38.78 331.82 370.60 -293.05 
KBANK 202.93 70.03 272.96 132.91  SCC 27.35 233.88 261.23 -206.52 
CPF 123.51 6.99 130.50 116.52  SMM 4.83 50.28 55.11 -45.45 
BBL 143.44 45.76 189.20 97.68  DTAC 2.58 33.52 36.10 -30.93 
TCAP 51.70 6.39 58.09 45.31  TMB 3.82 31.90 35.72 -28.08 
LH 41.10 3.47 44.56 37.63  PTTEP 46.64 74.54 121.17 -27.90 
INTUCH 40.79 10.66 51.46 30.13  JAS 2.30 22.26 24.56 -19.97 
SPALI 26.88 0.63 27.52 26.25  ROBINS 1.92 19.12 21.04 -17.20 
CPALL 38.41 13.69 52.10 24.72  KH - 14.46 14.46 -14.46 
HEMRAJ 50.23 26.73 76.95 23.50  HMPRO 3.35 16.91 20.25 -13.56 
BCP 26.29 3.72 30.02 22.57  IVL 3.82 15.63 19.44 -11.81 
STEC 32.84 13.13 45.97 19.71  BIGC 3.70 11.95 15.65 -8.24 
PTTGC 24.57 5.24 29.81 19.34  TUF 0.26 7.40 7.66 -7.14 
PTT 74.40 57.27 131.68 17.13  GLOW 4.58 10.43 15.01 -5.85 
ESSO 20.80 3.69 24.50 17.11  CENTEL 0.67 5.67 6.34 -5.00 
MINT 18.30 6.21 24.52 12.09  QH 1.00 5.42 6.42 -4.43 
EGCO 14.20 3.51 17.71 10.69  LPN 4.68 8.32 13.01 -3.64 
STANLY 10.06 0.10 10.16 9.96  OISHI 0.06 3.65 3.71 -3.58 
BH 10.50 0.78 11.27 9.72  BEC 1.23 4.71 5.94 -3.48 
            

       

 

 
 

Top 20 Most Active 
   Value (Btmn) 
  Buy Sell Total Net 
BAY 38.78 331.82 370.60 -293.05 
TOP 13.83 338.03 351.85 -324.20 
SCB 312.67 3.31 315.99 309.36 
ADVANC 250.31 32.90 283.21 217.41 
KBANK 202.93 70.03 272.96 132.91 
SCC 27.35 233.88 261.23 -206.52 
BBL 143.44 45.76 189.20 97.68 
PTT 74.40 57.27 131.68 17.13 
CPF 123.51 6.99 130.50 116.52 
PTTEP 46.64 74.54 121.17 -27.90 
HEMRAJ 50.23 26.73 76.95 23.50 
TCAP 51.70 6.39 58.09 45.31 
SMM 4.83 50.28 55.11 -45.45 
CPALL 38.41 13.69 52.10 24.72 
INTUCH 40.79 10.66 51.46 30.13 
STEC 32.84 13.13 45.97 19.71 
LH 41.10 3.47 44.56 37.63 
DTAC 2.58 33.52 36.10 -30.93 
TMB 3.82 31.90 35.72 -28.08 
BCP 26.29 3.72 30.02 22.57 
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Japan : Trade Balance Japan : Export (% YoY)  

  

Source: Bloomberg Source: Bloomberg 
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Source: Bloomberg 
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Thailand : Government Bond Yield Curve 

 

Source: ThaiBMA 

Term Yield Change (bps) 

1 Month 2.95836 -0.29 
3 Month 3.02711 -0.29 

6 Month 3.10149 0 

3 Year 3.23276 +0.51 

5 Year 3.33206 +0.39 

7 Year 3.50672 +1.20 

10 Year 3.57154 +0.51 

 

Thai Baht Implied Interest Rate Movement 

Term 18//06/12 15/06/12 14/06/12 13/06/12 12/06/12 11/06/12 
2 Day 2.9 2.85 2.84 2.9 2.95 2.92 
1 Week 2.71 2.76 2.76 2.92 2.91 2.88 
1 Month 2.59 2.54 2.55 2.68 2.65 2.68 
2 Month 2.51 2.5 2.51 2.56 2.56 2.55 
3 Month 2.55 2.54 2.51 2.56 2.59 2.55 
6 Month 2.68 2.65 2.63 2.66 2.67 2.66 
9 Month 2.69 2.67 2.63 2.69 2.74 2.72 
12 Month 2.8 2.74 2.74 2.77 2.8 2.8 
Source: BOT 



