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Date Price nsidautlun
Accumul - 511 15 uniiuas
Stocks Start Last Start Last ated PE PBY Dw'.d end Strategist Comment sredouciiEug
Return 2555F  2555F Yield Asuuzin
fasamani11393m 2Q 55 a1x'liutiaumAa
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Derivatives Warran

Derivatives

Warrant
ADVA01CB

ADVAO1PB

ADVA0BCB

ADVA13CD

ADVA13PC

ADVA42CC

AOTO01CC

AOTO1PC

AOT13PA

BANPO1CC

BANPO6CD

BANP0O8CC

BANP13CF

BANP13PC

BANP42CD

BAY01CC

BAY08CD

BAY18CB

BBLOSCB

BBL13CC

BBL18CB

BBL42CD

BCPO1CC

BCP08CB

BECO1CA

BGHO1PA

BGH13CD

BGH42CB

BH13CB

BIGC01CB

BIGC42CA

BJCO1CA

BJCO6CA

BJC13CA

BLAO1PA

BLA13CC

BTS01CA

CPALO1PC

CPALO6PA

CPALOSPA

CPAL42CD

CPFO1PC

CPF08PB

CPF13PB

CPF42CC

CPN42CC

DELT13CB

DTACO1PC

DTACO6PA

DTAC13CC

DTAC42CC

Final Exercise

Date
10 Aug 12

10 Aug 12

12 Oct 12
16 Aug 12
25 Mar 13
15 Mar 13
22Jan 13
22Jan 13
18 Sep 12
29 Oct 12
6 Feb13
9 Nov 12
16 Oct 12
25 Mar 13
31 Aug 12
29 Oct 12
12 Nov 12
14 Sep 12
23 Nov 12
29 Oct 12
30 Oct 12
21 Dec 12
13 Dec 12
23 Nov 12
13 Dec 12
7 Sep 12
13 Feb 13
15 Mar 13
19 Oct 12
7Sep12
31 Aug 12
10 Aug 12
6 Dec 12
26 Sep 12
7 Sep 12
12 Oct 12
13 Dec 12
29 Oct 12
6 Feb 13
15 Oct 12
8 Mar 13
29 Oct 12
28 Sep 12
16 Oct 12
21 Dec 12
15 Mar 13
12 Oct 12
13 Dec 12
6 Dec 12
16 Oct 12

15 Mar 13

Exercise

Price
131.874

170.948

170.000

122.106

175.000

180.000

54.000

67.000

50.000

530.000

490.000

450.000

615.268

500.000

511.903

24.000

26.000

24.484

185.000

161.508

180.000

150.000

20.000

21.000

45.000

100.000

95.000

95.000

45.000

133.387

138.327

26.716

36.250

27.701

50.000

44.694

0.700

44.000

39.000

70.000

30.000

48.000

38.426

33.499

31.000

45.000

24.000

90.000

88.000

66.876

70.000

39.07776

29.30832

35.000

39.07776

50.000

80.000

20.000

10.000

10.000

100.000

100.000

120.000

196.85039

100.000

98.4252

10.000

8.000

9.87273

40.000

48.94763

50.000

40.000

8.000

6.000

20.000

15.000

20.000

40.000

10.000

29.63841

19.76285

9.89511

15.000

9.89511

10.000

9.93246

0.500

10.000

15.000

12.000

10.000

10.000

7.88221

9.85319

10.000

20.000

5.000

10.000

20.000

19.66955

25.000

Stock
1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

bw

Price
1.76

0.01

1.08

2.00

0.60

0.68

0.99

1.04

0.20

0.13

0.41

0.32

0.03

1.48

0.04

0.97

0.96

0.74

0.75

0.93

0.56

1.49

0.57

0.61

0.84

0.60

0.00

0.59

3.06

171

2.16

1.30

0.57

122

0.73

0.68

0.39

114

0.61

3.16

0.89

1.55

0.96

0.50

0.60

0.69

0.57

176

0.81

1.02

0.94

Stock

Price
200.00

200.00

200.00

200.00

200.00

200.00

68.50

68.50

68.50

400.00

400.00

400.00

400.00

400.00

400.00

32.50

32.50

32.50

196.00

196.00

196.00

196.00

22.20

22.20

56.25

99.25

99.25

99.25

76.00

179.50

179.50

39.75

39.75

39.75

46.25

46.25

0.80

34.00

34.00

34.00

34.00

33.25

33.25

33.25

33.25

49.00

23.80

82.25

82.25

82.25

82.25

Implied

Volatility
201%

71%

68%

177%

68%

85%

81%

65%

104%

64%

64%

70%

71%

66%

70%

85%

65%

0%

59%

74%

53%

7%

2%

69%

90%

79%

0%

73%

0%

107%

78%

0%

80%

53%

109%

79%

131%

98%

2%

240%

75%

115%

110%

93%

68%

89%

80%

7%

2%

89%

80%

Theory
Price(B&S)

All-in

Premium

Gearing
(x)
2.91

682.40

6.59

34.25

30.77

10.42
67.73
270

101.60

6.34

Delta

1.00

0.00

-0.43

0.00

0.07

0.30

0.01

-0.72

0.01

-0.69

-0.92

-0.66

-1.00

0.77

-0.96

-0.77

-0.46

0.68

-0.60

-0.58

Breakeven

22%

-100%

30%

-90%

283%

112%

861%

114%

897%

756%

99%

nm.

