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Sector 22-Nov-12 17-Jun-13 +- 2012
SET 1,279.5  1,471.0 15.0% 34.3%
ICT 170.2 2356 38.4% 48.6%
Banks 489.7 543.0 10.9% 45.0%
Property 233.5 306.4 31.2% 76.7%
Energy 19,871.7  20,299.6 22% 4.6%
ConMat 10,1639 11,2422 10.6% 35.0%
Petrochem 879.7 914.9 40% 4.4%
Commerce 25,8086 30,436.2 17.9% 71.7%
Electronics 798.2 908.9 13.9% 30.5%
Food 12,3021  10,908.7 -11.3% 34.4%
Media 775 925 19.4% 64.8%
Transport 119.2 173.7 45.7% 53.6%
Healthcare 2444.87 3,248.26 32.9% 28.1%
SET 127951 1,471.04 = 150%  34.3%
ADVANC 198.00 257.00 29.8%  42.7%
INTUCH 61.25 8175  335% 61.4%
DTAC 82.75 11800  426%  30.7%
CK 9.10 2420 165.9% 76.3%
STEC 23.00 22.80 09% 118.0%
ITD 3.80 6.85  80.3% 15.4%
NWR 1.44 322 1236% 190.9%
SIRI 3.14 3.42 89% 179.4%
LH 8.90 11.00  236% 54.8%
PS 19.90 2390  20.1% 75.8%
SCB 159.00 174.00 9.4% 58.5%
TISCO 45.25 48.00 61%  35.1%
KTB 17.10 20.50 19.9%  38.9%
BECL 28.00 3875  384%  92.0%
CPALL 39.50 40.50 2.5% 76.0%

KSS: wainawmuszeznans

nanaULLNBSMAMmUAL 27 fl.a. 56 fu Uiy
ALRfe KSS wosh -7.2% < SET -5.8%

KSS: Medium-term Portfolio

Index/ Current YTD
Price (Bt) Price (Bt) +/-
1560.87 1,471.0 -5.8%

Sector Stocks Weighted

SET Index (27 Mar 2013)

Energy PTT 30% 327.00 329.00 0.6%
TOP 66.25 63.75 -3.8%
Chemical PTTGC 10% 69.75 71.50 25%
Cement TPIPL 16.00 1160 -27.5%
Bank KK 66.00 5775 -12.5%
KTB 15% 25.50 20.50 -19.6%
TCAP 45.00 42.50 -5.6%
ICT DTAC 10% 96.75 118.00 22.0%
INTUCH 80.25 81.75 1.9%
Property LH 13.10 11.00 -16.0%
AP 15% 9.55 6.95 -27.2%
STEC 29.50 2280 -22.7%
Electronic HANA 5% 2550 2200 -13.7%
Commerce HMPRO 14.28 13.90 -2.3%
ConMat DRT 59% 8.85 9.60 8.5%
Auto IRC 19.40 19.50 0.5%
Food TUF 65.25 60.50 -7.3%
Total 17 90% Cash10% =7.2%)

Outlook Recovery
Strategy Selective Buy
Cash/Equity (%) 10/90
Trading Band 1,452-1,492
Technical picks (Unit: Baht)
Stock CP Band FV Rating
DTAC 118 116-123 96.50 Sell
ADVANC 257 253-266 222.00 Sell
BGH 154 151-157 181.00 Trading
KTB 20.5 20.2-21.8 28.50 Buy

FV = Fair value, CP = Closing price, Band = Trading range
SET Index Chart (P/E band: rest above 16x)

SET Index PIE (x)
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Market info. SET SET50 MAI
Index Closed 1,471.04 982.16 429.49
A +/- (pts) 5.77 3.29 1.25
A +/- (%) 0.39 0.34 0.29
Market cap. (8t bn) 12,660 9,536 190
Turnover (Bt mn) 43,475 28,110 2,831
Trading value (8tmn) BUY SELL NET
Institution 4,739 2,649 2,090
Proprietary Trading 7,548 8,684 -1,135
Foreign 8,917 8,428 489
Retail 22,270 23,714 -1,444
Commodities Close DoD +/- AYTD%
NYMEX ($/bbl) 98.03 0.18 711
Gold — ($/0z.) 1384.9 -5.77 -2.07
Baltic Dry Index 925 25.00 -45.36
FOREX Jun 14 Jun 17 A +/-
Bt/US$ 30.553 30.656 0.1030
EU/US$ 1.335 1.336 0.0018
Yen/US$ 94.070 94.669 0.5990
Interest Rate Present
BOT R/P 1 day rate 2.50%
US Prime rate 3.03%
US Fed Fund rate 0-0.25%
US 10Y Bond Yield 1.60%
Euro Refi Rate 0.75%