Thailand Equity Research  20 �����	
� 2555 

    11 

www.maybank-ke.co.th 
 

$	
3�)�8��/��-�!��ก�%'&�%'&(
�	
���
 

 

� ��	����/
%3'%�����x"�
�D�/�3H����G����#�ก&��'( 4 �����	ก	�: CDS Spread 4��.�*�$&
#$� �
�� 5 .� .J�$�' 145.50bps (
ก� �ก������
$�' 144.93bps ��* CDS Spread 4��(�� �
�� 5 .� 
�)%'+4:������ก � .J�$�' 114.13bps (
ก� �ก������
 112.36bps  

 

 

 

 

 

 

 

 

 

 
 

$	
3�)�8��&-�)1�%JN �������ก��-� � CDS Spread 3'%� ��Tz 
�
%��G������/ 2: CDS Spread �
�� 5 .�4��,�� Ra .J�$�' 48.00bps 
(
ก� �ก������
 48.03bps �
(�.d�I�(
ก_
)��+4��"�
+�,�'��!���2�.$�'��4:�� �)�
*�
ก.�*�+%�
(
ก./(( �)7��R
�4��,�� Ra $�'� ���4���ก��,��
���
�!�+���ก+
��� �,��$
�ก �$�'��
�"
�ก
�bP
#�� � �"�,��
����ก�� ����"�
+�,�'��4��,�� Ra  

 

 

 

 

 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

Thailand : CDS Spread 5Yr Bond 

 

Source: Bloomberg 

 

USA : CDS Spread 5Yr Bond 

 

Source: Bloomberg 

 



Thailand Equity Research  20 �����	
� 2555 

    12 

www.maybank-ke.co.th 
 

 

S	���
	� �!� � �
	���	�	� �����/��	��� 

 
#�
�1����
	=��)L6�%'#%	&(
� �
ก���
�ก��ก�
 �O�ก
�6��!�3�.�/�	%���8 20-
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,��, 00
b�*��� � $8
!����.,�"P��� 
Safe Haven ���� 2��� ��
I�����$�) �9� ���
�� 10 .� .� ��)%'+4:�� 4.6bps .J�$�'�*� � 1.620% 
� ��
I�����$�) �9� ���
�� 30 .� .� ��)%'+4:�� 7.3bps .J�$�' 2.733% ��*� ��
I�����$�
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,�� Ra������
�!� (
ก, .�
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VIX Index Fed Fund Rate Futures 

 
 
 
 
 
 
 
 
 

 

Source: Bloomberg Source: Bloomberg  

 

Asian’s Equity Market Wrap                                                

NIKKEI 8,655.87 -0.8% 

Key Factors 
.J����.d�� ���ก!���� 3 � �$8
ก
� ��7'��(
ก 
1. I�����$�) �9� ��,�.��)%'+,5�,��$8
,-%�%,5�,���.d�.�*� �%ก
�bP ,*$���

"�
+ก ��������,��4��,�.�$�'�)%'+,5�,��� ����.� 1994 ,��I�!�� Canon Inc. 
-1.2%, Ricoh Co. -1.5% 

2. Nomura Holdings -1.8% �� � Reuters �
��
���
 ก%(ก
�#+�#��� ���7�ก!��
�.d�I5�( �(8
���
�����ก%(ก
��
,5�4��� R 

3. JX Holdings +1.3% �� �� R�
�(��.�*ก
&�I�$�'(*!��ก
�I�%�(
ก
_
���ก (outsource) !��ก�,9��+�
�%��*��8
+ � �)7'�!��,8
�� �
���,
�ก��+2��ก� '� 

HANG SENG 19,328.66 -0.1% 
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SET
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FTSE
DAX

Update: Jun 20 @ 7.30   Source: Bloomberg

World Stock Market Movement
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2.     TsingTao Brewery -7.8% _
��� ��
� Chen Fashu 4
�����          
(8
��� HK$1.5 ) ���
� 
3.      CLSA �
��
��
�� ����ก
�����)� �!�+
�ก�
�)%'+4:�� ,��I�!�����ก���+