26%

nm.

761%

110%

115%

104%

Implied

Gearing
2.91

-0.01

3.17

0.36

-1.95

-4.34

-2.74

-2.44

-0.90

2.95

-2.06

-3.40

-3.08

-2.80

-2.96

rity

Ratio

0.71

0.32

0.87

0.52

0.72

0.87

0.90

0.83

0.89

0.76

In-Ou

Money

1%

-11%

-11%

-10%

10%

4%

42%

217%

-14%

91%

38%

16%

-11%

-20%

-13%

31%

2%

-6%

Last Tradin

Date

6 Aug 12

80ct12

9 Aug 12

19 Mar 13

11 Mar 13

16 Jan 13

16 Jan 13

12 Sep 12

22 0ct12

31Jan 13

5 Nov 12

10 Oct 12

19 Mar 13

27 Aug 12

22 0ct 12

6 Nov 12

10 Sep 12

19 Nov 12

22 0Oct 12

24 Oct 12

17 Dec 12

6 Dec 12

19 Nov 12

6 Dec 12

3Sep 12

7Feb 13

11 Mar 13

15 Oct 12

3Sep12

27 Aug 12

6 Aug 12

29 Nov 12

20 Sep 12

3Sep12

80ct12

6 Dec 12

22 0Oct 12

31Jan 13

90ct12

4 Mar 13

22 0ct 12

24 Sep 12

10 Oct 12

17 Dec 12

11 Mar 13

80ct12

6 Dec 12

29 Nov 12

10 Oct 12

11 Mar 13

31 Jul 12
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Derivatives War

As of : 31 Jul 12
Derivatives  Final Exercise  Exercise Exercise Ratio DW  Stock Implied Theory Al Gearing  Delta Breakeven Implied Parity In-Out

Warrant Date Price Stock _ Price _Price __Volatility _Price(B&S) _ Premium (x) Gearing Ratio Money
ESS001CB 10 Aug 12 9.160 4.97834 1.000 0.22 10.30 . . 1.00 -23% . . 6 Aug 12
ESSO01PB 10 Aug 12 13.442 3.98279 1.000 0.83 10.30 . 3 X nm. . . 6 Aug 12