Source: Bloomberg
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Quant Trading Idea: SET50-SET100 Play (2H03)

¥ <

Faunenils CK drw5u SET50 waz VGl @a5u SET100

SET leusemasiedevannsndnazindriuladudvil SET50 way SET100 saulus 5uld 1 n.p.2556 fail

Wefinsandadeiugiulszneu tsuden CK \Ju Top Pick veanguiivih SET50

SET50 SET100 .
Inclusion Exclusion  Inclusion Exclusion 131A1AIMAUITENBUNTS 2Q56 AUlAseLilps meusmyuaNilsInnsue
8ENTEL ggig Slg}'zD (A;JFPT Ruasmuly BMCL ﬁmﬁamilﬁiﬂmaéwa&iatﬁadmadﬁiﬁwé’ﬂ Tusumul,ﬁ&nﬁ’u
GLOBAL TISCO SRICHA  KSL ﬁwuumqmmummmLml,miwu #xouUN1U Net Debt-to- Equity ratio ‘ma@aa

\L,JVY_lA IF',A%TNA g1anNan 2.9 wh a1 AUl wdewies 1.6 wh K fu 1056 Faeuit
DEMCO  RML mmawmiﬂiumﬁmmﬂizgamemu’luamﬂm a&amwugwu 32 Um

mgéT SS.P &Sy SET100 15wden VG daiu Growth Stock Aarilsgnsy 2557 (§uqﬂ
\F/‘gl LACSOC’\IO $1..2557) L?luimﬁa 53% L“Zf'mamﬁ”u ROE ﬁqamnﬁi 69% el VGI Tuwu
KCE WORK g3nudesn dadvereiuilawani 2.5 W yaritugiu 139.25 ym

WUz R 2 Mdusiud La1vers w Tuvnsgavineveheu iy,

mﬂmiﬂmsnﬂﬁmaau”l,mmanﬂmwaﬂmwHwaﬂuﬂﬂmmm‘l,umumﬂmﬂuaﬂm GNLLG]U 2548 WU’J’]&JI@ﬂ’]ﬁﬂ’ﬁﬂﬁUG]'JLW&J"UHIG’W]Lﬂ‘UGNLLG]"U'N 1
weunaun1susuldnviilndasiing IﬂEJ‘WU‘V]L"U’] SET50 Iwwamammmaaaaqm 9% NNTOAINLN 1 LAY LAz 6% mﬂsuamwm 2 &Uansi uel
*maﬂﬁnﬂL°znmmmumiﬁmmﬂwmaﬂanLaﬂuaeﬂu"mq 1 lhoulsn mmuwumm SET100 fanuiiaulatiosnin wsgnindeamin 1 iheuuay
2 da ﬁ]ﬂuwamammmaamwm 2% tay 3% MINaIRU

a v o Y o v a v o Y o v
WAARDULLNULRA YYD URANVIINUNLUI SET50 WAARDULLNULRA YYD URAIVINUNLUI SET100
R I
10.00% 7 & 17777 3% &
] & 3% g ! :
8.00% - i § ] SE : ] 2
2 2% 2 | 3
~ 1 [N I %o -
6.00% : g 2% 1 | |1 R
s00% | ! N 2 % ! : g
R 1 i 5 ° i ‘ °S 3 g o
N S 2 R 2 o2 8 1% 4 0 s g 2 e
2.00% - ; ! S 2 5§ 8 K @ : ! Q@ < g
¥ S % v % % 0% — : ‘
0.00% ] 9 | : =
| i 1% ! : b
] ] ] i ?
200% ) ! A% i
My -2W AW 3D 1D +1D +3D +1W +2W +1M -1M3 2W i -iW 3D -1D +1D 43D +1W +2W +1M
,,,,, 1
a v o v N 3.0% a v o |
NaP@Y LnuLtaagelaunad Je_\‘i‘iigu‘v!ae.ﬂq_’\.ﬂ SET50 8 WNaf JULmuLaaﬂﬂauwawamwaanmn SET100
. T 2.0% -
1.50% 1 & ° 2
S| R e 8 2 o
= 2 0% & & @ 2 2R
1.00% - S 3§ o £ s 3 =° S s o
=] ) Q o, '
0.50% - g s &5 = 0-0% . "
5 s L 2 b
0.00% - SENEE S S —— -1.0% A S g ¥ o
R s I
& o
-0.50% - s B 2.0%
~
@
-1.00% - ? -3.0% -
AM 2W W -3D -1D +1D +3D +1W +2W +1M -IM 2W -1W -3D -1D +1D +3D +1W +2W +1M

wenINilsAvesiufignaeneenatndail dnundsilunseuwaus waevinlunisau daiu wuedilivanidesiunquaing1d eg1adosauninvgHiu
429 1 WeundinsuTuanBnludviien