� �ก��
�.� ��)%'+4:�� Sands China Ltd. +2.2%, Wynn Macau +2.1% 

SHANGHAI 2,300.80 -0.7% 

Key Factors 
.J����.d�� ���ก!���� 3 � �$8
ก
� ��7'��(
ก 
1. I�����$�(
ก) �9� ���
�� 10 .�4��,�.�$*�� 7%  �.d�"� ����ก

� �� �������%'+!����%�,ก���52� ,��
�"�
+ก ���,�.��
(����4�� ���%�
�������7�   

2. TsingTao Brewery -2.3% .� �� ������,��!���� 3 ��7�� _
��� ��
� 
Chen Fashu +�
�&�qR��
�(��4
�����(8
��� 32 ��
����� 

3. GD Midea I5�I�%��"�7'��!��#cc{
!�0�� �� � 2 4��(�� -3.3%  .J�$�'�*� �
�'8
,��� �� ����� 19 9.". $ ������.d�I�(
ก Shenyin & Wanguo Securities 
�
��
���
I�I�%���*���4
�4���"�7'��.� ��
ก
&!���7�� ).".���� 
7.5% ��* 4.1% �
+�8
� � 

 
 

 
 
SET INDEX 6P�'	ก�67�	%���8 2 /��-' 3 
	%���
ก
� 

�
	�&������x 
� SET INDEX �=�(�ก��G������/ 2 &��'( 3 �����	ก	�: �.J���
�!�� ����"�7'��#��!�ก����"�(
ก

���4
�$8
ก8
#�ก�� � Upside gain 4��� ��� ก���(*cjk�� �!�����$�
�4��ก
�67��4
��
+$%&$
���
�
������2�.(
ก����ก3�ก8
#�I�ก
�.�*��+�c�!�� �$�' 20-21 +%.�.�����
�
(+�+
��ก
�ก�*�����&�qRก%(���
!�+� ���� ก��$��,���!�0�� ��*��ก
���$�� ,��I�!��+5�"�
ก
�67��4
���
�
� .J���
�$�'�*� � 
1,173.09 (�� �)%'+4:�� 9.68 (�� ��7� +0.83% +5�"�
ก
�67��4
���
�
�$�' 1.98 �+7'���
��
$ 

� ��ก
%����$	%.	��3	
�������G������/ 7 ����$'ก��: "%��.d�+5�"�
 1.04 ) ���.(
ก� �ก������
$�'4
�
,�$9%"%��.d�+5�"�
 866 ��. ��+ 7 � �"%��.d�+5�"�
 6.49 ) ���. ,��I�!�� YTD �.d�67��,�$9%����,5��*� � 
6.13 �+7'���. 

� ��ก
%�����	(��&������x3	
�������G����#�ก&��'( 10 �����	ก	�: ��
�
��)��� 48 ��. (
ก
� �ก������
$�'67��,�$9%"%��.d�+5�"�
 1.24 ) ���. ,��I�!�� YTD �.d�4
�,�$9%�)%'+4:����5�$�'�*� � 3.31 �+7'�
��. � ก��$����%q $�� ก$� )�P(Prop Trade) 67��,�$9%�.d�� �$�' 2 !���� 3 � �$8
ก
� "%��.d�+5�"�
 1.29
) ���.  

�  �!�ก
�$� 
�ก���(���3H��: ก���+�, ��
a +1.5%, LH +2.7%, PS +2.0%, HEMRAJ +2.1%, QH 
+1.9%, CPN +1.1%,  ก���+ ICT +1.5%, JAS +2.6%, THCOM +2.2%, TRUE +1.7%, INTUCH 
+1.7%, ADVANC +1.7%, ก���+)� ��
� +1.0%, ESSO +3.9%, EGCO +2.3%, PTT +1.2%, PTTEP 
+0.9%, BANPU +0.9%, ก���+9�
"
� +0.9%, KBANK +1.9%, SCB +1.8%, TCAP +1.8%, KTB 
+1.3%, BBL +1.1%, ก���+.J2���"+� +0.6%, IVL +0.9%, PTTGC +0.9%, ���ก���+"�
.��ก -0.7%, 
MAKRO -1.4%, SINGER -0.9%, CPALL -0.7%, ROBINS -0.4%  