ESSO03CB 14 Dec 12 12.900 10.000 1.000 013 10.30 . g 0.20 148% . . 7 Dec 12

ESSO18CB 19 Sep 12 13.243 7.96552 1.000 0.03 10.30 . 0.03 833% . . 13 Sep 12
ESSO42PA 31 Aug 12 14.935 4.97834 1.000 0.97 10.30 267% . 8 | . . . 27 Aug 12
HEMRO1CA 22Jan 13 2.680 1.000 1.000 0.73 2.98 108% . X . . . 16 Jan 13
HMPRO1CB 29 Oct 12 12.000 5.000 1.000 0.29 11.50 84% . g . . . 22 Oct 12
HMPR13CC 19 Oct 12 10.875 3.9546 1.000 0.56 11.50 106% . . . . . 15 Oct 12
INTUO1CA 22 Jan 13 52.000 20.000 1.000 0.83 62.75 75% 3 3 X . . 16 Jan 13
INTUOBCA 3 Apri3 55.000 15.000 1.000 0.00 62.75 0% 3 . . . " 28 Mar 13
INTU13CA 24 Dec 12 55.000 20.000 1.000 0.79 62.75 . . . .| . 18 Dec 12
INTU42PA 8 Mar 13 70.000 20.000 1.000 0.79 62.75 . 3 X = . 4 Mar 13
IRPCO1CC 22 Jan 13 3.200 1.500 1.000 0.59 . . | X . . 16 Jan 13
IRPCO1PB 22 Jan 13 4.300 1.000 1.000 114 . .. . -0.30 141% . 16 Jan 13
IRPC13CD 22 Mar 13 3.650 1.000 1.000 0.00 . . . 0.53 1% 3 . 18 Mar 13
IRPC18CB 17 Sep 12 4.720 2.000 1.000 0.03 . . . 0.02 nm. . . 11 Sep 12
IVLO1CF 22 Jan 13 26.000 15.000 1.000 0.58 29.75 156% . . -0.23 39% . . 16 Jan 13
IVLO6CB 3 Apr 13 25.000 10.000 1.000 1.00 29.75 92% . 8 0.80 2.39 . 28 Mar 13
IVLO8CD 12 Oct 12 32.529 14.78571 1.000 0.22 29.75 87% X . 0.34 166% 3.07 . 80ct 12
IVL13CE 24 Oct 12 39.429 19.71609 1.000 0.07 29.75 7% X 0.06 339% 1.32 . 17 Oct 12
IVL13PC 24 Oct 12 44.357 19.71609 1.000 0.80 29.75 116% 3 X -0.98 nm. -1.85 . 17 Oct 12
IVL18PA 27 Sep 12 33.514 24.64286 1.000 0.30 29.75 122% . | -0.76 nm. -3.06 . 21 Sep 12
IVL42PB 8 Mar 13 40.000 10.000 1.000 143 29.75 102% . .| -0.77 176% . 4 Mar 13
KBANO1CC 22 Jan 13 144.000 40.000 1.000 114  175.00 67% X X 0.84 19% .. . 16 Jan 13
KBANO1PC 22 Jan 13 180.000 30.000 1.000 106 175.00 64% . . -0.49 8 X 16 Jan 13
KBANO6PA 6 Dec 12 171.000 30.000 1.000 0.84  175.00 72% . . . . 29 Nov 12
KBANOSPA 23 Nov 12 170.000 30.000 1.000 0.76  175.00 70% . . . . . 19 Nov 12
KBAN13CF 18 Feb 13 155.000 40.000 1.000 0.00  175.00 0% X . . . . 12 Feb 13
KBAN18CA 17 Sep 12 144.092  49.34641 1.000 0.60  175.00 0% . . . . . 11 Sep 12
KBAN42PA 21 Dec 12 170.000 40.000 1.000 0.57  175.00 61% . . . . . 17 Dec 12
KTBO1CC 10 Aug 12 12.545 4.82486 1.000 0.84 16.40 202% . X | X . 6 Aug 12
KTBO1PB 10 Aug 12 16.405 5.000 1.000 0.15 16.40 115% . . . 6 Aug 12
KTB13CD 19 Oct 12 16.887 4.82486 1.000 0.40 16.40 79% . . X X . 15 Oct 12
KTB42CC 21 Dec 12 12.200 5.000 1.000 1.04 16.40 . 3 . . . 17 Dec 12
LHo1icC 29 Oct 12 6.600 4.000 1.000 0.44 7.80 . X . y . 22 Oct 12
LH18CB 14 Dec 12 7.000 4.000 1.000 0.40 7.80 . X 3 . . 7 Dec 12
MINT42CC 8 Mar 13 11.000 5.000 1.000 1.23 15.70 101% . . . g . 4 Mar 13
PSO01PA 29 Oct 12 17.000 4.000 1.000 0.60 17.70 108% . . . . . 22 Oct 12
pTTO1CC 29 Oct 12 320.000 80.000 1.000 0.51  326.00 63% . g . 3 . 22 Oct 12
PTTO3CA 14 Dec 12 328.000 200.000 1.000 021 326.00 57% . f . 3 . 7 Dec 12
PTTO6PC 3 Apr 13 355.000 50.000 1.000 0.00  326.00 0% . . -0.55 14% . . 28 Mar 13
PTTO8PB 14 Sep 12 370.000 55.000 1.000 1.08  326.00 75% . X -0.82 nm. -4.52 . 10 Sep 12
PTT13PC 22 Mar 13 345.000 100.000 1.000 073 326.00 61% . X -0.51 48% -2.30 . 18 Mar 13
PTT18PB 13 Dec 12 290.000 100.000 1.000 0.30  326.00 64% . 10.87 -0.26 -5% -2.80 . 6 Dec 12
PTT42PA 31 Aug 12 343.288  49.04365 1.000 0.69  326.00 70% . 9.63 -0.67 617% -6.46 . 27 Aug 12
PTTEO1CD 22Jan 13 155.000 40.000 1.000 0.59  152.00 63% . 6.44 0.53 42% 3.40 . 16 Jan 13
PTTEO1PD 22Jan 13 193.000 40.000 1.000 1.34 152,00 67% . 2.84 -0.78 184% -2.22 . 16 Jan 13
PTTEO8PA 24 Aug 12 190.000 30.000 1.000 132  152.00 103% . 3.84 -0.99 . -3.81 . 20 Aug 12
PTTE13CF 22 Mar 13 165.000 50.000 1.000 0.00  152.00 0% .. . . . . 18 Mar 13
PTTE18CA 18 Sep 12 185.000 50.000 1.000 0.03  152.00 48% X . f . 12 Sep 12
PTTE42CD 31 Aug 12 150.000 20.000 1.000 0.55  152.00 63% . . . . 27 Aug 12
PTTG01CB 7 Sep 12 67.000 20.000 1.000 0.14 59.25 79% X . . . 3Sep 12
PTTGO3CA 14 Dec 12 58.000 40.000 1.000 0.27 59.25 76% . . ! . X 7 Dec 12
PTTGO6PB 6 Feb 13 70.000 15.000 1.000 1.16  200.00 196% X . 8 31Jan 13

PTTGO8PA 9 Nov 12 64.000 10.000 1.000 1.23 59.25 92% . X . 8 . 5 Nov 12
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Derivatives Warr:

Asof : 31 Jul 12
ivatives  Final Exercise  Exercise Exercise R: DW Stock Implied Theory All-in Gearing Implied Parity In-Out
Warrant Date Price DW Stock Price Price Volatility  Price(B&S) Premium (x) Gearing Ratio Money

ROBIL3CA  26Sepl2 41470 98732 1000 192 6125 0% 199 % 3238 100 9% 328 101 1%  20Sepl2

I
SCBOICC ~ 22Jan13 132000 30000 1000 137 16050  65% 104 8 391 087 18% 338 093 8%  16Jn13

I
SCBOIPB  22Jan13 166000 30000 1000 099 16050  64% 049 1% 540 051 53% 275 082 2%  l6Jni3

I
SCBOGPD  6Feb13 160000 25000 1000 113 16050  67% 048 18% 568 044 3% 247 085 1% 31

I
SCBOSPB  24Augl2 155000 25000 1000 030 16050  71% 008 8% 2140 029 25%  -615 099 1%  20Agl

I
SCBI3PC  26Marl3 145000 25000 1000 107 16050  74% 029 2% 600 028 1% 68 093 %  20Marl3

I
SCCOLCC ~ 7Sepl2 313760 7843137 1000 047 32800  77% 026 % 8% 071 105% 628 084  T%  3Sepl2

