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Quantitative Analysis
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Key Concepts : 119U CBG USusaaumusandt 16.4% nely 3 5u Faaenduan
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1 Back Test 921374 (Long) %1 AP w¥axiu (Short) % CBG fiauuas 11 wudn dn1evin Pairs
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Market Cap (MIn THB) 22,493 12.0000
Price 715 10.0000
Fair Value 8.86 50000
Upside(%) 23.87% T
6.0000
CBG 40000
Market Cap (Min THB) 65,500 2.0000
Price 65.50 00000 _ I R I I .
Fair Value n.a. g 3 § ¢ § &8 f§ &8 & &t &8 &
Upside(%) n.a. b b o - T T T h b

dryrurumsm Pairs Trade glourao 1 U

Pair Parameters
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Pair Type Correlation Pair 1030
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Correlation 95.7% 430 35.80
330 25.80
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Expected Upside 5.88%
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Long Short Profit (1YR AvgAcc) # Transaction # Winning  # Losing % Winning
AP CBG 6.68% 5 5 0 100.00%
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Pairs Trade Talk

amu:AoAdIU Pairs Trade Portfolio
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No. Long Aunu symUaamu: L Short Aunu symUaamu: Sunidaanu: Sundaanmu: mils/uanu anmu:
ong Short SET
1 SIRI 1.52 1.54 1.32% SCB 132 131.5 0.11% 29/01/2016 16/02/2016 1.42% -0.53% fasaausuar
2 SPCG 20.9 22.2 6.22% SIRI 1.65 1.63 1.18% 29/02/2016 02/03/2016 7.40% 1.62% fasousuar
3 BEC 27.5 27.75 0.91% PSL 6.35 6.55 -3.15% 04/04/2016 04/04/2016  -2.24% 0.15% fFauany
4 KCE 72.5 78 7.59% AOT 404 393 2.68% 25/04/2016 28/04/2016  10.26% -0.75% fagauzuan
5 KBANK 160 162 1.25% scB 130 125 3.38% 18/04/2016 19/05/2016  4.63% 0.36% fasgausua
6 WHA 3.1 3.38 9.03% DTAC 36 36.5 -1.42% 31/05/2016 02/06/2016 7.61% 0.39% Hasousuar
7 GPsSC 32.5 32.5 0.00% THAI 18.9 19.4 -2.65% 20/06/2016 20/06/2016  -2.65% -0.28% fFauany
8 CPN 57.5 56 -2.61% HMPRO 10.1 10 0.99% 01/08/2016 01/08/2016  -1.62% -0.78% fFauanu
anmu:AvADIUWOSA
_ . waasuinu _ . waceulnu . . waaeuinu
No. Long dunu simanga Short daunu symManga sundaanmu:  duahga  mils/uanu amu:
Long Short SET
1 AP 7.1 7.1 0.00% CBG 65.5 65.5 0.00% 15/09/2016 15/09/2016  0.00% 0.00% Hasauy
asy Performance yooriu:LN Misa:auygoomsm Pair Trade
Pair Trade Port Summary
Number of Trade 8 Total Profit 24.83% 30% 24 83%
Winning 5 Winning (%) 62.50% 250 ' 0
Losing 3 Losing (%) 37.50%
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U Bodordmswg surdupdooring v surdupdooring
awnsnueduld rannswel ansnuodilld
1 AAV 779,200 51 KTC 8,600
2 ADVANC 779,800 52 LH 600,100
3 AMATA 320,300 53 LHBANK 4,696,600
4 ANAN 558,100 54 LPN 658,200
5 AOT 3,000 55 MAJOR 42,600
6 AP 725,100 56 MINT 379,600
7 BA 312,800 57 MTLS 1,015,400
8 BANPU 6,683,100 58 PLANB 163,400
9 BBL 1,192,900 59 PM 123,900
10 BCH 334,500 60 PS 396,400
11 BCP 342,800 61 PTG 5,611,600
12 BDMS 26,000 62 PTT 293,800
13 BEAUTY 125,100 63 PTTEP 917,600
14 BEC 110,200 64 PTTGC 1,234,300
15 BEM 6,634,700 65 QH 6,570,600
16 BJICHI 954,700 66 ROBINS 41,500
17 BLA 278,600 67 RS 698,000 -
18 BLAND 14,969,500 68 S 2,659,700 , XM 10/11/2016
19 BTS 9,168,700 69 SAMART 632,200 -
20 CBG 10,600 70 SAWAD 518,600
21 CENTEL 22,100 71 SCB 590,100
22 CHG 1,503,000 72 scc 155,200
23 CK 1,278,100 73 SIRI 21,406,200
24 CKP 7,504,900 74 SPALI 946,200
25 com7 52,378,500 75 SPCG 688,700
26 CPALL 352,500 76 STEC 450,500
27 CPF 3,785,800 77 STPl 1,555,600
28 CPN 214,500 78 SsvI 734,200
29 DELTA 206,600 79 TASCO 633,200
30 DTAC 554,600 80 TCAP 333,900
31 EGCO 68,400 81 THAI 56,700
32 EPG 375,400 82 THCOM 488,200
33 ERW 654,400 83 TISCO 151,100
34 GL 40,200 84 T™B 18,218,400
35 GLOBAL 523,000 85 TOP 9,300
36 GPSC 267,100 86 TPIPL 15,638,700
37 GUNKUL 1,009,300 87 TRC 3,570,200
38 HANA 75,500 88 TRUE 10,716,000
39 HMPRO 3,229,700 89 TTA 3,419,200
40 ICHI 1,062,500 90 TTCL 236,200
41 IFEC 2,860,300 91 W 1,056,300
42 INTUCH 2,221,400 92 U 465,200
43 IRPC 14,937,200 93 ™vO 343,800
44 m 4,633,800 94 UNIQ 202,900 -
45 VL 1,778,500 95 VGI 1,884,500 ER 04/10/2016, OTHER 11/10/201
46 JwD 135,800 96 VNG 173,100 -
47 KBANK 498,000 97 WHA 25,739,100
48 KCE 91,100 98 WORK 35,700
49 KKP 208,900
50 KTB 5,664,600
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Pairs Trade Talk

Methodology
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