� SET50 Futures ��ก
%���ก
�$����ก
�(�	 Long �����: ��ก"� �� 903 , 00
 "
���
�.d�.J�,-
�* Short 
$�'�.J�#��ก������
 �+7'� SET50 Index ���� ���!������.J���
� ,��I�!�� YTD � ก��$��ก���+���+�,-
�* 
Short ���7� 3,839 , 00
 ��*ก�� �!�� S50M12 ก� �+
.J��'8
ก��
 SET50 Index ��ก"� �� 0.80 (�� 
(
ก� �ก������
 Premium 0.22 (�� 

 
Customer Type Breakdown in SET&MAI 

 

Source: SET SMART 

 SET+MAI Latest  Prior date YTD 

Institute -48.36 1,239.67 -33,147.12 

Prop 1,291.81 -560.94 -660.93 

Foreigner -1,035.61 -865.86 61,260.17 

Retail -207.84 187.13 -26,704.43 
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Asia Pac ThailandUpdate: Jun 20 @ 7.30   Source: Bloomberg
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ก� �ก������
$�' US$83.27/barrel ��*
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" 0$�'+�I�ก�*$�#���ก�  
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�.�*��+� �$�' 19-20 +%.�. 
3. ก
��(�(
�*���
��%���
� ��* 6 �
�%+�
�8
�
(� �#+�+�"�
+"7����
 ,��I�!���ก%�"�
+ก �����
+�

"�
+�.d�#.#������$�'(*,
+
�-�����4���ก�����+ก �#�� 
4. EIA (*�
��
�� ���4,�3�ก��8
+ ��%�!�� �)�9��� 2��"
���
,�3�ก��8
+ ��%�(*���� 1 ��
��
�P��� 

� �	�	���	�����( Brent ���(���
%�
�ก�!'
 : .J�$�' US$95.84/barrel ���� US$0.21/barrel ��7�         
-0.22% dod (
ก� �ก������
$�' US$96.05/barrel  

� �	�	���	�����( Dubai ���(���
%�
�ก�!'
 : .J�$�' US$94.53/barrel ���� US$0.05/barrel ��7�        
-0.05% dod (
ก� �ก������
$�' US$94.58/barrel  

� �	�	�'%��	 COMEX ���(���
%�����/ 2 ����$'ก�� : �
"
$��"8
 COMEX ,��+����7�� ,.". 2555 
.J�$�' US$1,623.20/ounce ���� US$3.80/ounce ��7� -0.23% dod  (
ก� �ก������
$�' 
US$1,627.00/ounce .� �� ���� �$�' 2 �%����ก � ��7'��(
ก� ก��$���*��ก
���$���� �)7'����5I�ก
�
.�*��+�c�!�� �� �"
� - )�9��� 

� BDI ���(���3H�������/ 8 ����$'ก�� : .J�$�' 954 (�� �)%'+4:�� 16 (�� (
ก� �ก������
$�' 938 (�� 
� WTI Crack 
�
% : .J�$�' US$26.82/barrel ���� -3.80% dod 
� �	�	
	%�
	� Future ���(���
%&��'( 5 ��� : �
"
�
���
�0�'.��� .J�$�' 251.50 ��� / ก%2�ก� + 

���� -1.60% dod (
ก� �ก������
$�' 255.60 ��� / ก%2�ก� + .� �� ���!���� 5 � � (
ก���4
�$8

ก8
#� �� ��
"
.� �� �4:���%����ก � 4 � �ก������
  

� �	�	|q	
 ���(���3H�������/ 5 ����$'ก�� : �
"
�{
��������
��
��%����P" .J�$�' US$0.718/.���P 
�)%'+4:�� +3.58% dod (
ก� �ก������
$�' US$0.718/.���P .� �� �4:��� �$�' 5 �%����ก � !�� ��
���� �� �
(���
��
�(*, '�67���{
�(
ก,�� Ra (8
��� 1 ��
��+��%ก� � �� �,�3�ก�{
�!�.�*�$&����-:�(��, '�67�� 