I
SCC0BCC  28Sepl2 350000  50.000 1000 039 32800  57% 0.4 1% 1682 031  120% 521 08 1%  24Sepl2

I
SCC13CD  16Augl2 303955 0803922 1000 027 32800  53% 025 1% 1239 095 3% 178 099 1% oAl

I
SCC13PC  25Marl3 340000 100000 1000 085 32800  76% 037 2% 386 051 5% 199 077 30%  19Marl3

I
SPALOICB  13Decl2 13800 5000 1000 109 1800  90% 087 % 330 097 2% 321 094 % 6Deci2

I
SSI13CB 200ct12 0820 0500 1000 006 063  104% 000 BB 2100 013 273% 265 074 3% 220012

I
STAOICC  7Sepl2 10020 780275 1000 005 1450  Od% 001 % 3747 009 om. 333 075 3%  3Sepi2

1 |
STAO0LPB 7Sepl2 23409 48768 1000 184 1450  289% 120 0% 162 097 om  -156 045  123%  3Sepl2

| |
STAGSCA  14Decl2 14900 10000 1000 026 1450 8% 019 2% 558 05  70% 314 08  20%  7Decl2

I
STAGBPA  28Jan13 19500 5000 1000 000 1450 0% 098 3% oom. 069 8%  om. 074 3% 22013

I
STAI3CE 50013 17000 5000 1000 076 1450 9% 047 43% 382 054  49% 208 070  -43% 2813

I
STA13PB 50013 20000 5000 1000 000 1450 0% 117 3%  om. 060 4%  om. 073 3% 280013

I
STA42CD  15Feb13 12000 5000 1000 087 1450 1% 073 1% 33 078 25% 261 089 1% LiFedis

I
TCAPOLCB  7Sepl2 24444 977804 1000 082 3225 1% 079 1% 402 100 7% 400 099 1%  3Sepi2

I
TCAPOSCC  150ctl2 29000 8000 1000 067 3225  74% 050 % 602 079 3% 474 09 % 90ui2

I
TCAPI3CD  10Sepl2 24444 488878 1000 150 3225  O% 156 % 440 100 4% 438 L0l 1% 4Sepl2

I
THAIICD  290ctl2 24000 10000 1000 015 1090  80% 007 28% 1327 028 198% 367 078 28% 220012

1 |
THAIOSCA  14Mar13 22000 20000 1000 020 1090  85% 012 3% 498 048  56% 240 077 3%  sMa13

I
THAIPA  10Sepl2 22500 8000 1000 045 1990  107% 031 5% 553 070 om 38 076 3%  4Sepi2

| |
THAM2CC ~ 15Feb13 17000 5000 1000 113 1990  90% 085 u% 352 076 2% 267 088  -l%  11Fedis

I
TISCOLCB  13Deciz 33000 15000 1000 070 40.5  82% 058 8% 38 079 25% 303 098  -8%  6Deci2

I
TMBOICA  7Sepl2 165 0500 1000 018 154  117% 00 1% 1741 063 271% 1070 089  -13%  3Sepl2

I
TMBISCC ~ 18Seplz 1522 04909 1000 029 154  113% 022 8% 108 08 9% 928 093 8%  12Sepi2

I
TMBIECC ~ 20Seplz 1709 098193 1000 012 154  14% 005 1% 1307 047  300% 614 084 1%  14Sepl2

I
TOPOIPC ~ 13Declz 72000 10000 1000 183 5900  90% 115 9% 32 075 287% 242 06 5%  6Deci2

I
TOPOSPA  200ctl2 65000 10000 1000 121 5000  91% 064 0% 488 064 224% 311 077 31% 220012

I
TOPI3CE  26Marl3 60000 20000 1000 000 5900 0% 030 % o, 054 3% om0 2% 20Mal

I
TOP8CD  310ctl2 65000 25000 1000 027 5000  81% 008 2% 874 033 129% 290 08 2% 250012

1 |
TOPA2PA  8Marl3 75000 20000 1000 107 5000  68% 080 o% 276 074 129% 205 061 6%  4Ma13

I
TPIPOIPA  290ct12 14000 4000 1000 094 1200  167% 031 1% 319 064 461% 205 068 48% 220012

I
TRUEOIPD  13Decl2 4200 1000 1000 08 400  199% 022 1% 476 028 9% 134 079 26%  6Decl2

I
TRUEGSPA  200ctl2 4000 1000 1000 060 400  189% 05 1% 667 027 8% -8 087 1% 220012

I
TRUEISPA  26Sepl2 3200 1000 1000 016 400  130% 004 u4% 2500 012 1% 305 119 -16%  20Sepl2

I
TRUE42CA  2LDeclz 2900 2000 1000 072 400  108% 065 9% 278 0% 4% 255 0% 9% 17Dl
TRUE42PA I
TUFOICB  13Decl2 62000 20000 1000 087 7350  73% 064 8% 422 08  25% 35 093  -8%  6Decl2
TUFISCE  30Noviz 75000 20000 1000 059 7350 79% 025 1% 628 051 6% 317 085  -18%  26Nov12 T