Kasamapon Hamnilrat Assistant Analyst
Registration No. 17622 Piyapat Patarapuvadol
Kasamapon.Hamnilrat@krungsrisecurities.com

Disclaimer: tanans/maouatuidavinduuuiugutayaiiidawmasassisany deiansanudindanuindada ab19'lsAn1n vua.ndnnindnsoaiianaiusasanugneag
uarANuFNYsalaasiayadina1le unanudenaniuiasindenasiiaviniialdilutayalsznaunisdadulalunisainu viEnauasudnalunisuldsunlasauiiu
wiallszinainseingg Mlsnaluanans/sauaiud Taabisasudslinsuaromi dofuiinasmulisaldaafifiaatissaunaulunisfiarsannisasmu



MarketCast | Susanst 18 nuneu 2556

1 < o v da X
AAIANIUITEINA LLaS‘UizLﬂ‘L!ﬁ']ﬂfU‘VILﬂﬂ“IJ‘LISL‘L!ﬁa']ﬂIaﬂ

nazaaasiuiiagein: dvilindvgnaivinssy
m'ﬂwa‘wwu 109.67 90 %30 0.73% Undi
15,179.85 amwwlmmwuummaua
mswmwLLsuameﬂumwuaaam% S7ul
mjum’mmauumaswmwwwmm SEHU
gegaluseu 7 U ogalsfnnm wssuanleign
aﬂmaqLuaamﬂunawuswumvwmssuama
AeufiazdunsunanisUsErvessIAIINAN
ansg (win)

aazaanviuglsy: duil Stoxx Europe 600
LT 0.7% ﬂmll 293. 25 0, D FTSE 100
mmwuaauﬂauﬂw 6,330.49 90 L ANTU
22.23 30 ma +0.35% nil DAX AAINRUY
wasiudad 8,215.73 9m Wy 87.77 3,
ma +1.08% mﬁuu CAC-40 mmwuclmﬂaﬂﬂ
7 3,863.66 M WL 58.50 0 939 +1.54%

o H

azuzquuuﬂu WTI, BRENT: WTI dswou
Woun.a.uduas 8 wwus Yadi 97.77 ABAANS/
U1ilsa, BRENT  deweulieun.n.iinain
ADUABU ANAY 46 LTUR 138 0.43% Uad

105.47 ARAAS/UISLsa

fygymesAinaiaiagasn: COMEX
(Commaodity Exchange) dauamﬁaua.wiw
89 4.5 pvaans wie 0.32% Uadl 1,383.1
ADARS/eaUd

mmmﬂ%qswﬁumqﬁ’ma%’n ﬂ"nﬁu@aami‘
ammmmwumamaummuwum AU
94.86 10U UaE LLsuamsuumamwﬂUWsmma
7 0.9245 W59A ﬁ’.]u@]’]urﬂ’]LﬂuEJIiLL‘Uﬂﬂ’]‘Uu
uwArsYAU 1.3342 aeaansaniy Rulaudseu
ANBIEIEAU 1. 5694 ABARNTENE muaﬂauu
maamsammmmmumamsmﬂuaﬂaLau
NANe smnuﬂis stulmmmuumﬂﬂswua
AANSAITdNAD199raATUIATATINTE
NSNS

Date Release For
17-Jun Empire Manufacturing Jun
17-Jun NAHB Housing Market Index Jun
18-Jun CPI May
18-Jun Core CPI May
18-Jun Housing Starts May
18-Jun Building Permits May
19-Jun MBA Mortgage Index 15-Jun
19-Jun Crude Inventories 15-Jun
19-Jun FOMC Rate Decision Jun

NU8LAA : Macroeconomic News
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(Fia: Infoquest)

Actual Consensus Prior R:\r/;sn?d
7.8 0.8 -1.4
52 45 44
0.2% -0.40%
0.10% 0.10%
950K 853K
983K 1017K
NA 5.00%
NA 2.523M
0.25% 0.25%

Foreign Market Summary

Indices (pts) Close A+/-(pts) A+/-(%)
Dow Jones 15,179.85 109.67 0.73
NASDAQ 3,452.13 28.57 0.83
S&P 500 1,639.04 12.31 0.76
FTSE 6,330.49 22.23 0.35
NIKKEI 13,033.12 346.6 2.73
Hang Seng 21,225.90 256.76 1.22
FTSTI 3,183.44 22.01 0.7
TWII 7,992.89 55.15 0.69

Crude Oil Charts
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Corporate Governance Report of Thai Listed Companies 2012

Thai Institute of Director (I0D)
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Transportation, Agribusiness
Contractor, Construction Materials, Property
Energy, Petrochemical

Electronics, Commerce, Hotel, Property
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