� �	�	��/�� 
2'%�
	� CBOT ���(���3H�������/ 3 ����$'ก�� : �
"
- '����7�� ��
� CBOT ,��+��
��7�� ก.". 2555 .J�$�' US$13.84/bushel �)%'+4:�� +3.38% dod (
ก� �ก������
$�' US$13.39/bushel 
.� �� �4:��� �$�' 3 �%����ก � !�� ��
���� (
กก
��ก%�_
�*�
ก
&�����������
��� ก!���
6%� ��*"
���

(*,��I�ก�*$�2��������ก
��)
*.�5ก- '����7��!������ 

� �	�	���	�	
 NYMEX ���(���3H�� : �
"
��8
�
���
� NYMEX ,��+����7�� ก.".2555 .J�$�' 20.79 
�6��P/.���P �)%'+4:�� +3.58% dod (
ก� �ก������
$�' 19.99 �6��P/.���P .� �� �4:�����(
กก
��ก%�
_
�*�
ก
&��������!���
6%� ��*"
���
(*,��I�!��I�I�%���8
�
������'8
ก��
"
� ��*,��I�!�� 
Supply ,����ก%�!���
�2�ก����  

• �	�	�$	� ��
$�% �!	
�%#ก�$%���"�!��x�	% 3H�� � 
% �
�(�	
��� 
1. �
"
-�
��%��������
!���
� Rotterdam ,��+����7�� +%.�. 2555 .J�$�' US$85.70/� �        

�)%'+4:�� +0.47% dod (
ก� �ก������
$�' US$85.30/� � 
2. �
"
-�
��%��������
!���
� Richard Bay ,��+����7�� +%.�. 2555 .J�$�' US$84.45/� �     

���� -0.06% dod (
ก� �ก������
$�' US$84.50/� � 
3. �
"
-�
��%��������
!���
� Newcastle ,��+����7�� +%.�. 2555 .J�$�' US$84.20/� �        

�)%'+4:�� +0.06% dod (
ก� �ก������
$�' US$84.15/� � 
 

 
NYMEX Crude Futures COMEX Gold Future 

 
 
 

 
 
 
 
 
 
 
 

Source: Bloomberg Source: Bloomberg  
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ก	���
2/'�" �3'%'���	#
ก��
�/
���/��	��� 

$"
��2��*=�ก�%'3
�&��$"
-�ก$�%
� #-'�%'
�!2�'	ก#"-ก�W�ก��4  

� �$	�%��
B0�ก
�(�	#3�%�$	'�ก����% 
2�� �2' US$1.26/euro: �43�"�
 0.87% dod �
���� �� ����2��+
ก��6(*,
+
�-( �� ��� R�
�I,+ _
�!��ก
��8
4��)��" ND #��,8
��3( 4b*$�' EU �.J�$
��(�(
��7'��#4
ก
�� ���%��������7�$�'ก��6�ก��#�� ,��
�I�!��"�
+�:��"����!���2�. I���"�
��� ��*��7�����ก
��ก3�
ก8
#�!�"�
��%��52���ก"� ��  

1. Yen/US$: "�
��%�����+7'��$���ก �����
�P,�� Ra .J��'8
ก��
 Yen 80/US$ �.d�� �$�' 23 2���
����
.J�$�' 78.97 ���/US$ �43�"�
 0.16% dod ��*���
���"�
��%��������"�
��3ก���� 67��4
�$�' 
Yen79.04 /US$ 

2. US$/Euro: ��%��52��$���ก �����
�P,�� Ra .J�,5�ก��
 US$1.26/euro ��ก"� �� +
��5�$�' 
US$1.2684/euro  �43�"�
 0.87% dod ��
,�����
��� "�
��%��52�����"�
����3ก���� 67��4
�$�' 
US$1.2665/euro 

3. US$/GBP: ��%�.���P� �ก1q�$���ก �����
�P,�� Ra ก� �+
�7����7� US$1.57/GBP ��ก"� �� 
.J�$�' US$1.5724/GBP �43�"�
 0.38% dod ��
,�����
� ������%�.���P����"�
����3ก���� 67��4
�$�' 
US$1.5713/GBP  