*DW ficiaediaznaluiisy® Cash balance asnnausizassunAuUSEIuSANIW Aa wiranadaula 1- Week Turnover 2 200 % uax 1-Week Average Implied Volatility  100%
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rutiomoniu Sannaulauuuas )
31/7/2012 age  iil.(ae) -1D -1W -1M -3M YTD  Developed Policy Rate CPl  ASIA Policy Rate CPI
‘lng (SET) 1,199 6.0 0.5 1.0 23 2.4 17.0  USA 0.25%  1.70% Australia 350%  1.20%
3u (SHCOMP) 2,104 6.3 0.3 2.0 5.5 -12.2 4.4 Japan 0.10%  -0.20% New Zealand ~ 2.50%  1.00%
davng (HSI) 19,797 211.4 11 4.7 1.8 6.2 7.4 UK 0.50%  2.40% Hong Kong 0.50%  3.70%
Auiia (SENSEX) 17,236 92.5 0.5 1.9 -1.1 -0.5 115 Canada 1.00% 1.50% Indonesia 5.75%  4.53%
aulaflidie (JCI) 4,142 43.2 11 3.8 4.7 -1.3 84 EU 0.75%  2.40% Malaysia 3.00%  1.60%
1nma (KOSPI) 1,882 38.2 21 4.9 15 5.0 3.1 BRIC&M Philippines 3.75%  2.80%
wuadia (KLCI) 1,632 -0.8 0.0 -0.1 2.0 3.9 6.6 Brazil 8.00% 4.92% Singapore 5.38% 5.30%
fduTlug (PCOMP) 5,308 29.8 0.6 2.9 1.2 2.0 21.4  Russia 8.00%  4.30% S.Korea 3.00%  1.50%
&onlals (STI) 3,036 36 0.1 13 55 1.9 14.7  India 7.00%  10.05% Taiwan 1.88%  1.77%
l6wiu (TWSEW) 7,270 111.6 16 3.7 0.4 3.1 2.8  China 6.00%  2.20% Thailand 3.00%  2.56%
djilu (NIKKEI225) 8,695 59.6 0.7 2.4 35 7.0 2.8  Mexico 450%  4.34%
donaw (FTSE100) 5,635 -58.4 -1.0 2.5 1.2 -1.8 1.1 77 Bloomberg
W¥aAa (CAC40) 3,292 29.1 0.9 71 3.0 25 42
wwasiu (DAX) 6,772 -1.8 0.0 6.0 55 0.2 14.8
amTaud (DJ)) 13,009 643 05 31 1.0 16 6.5
La& waud A 500(SPX) 1,379 -6.0 -0.4 3.1 1.3 -1.3 9.7 #eseanifiudede Wusiins US
MSCI BRIC 266 1.2 0.4 45 1.2 -10.6 0.6 aanfeie  0-0.25% 31 0.31%
MSCI Asia ex Japan 490 7.4 1.5 5.2 2.2 -5.7 6.8 as A 17y 3.00% 51 0.61%
747 Bloomberg 101 1.50%
Wanauunuitiusiinsisuna‘tne 301 2.58%
s1edAudrinafionad dasinsulaauuilas (%) 1 diau 2.97% eaniiiadusnuazidudg
age  iil.(ae) -1D -1W -1M -3M YTD 3 hau 3.01% aauniwe 0.75%
aa1n Spot 6 (iau 3.02% 1lszan 3 au 2.00%
West Texas (US$/1n515a) 88.06 1.7 -1.9 0.2 3.6 -16.0 -10.9 11 3.01% dszan 11 2.75%
Brent (US$/unsisa) 105.94 -1.4 -1.3 1.8 9.2 -11.5 15 31 3.11%
hsfuglu (US$nsisa) 102.44 0.3 0.3 2.4 10.4 -11.7 2.3 51 3.18% WuAgnéndiud (MLR) 7.13%
Amsndu* (US$AN5isa) 9.57 0.6 0.1 0.0 0.1 0.1 0.6 101 3.33% finAutey® (MOR) 7.38%
Baltic Dry Index 897.00 -18.0 2.0 -10.6 -10.7 223 -48.4 7 Bloomberg, BBL
Howe Robinson Index 488.00 0.0 n.a. 0.0 0.3 6.9 -63.6
Ethylene (US$/¢1u) 1080.00 50.0 n.a. 4.9 26.3 -20.0 5.3
Propylene (US$/6iu) 1260.00 -10.0 n.a. 0.8 4.6 -11.0 6.3 sunadiaznaunn 10 duduusnuasiudamasign
Benzene (US$/du) 1135.00 -30.0 n.a. 2.6 11.8 4.6 6.1 ila (un) wasuwlas (%) yaediawa (au.)
naven (US$/toz) 1614.30 7.7 0.5 0.6 11 2.9 3.2 PTTGC 59.25 3.9 1,977
NaYAIUYiv (U M) 24150.00 50.0 0.2 1.0 17 0.0 32 PTT 336.00 15 1,479
LME Zinc (US$/é1u) 1849.50 9.0 0.5 2.8 0.4 93 12 JAS 3.44 36 1,476
auftu ** (US$/du) 87.30 0.0 n.a. 0.3 -14.3 -24.4 25 TRUE 4.16 3.0 1,145
Palm oil (MYR/mt ton) 2928.00 46.0 1.6 0.6 -1.9 -15.3 -7.4  INTUCH 65.25 0.4 1,123
Soybean (US$/Bushel) 17.21 0.0 0.3 4.4 14.1 14.9 448 VL 30.00 6.2 1,006
Smoked-Rubber (uan/nn) 96.20 0.0 0.0 0.0 6.2 -19.3 9.4  KBANK 166.00 0.6 1,088
Steel-HRC 555.00 -10.0 n.a. -1.8 0.5 -14.3 -39 DTAC 83.75 0.0 1,026
Steel-Rebar (US$/6fu) 612.50 0.0 n.a. 0.0 2.4 5.8 5.0 ADVANC 209.00 05 993
Sugar (US$/a9 50 An) 29.12 0.2 0.6 0.5 6.1 3.9 -142  PTTEP 171.00 1.2 834
aa1a Futures 7. SET
ICE Brent (US$/u515a) 106.20 0.3 0.3 2.7 8.6 -11.1 1.1
NYMEX Brent (US$/u1sisa) 88.06 -1.7 -1.9 -1.0 3.6 -17.0 -10.9
BDI Future(May 12) 3650.00 700 -1.9 256 337 28.1 6.7
BDI Future(4Q12) 2923.33 -80.0 2.7 49.4 7.1 14.4 5.7
NEWC Coal Futures Jul12 88.40 0.3 0.3 16 25 -13.6 -20.6 ‘
RTD Coal Futures Aug12 94.30 1.8 2.0 6.1 3.3 2.5 -16.3 |
RBY Coal Futures Jul12 89.40 1.9 2.1 5.4 0.2 9.3 -17.1 !
ICE Sugar Futures Oct12 22.64 02 07 -3.6 7.8 5.2 0.8 |
CBT Soybean Futures Jul12 na. na. na. na. na. na. na. |
TCM Rubber Futures Jul12 na. na. na. na. na. na. na. :
T Bloomberg, *APEX, **Banpu (Barlow Jonker) |
I
Sasuanuldau dasansulaauuilas (%) :
aga -1D -1W -1M -3M -12M YTD |
Dollar Index 82.79 0.1 -1.4 1.4 5.1 12.0 3.3 !
‘e / eaadns 31.51 0.2 0.4 0.2 -25 -6.0 0.1 0 10 20 30 40 50 60 70
naass / 4ls 1.23 0.4 15 2.3 6.9 -13.6 5.1
U / eaaans 78.14 0.1 0.1 1.6 2.6 -1.6 -1.6

77, Bloomberg

uandaauandaasiinasyua19and luaaiavuiaide 9 ure (Funusaan )

e %dod  WTD _ %wow MTD _ %mom YTD -1D -1W -3M -6M
Japan na. na. na. na. (2,270) -3.2 (536)  US Libor 3M -0.45 -1.23 -4.99 -18.39
India 116 169.7 (75) -229.3 1,635  1,001.8 10,849  US T Bill 3M 0.10 7.32 -2.56 -32.14  4N/AN/A
Indonesia 129 65.7 207 833.2 317 155.9 705  TED Spread(bps)  0.35 6.87 1.34 27.05
Philippines 21 1235 30 204.7 404 87.5 2170  VIX Index 18.93 4.99 -7.52 10.38 -2.62
S. Korea 554 28.0 986 593.7 1,927 3140 5885  CRB Index 314.85 317.11 312.30 268.83  264.95
Taiwan 334 162.9 461 145.8 (44) 169.1  (2,366) 177, Bloomberg
Thailand 48 21.1 88 217.9 686 743 2,092
Vietnam 2 382.5 2 8,296.4 (61) -66.5 (23)
Pakistan @) -733.3 @  -350.0 (350) 95.8 (3)

77, Bloomberg
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Top 20 Net Buying Value (B m) Top 20 Net Selling Value (B m)
Stock Date Net Stock Date Net

31-Jul 30-Jul 27-Jul 26-Jul 25-Jul (YTD) 31-Jul 30-Jul 27-Jul 26-Jul 25-Jul (YTD)
SCC 747.2 290.7 106.3 219.5 -299.7 4,419.3 DTAC -73.6 -4.0 129.3 1971 410.8 2,132.0
KBANK 597.5 641.3 540.2 186.9 246.2 15,383.9 BIGC -72.0 -66.8 3.1 -74.9 -65.2 1,352.8
ADVANC 139.5 131.7 281.4 106.6 190.9 9,975.1 BBL -53.4 -104.8 -119.1 13.9 80.8 13,375.1
AOT 108.6 -2.0 -5.9 85.4 421 3,323.1 TOP -37.2 25 20.2 6.3 -1.9 2,918.3
KTB 85.9 49.8 76.7 35.3 28.1 3,795.0 BANPU -36.2 -25.2 -0.2 -331.0 10.8 486.9
PTTGC 79.7 -7.9 -1.0 1.2 -25.4 3,536.4 CPF -23.9 -25.6 116.1 28.8 -28.7 4,645.2
T™MB 62.6 -1.8 -1.0 1.6 0.5 127.5 AAV -19.2 -1.0 1.4 -2.0 0.3 -304.2
TCAP 56.5 191 22.7 18.2 12.9 1,635.3 PS -18.3 6.2 29.3 34.4 16.4 540.9
PTTEP 55.3 -27.0 25.5 11.3 -10.4 4,324.7 TRUE -17.3 -2.0 -2.4 0.7 -1.9 1,038.0
TUF 50.0 3.9 6.5 415 19.9 863.5 PTT -17.3 123.4 103.6 18.2 -346.0 9,651.2
HEMRAJ 49.8 19.6 16.9 31.6 8.5 1,431.1 TTA -15.4 -1.1 -0.7 -0.4 -0.9 -23.9
RATCH 46.8 37.5 25.2 9.4 3.6 850.3 SCB -15.2 18.0 312.9 37.7 56.3 7,469.9
CPALL 45.2 -55.7 8.0 2.6 -32.5 4,488.7 AP -12.7 -19.9 -4.6 13.5 3.6 1,402.9
THAI 39.1 -0.2 -3.0 -85 -2.0 1,263.8 AMATA -12.3 n.a 1.8 0.7 0.8 814.1
BGH 38.8 -11.1 2.2 35.7 7.9 920.7 HMPRO -12.3 -13.9 -17.3 -11.9 -6.3 146.5
SPALI 38.2 2.3 63.2 28.6 11.4 3,074.2 SAMART -11.0 -9.5 -4.2 -11.7 -13.7 225.9
EARTH 25.3 24.6 15.1 245 24.8 245.6 INTUCH -9.7 12.2 27.8 10.6 17.0 4,578.0
LH 243 -66.0 -3.8 10.2 -11.4 1,871.0 CCET -8.4 n.a -0.8 -0.0 0.2 123.4
LPN 20.8 -8.1 43.7 21.8 17.5 2,805.0 BEC -8.3 171 33.9 -20.1 11.4 248.0
MAJOR 17.6 10.0 6.3 5.4 4.0 227.0 ROBINS -5.5 15.1 7.9 2.1 -0.8 661.7
Top 20 Most Active by Value (B m) Top 20 NVDR Daily Outstanding
Stock Date : 31/07/2012 Net Stock No. of Shares Paid Up Capital % of Paid Up