4. THB/US$: "�
��%��
$ on shore �
�����43�"�
�.d�� �$�' 5 ��ก 0.10% dod .J�$�' 31.42 �
$/US$ 
�+7'�"�
��%�����
�P����"�
�$���ก �,ก����%�!��������ก%�!�+� ��ก$ ����%�$����
��
�%$�'#���4�
��
�
��
,
������ก7�� 1.3 �+7'���
��
$ �����ก �ก
�#����ก(
ก��
�����#$�#��"���4�
�+
ก 
ก�� �!��"�
��%��
$�43�"�
$ ��$
������*$
����+ ��
,�����
� ����"�
��%��
$$��� � 67��4
�$�' 
31.41  �
$/US$   

(��
	 7.35 �.) 
 Thai Baht – US Dollar US Dollar Index 

  

Source: Bloomberg Source: Bloomberg  
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� �`44�
��/�!'%����	�&�����	 ���� 

  �����/���ก	x Previous Consensus ����
34��% 

�`44�
S	
�'ก�����x         
���ก
���$��$
������7�� ).". 4��(�� � �$�' 14-18 +%.�. -0.7% yoy -1.6% yoy 0.1% yoy 
���ก
�"�
��7�� �+.�. 4�����5 � �$�' 15 +%.�. US$7.5 bn US$4.0bn US$5.2bn 
� ��� Empire Manufacturing ��7�� +%.�. 4��,�� Ra  17.09 12.50 2.29 
� ���I�I�%�_
"���,
�ก��+��7�� ).". 4��,�� Ra  1.0% mom 0.1% mom -0.1% mom 
� ��
ก
�!��ก8
� �ก
�I�%���7�� ).". 4��,�� Ra  79.2% mom 79.2% mom 79.0% mom 
� ��� Consumer Sentiment ��7�� +%.�. 4��,�� Ra  79.3 77.5 74.1 
BOJ Meeting  0.10% - 0.10% 
� �������8
�&�qRก%(��7�� �+.�. 4��0�'.��� � �$�' 19 +%.�. 95.1 - 95.6 
I�I�%�_
"ก
�ก��,��
���7�� �+.�. 4�����5  11.4% mom - -2.7% mom 
���ก��,��
���
�!�+���7�� ).". 4��,�� Ra  5.4% mom 0.7% mom -4.8% mom 
������+ �%ก
�ก��,��
���7�� ).". 4��,�� Ra  -6.0% mom 1% mom 7.9% mom 
���ก
�"�
��7�� ).". 4��0�'.��� � �$�' 20 +%.�. -US$2.83 bn -US$1.15bn -US$1.31bn 
���,����ก��7�� ).". 4��0�'.���  7.9% yoy 9.7% yoy 10.0% yoy 
����8
�4�
��7�� ).". 4��0�'.���  8.1% yoy 3.3% yoy 9.3% yoy 
�
��
�ก
�.�*��+ BoE       
� ��
ก
���
��
���7�� �+.�. 4��� �ก1q  8.20% -  
FOMC Meeting  0.25% -  
� ��� PMI _
"ก
�I�%���7�� +%.�. 4������+ � � �$�' 21 +%.�. 45.2 -  
� ��� PMI Composite ��7�� +%.�. 4�����5  46 -  
���� 0����%�,*) ���7�� �+.�. 4�����5  US$7.5 bn -  
� ��� PMI _
"ก
�I�%���7�� +%.�. 4�����5  45.1 -  
���4�,� ,�%ก
���
��
�"� ����ก�
�, .�
�P4��,�� Ra  377K -  
� ���"�
+��7'�+ '�I5���%2_"��7�� +%.�. 4�����5  -19.3 -  
� ����
"
$�'��5��
& ���7�� �+.�. 4��,�� Ra  1.8% mom 0.4% mom  
���4
���
�+7�,����7�� ).". 4��,�� Ra  3.4% mom -1.2% mom  
� �������8
�&�qRก%(��7�� ).". 4��,�� Ra   -0.10% 0.10%  
� �������8
�&�qRก%(��7�� ).". 4��(�� � �$�' 22 +%.�.      
� ��� HSBC PMI _
"ก
�I�%���7�� +%.�. 4��(�� � �$�' 22-25 +%.�. 48.7 -  
     