Total Buy Sell Net % * (YTD) in Hand Shares Capital
SCC 1,832.6 1,289.9 542.7 747.2 55.3 4,419.3 TISCO-P 22,300 33,858 65.86
KBANK 935.1 766.3 168.8 597.5 26.0 15,383.9 GOLD-W1 309,041,058 504,065,655 61.31
ADVANC 733.7 436.6 297.1 139.5 25.0 9,975.1 GOLD 408,709,435 1,134,147,724 36.04
BBL 475.6 21141 264.5 -53.4 16.6 13,375.1 LPN 464,234,270 1,475,698,768 31.46
PTT 275.2 128.9 146.2 -17.3 13.8 9,551.2 BBL 566,747,253 1,908,842,894 29.69
SCB 227.5 106.1 121.4 -15.2 8.3 7,469.9 E-W1 102,507,531 347,000,000 29.54
CPALL 203.4 124.3 79.1 452 11.7 4,488.7 KBANK 684,013,549 2,393,260,193 28.58
BAY 198.3 101.4 96.9 4.5 25.6 8,515.0 TWFP 2,494,234 9,506,055 26.24
PTTGC 177.2 128.5 48.8 79.7 9.7 3,536.4 E 176,737,437 694,000,000 25.47
LH 166.3 95.3 71.0 24.3 46.0 1,871.0 LH 2,246,701,997 10,025,921,523 22.41
DTAC 158.1 422 115.8 -73.6 16.8 2,132.0 SIRI-WA1 636,909,100 2,927,921,756 21.75
BIGC 156.1 421 1141 -72.0 259 1,352.8 SPALI 328,488,667 1,716,553,249 19.14
PTTEP 139.4 97.3 421 55.3 53 4,324.7 BLAND-W2 1,284,482,560 6,883,702,818 18.66
BEC 123.5 57.6 65.9 -8.3 28.7 248.0 BAY 1,074,014,679 6,074,143,747 17.68
KTB 117.4 101.7 15.7 85.9 41 3,795.0 LRH 26,663,780 166,682,701 16.00
AOT 112.5 110.5 1.9 108.6 18.7 3,323.1 AP 453,301,551 2,841,113,738 15.96
BGH 93.9 66.4 27.6 38.8 18.9 920.7 NOBLE 68,433,600 456,471,175 14.99
SPALI 90.0 64.1 25.9 38.2 48.8 3,074.2 AIT-W1 46,431 314,638 14.76
CPF 875 31.8 55.7 -23.9 4.6 4,645.2 THRE 507,309,064 3,512,494,860 14.44
TCAP 81.0 68.8 12.3 56.5 6.8 1,635.3 PRANDA 55,915,800 403,715,954 13.85