�`44�
S	
&������x     
���,����ก��7�� ).". 4��#$� � �$�' 18-20 +%.�. -3.67% yoy    
����8
�4�
��7�� ).". 4��#$�   7.87% yoy   
���ก
�"�
��7�� ).". 4��#$�   -US$2.868 bn   
     

��/�	: Bloomberg, ���., SET   
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3!'�B
#((�	
%	�ก	���
�/
�#�
%ก	��2' 
�ก���D
�3'%5B!(�� 	� (#(( 59-2) 
���4�	�����/ 19 ��.
. 2555 

 

.2/'(��y�� .2/'5B!(�� 	� ����S� 
 
�ก���D
� 

�����/"�!�	/
4�	 �$	
 4�	��� �	�	 ����ก	�"�!�	/

4�	 �$	
 
QLT �%+�  �6�c��� ����,
+ 0 18/06/2555 15,000 7.35 4
� 
JCT )�&P� ��P  ���b� m�
)� ����,
+ 0 19/06/2555 208,100 55 67�� 

SUSCO +�"�  ,%+*2�(�P ����,
+ 0 18/06/2555 2,500,000 1.69 67�� 
BAT-3K ������b  4�#)�5��P ����,
+ 0 18/06/2555 26,000 74.75 67�� 
BLAND �� ��P  ก
0(�)
,�P ����,
+ 0 18/06/2555 2,000,000 0.68 67�� 
BLAND �� ��P  ก
0(�)
,�P ����,
+ 0 18/06/2555 40,000 0.69 67�� 
BLAND � q P̀"�b  &��, 0���$P ����,
+ 0 15/06/2555 100,000 0.67 67�� 
BLAND � q P̀"�b  &��, 0���$P ����,
+ 0 18/06/2555 100,000 0.68 4
� 

PTT ,�
ก�  ก��9��+ ����,
+ 0 15/06/2555 1,000 331 4
� 
RML ก%��%  � ��&����&P ����,
+ 0 15/06/2555 353,600 1.52 67�� 
RML ก%��%  � ��&����&P ����,
+ 0 18/06/2555 41 1.5 67�� 
RML ก%��%  � ��&����&P !�,8
" 0�,��,%$9%$�'(*67������ 18/06/2555 2,000,000 0.33 67�� 

WORK .�*_
,  ��&�
��$P ����,
+ 0 14/06/2555 300 27 67�� 
WORK .�*_
,  ��&�
��$P ����,
+ 0 15/06/2555 187,800 27.89 67�� 
SPORT �%� กqbP  2��$�� ����,
+ 0 11/06/2555 75,100 2.78 67�� 

SIRI +��9���  ,����,����b ����,
+ 0 15/06/2555 746,100 2.16 4
� 
SIRI �&�qR
  $��,%� ����,
+ 0 15/06/2555 11,433,800 2.16 67�� 
IFEC ,+�:ก  #�����)%$�
 ����,
+ 0 18/06/2555 200,000 2.03 67�� 
EMC ��*� �  ���*���(� ����,
+ 0 18/06/2555 560,600 1.54 67�� 
SIS 9�
  9�*�),�P ����,
+ 0 14/06/2555 25,000 9.15 4
� 

 
 
 

Street Talks 

 

CK ��q	& �$�	
"�! 1.8  �2/�
. (��� �!�) 

�
���)(�P ����#)�5��P��&P I5�����ก��+ก
�I5�( �ก
�!�0� ��%q $�.ก
���
� (8
ก � (+�
��) ��7� CK �.J��I���
 ��%q $.� ��.{
�
�#��
!�.� 2555 �)%'+�.d� 1.8 �+7'���
��
$ (
ก��%+$�'�
�#�� 1.5 �+7'���
��
$ �)�
*ก�
�.������%q $"
���
(*#���
�ก��,��
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$8
#�� 10% ,5�ก��
.�ก���$�'+� 7-8% 

��	����� ��#
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"
�ก8
#�,�$9%
�$�
ก � 439 ��
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ก.� 2554 $�'I�ก
��8
��%��
�.ก�%$�'4
�$�� 1,355 ��
��
$ (
กR
�*ก
���%�./((�� �4�� CK $�'
"���4�
������� (����,%����$���$�
ก � 4.5 �$�
!� 1Q55) CK +��I�$�'(*�8
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