* % of Trading Volume in Underlying Securities

Source : set.or.th
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(i) (1)
ADVANC 154,400 31,306,400.00 2.12%
AJ 1,500 16,950.00 0.39%
AOT 8,400 556,500.00 0.19%
BANPU 328,400 131,529,800.00 20.32%
BAY 41,400 1,346,250.00 0.38%
BBL 128,900 25,087,500.00 1.76%
BCP 60,000 1,302,000.00 0.97%
BEC 9,000 497,250.00 0.23%
BGH 13,500 1,339,875.00 0.54%
BIGC 6,300 1,121,400.00 0.38%
BIC 15,000 581,550.00 1.07%
BLA 12,600 576,525.00 3.38%
BTS 3,900 3,120.00 0.01%
CPALL 219,800 7,402,300.00 0.87%
CPF 53,700 1,758,675.00 0.18%
CPN 12,300 599,625.00 0.50%
DCC 900 46,700.00 0.19%
DELTA 236,400 5,594,860.00 35.34%
DTAC 14,700 1,223,775.00 0.26%
ESSO 42,400 432,480.00 0.69%
GLOW 30,000 1,796,525.00 1.73%
GSTEEL 5,000,000 1,980,000.00 2.21%
HMPRO 76,800 880,200.00 0.74%
INTUCH 418,600 26,213,950.00 3.19%
IRPC 517,500 1,852,324.00 1.92%
IVL 52,000 1,523,500.00 0.61%
JAS 1,697,000 5,566,060.00 2.75%
KBANK 676,500 117,854,550.00 6.57%
KTB 235,900 3,898,350.00 0.27%
LH 483,400 3,714,740.00 2.06%
LOXLEY 5,000 18,000.00 0.12%
MINT 160,700 2,523,990.00 6.21%
PS 41,900 750,390.00 0.56%
PTT 83,100 26,993,800.00 2.71%
PTTEP 20,000 3,020,000.00 0.23%
PTTGC 263,500 15,564,875.00 1.70%
RATCH 18,600 846,300.00 1.05%
ROBINS 9,600 577,000.00 0.82%
SC 5,000 75,000.00 1.63%
SCB 203,300 32,343,050.00 2.38%
SCC 9,800 3,205,600.00 0.30%
SCCC 900 305,100.00 1.17%
SPALI 10,100 179,820.00 0.21%
STA 10,000 144,000.00 0.61%
TCAP 11,700 365,625.00 0.06%
THAI 18,600 366,440.00 0.37%
THCOM 26,000 390,450.00 0.33%
TISCO 3,000 119,250.00 0.12%
TMB 746,900 1,139,444.00 0.47%
TOP 172,100 10,219,800.00 4.80%
TPIPL 1,000 11,800.00 0.03%
TRUE 80,200 324,008.00 0.12%
TTA 14,400 223,090.00 0.56%
TUF 101,100 7,337,050.00 4.88%
TVO 50,000 1,246,000.00 0.92%
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Research Department
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August 2012

Equity Calendar

July 31, 2012

Tuesday Wednesday Thursday
1 2
Par split XD
SABINA B1 par (from B5) PTL @B0.17
TIW @B4.63
XD PUBLIC HOLIDAY UOBSTF @BO0.26
DTAC @B2.27 (Asarnha Bucha Day)
KYE @B15.82 New shares trading
PTTEP @B2.80 GRAND 232.96m shrs (pp@B2.56)
New shares trading
BLISS 31,500 shrs (w)
NIPPON 61m shrs (std)
MOC: Jul-12 CPI
6 7 8 9 10
XD XE XD "SP" sign posted Conversion
SCC @B4.50 CIG-W3 1:15w @B0.90 (final, "SP") SNC @B1.00 KBAN13CE ADVAO1CB 1:39.07776DW @B131.874 (final)
TPC @BO0.75 ADVAO1PB 1:29.30832DW @B170.948 (final)
XD AOTO01CB 1:15DW @B38.00 (final)
DCC @B0.79 AOTO01PB 1:10DW @B50.00 (final)
TTW @B0.22 BJCO1CA 1:9.89511DW @B26.716 (final)
ESSO01CB 1:4.97834DW @B9.16 (final)
"SP" sign posted ESSO01PB 1:3.98279DW @B13.442 (final)
ADVA01CB KBANO1CB 1:24.67308DW @B138.17 (final)
ADVA01PB KBANO1PB 1:24.67308DW @B98.693 (final)
AOTO01CB KTBO1CC 1:4.82486DW @B12.545 (final)
AOTO1PB KTBO1PB 1:3.85996DW @B16.405 (final)
BJCO1CA IRPCO1CB 1:1.98306DW @B3.768 (final)
ESS001CB IRPCO1PA 1:2DW @BS5.80 (final)
ESSO01PB PTTEO1CC 1:39.37008DW @B152.577 (final)
KBANO1CB PTTEO1PC 1:39.37008DW @B187.03 (final)
KBANO1PB SCBO01CB 1:24.56399DW @B95.31 (final)
KTB01CC SCBO1PA 1:19.65023DW @B117.909 (final)
KTBO1PB
IRPCO1CB "SP" sign posted
IRPCO1PA ADVA13CD
PTTEOLICC PTTE13CE
PTTEO1PC SCC13CD
SCB01CB
SCBO1PA
13 14 15 16 17
Conversion Delisting Delisting
KBAN13CE 1:19.73944DW @B110.536 (final) |KBAN13CE ADVA13CD
PUBLIC HOLIDAY TCAP-P 1:1 PTTE13CE
(Subs. for H.M. The Queen's Birthday ) Conversion SCC13CD
ADVA13CD 1:39.0776DW @B122.106 (final)
PTTE13CE 1:39.37008DW @B147.655 (final)
SCC13CD 1:98.03922DW @B303.955 (final)
20 21 22 23 24
XwW
SMM 4 existing : 1SMM-W2 @free
NESDB - GDP 2Q11 MPC meeting
27 28 29 30 31
Conversion
CIG-W3 1:15w @BO0.90 (final)
BOT : Jul-12 Trade

MOC : Aug-12 CPT

September 2012
Monday Tuesday Wednesday Thursday Friday
3 4 5 6 7

10

11

12

13

14

17
XW
GL 3 existing : 1GL-W2 @B0.10

18

19

20

21

C = conversion, CB = convertible bonds, PP = private placement, p = preferred shares, w = warrants, n = new, STD = stock dividend, NPG = Non-Performing Group
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