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saaidumiaas 20 Suabuiao Soluuiiitoamu: laesmsune AP isymiichnan 7.25 un

la: BoAu CBG Asyniuinu 61.50 un orhiklawacouinulchndy 8.22% msluseroan
WeD 2 SUrnMsIMUu Boanunsasu: SET Index Mikwacouinus1o 1.16% Tusooioanidaanu

dryruirunsm Pairs Trade glourao 1 U woo AP 1a: CBG

AP e RatliO [T — Upper  =----=- Lower ® Action
Market Cap (MIn THB) 22,808 12.00
Price 7.25
Fair Value 9.70
Upside(%) 33.76%
CBG 4.00
Market Cap (Min THB) 61,500 200
Price 61.50 000
Upside(%) na. 2 B A E 2 K 2 g g g g

amu:AoAIU Pairs Trade Portfolio

JoyamsUaanmulueda
N waaouinu N waoouinu . . waaouinu
No. Long dunu  symUaamu: Long Short dunu symdaanu: Short Sunidaamu: sunUaamu: mils/cnanu - amu:
0
1 SIRI 152 154 1.32% scB 132 1315 0.11%  20/01/2016 16/02/2016  1.42% -0.53% Tasnuzuad
2 spcG 20.9 222 6.22% SIRI 1.65 1.63 1.18%  29/02/2016 02/03/2016  7.40% 1.62% fasnuzuas
3 BEC 275 27.75 0.91% PSL 6.35 6.55 315%  04/04/2016 04/04/2016  -2.24% 0.15% damanu
4 KCE 72.5 78 7.59% AOT 404 393 2.68%  25/04/2016 28/04/2016  10.26% -0.75% fasnuzuas
5  KBANK 160 162 1.25% scB 130 125 3.38%  18/04/2016 19/05/2016  4.63% 0.36% Hasauzuas
6 WHA 31 3.38 9.03% DTAC 36 36.5 -1.42%  31/05/2016 02/06/2016  7.61% 0.39% fasnuzuas
7 GPSC 325 325 0.00% THAL 18.9 19.4 -2.65%  20/06/2016 20/06/2016  -2.65% -0.28% damanu
8 CPN 57.5 56 -2.61% HMPRO 10.1 10 0.99% 01/08/2016 01/08/2016  -1.62% -0.78% damavu
anu:AvAoluwesa
N 3 waaouinu N 3 waoeuinu . . waaeuinu
No. Long Aaunu s1mMada Short aunu s1mMada SURdoamu:  duahga  rivls/vnanu amu:
Long hort SET
1 AP 7.1 7.25 2.11% CBG 65.5 615 6.11%  15/09/2016 15/09/2016  8.22% 1.16% \asatuz
asy Performance goorIu:LN Misa:augoomsm Pair Trade
Pair Trade Port Summary 33.05%
3 0, 0, . 0
Number of Trade 9 Total Profit 33.05% 35%
. . 9
Winning 6 Winning (%) 66.67% 30%
. - ) 0,
Losing 3 Losing (%) 33.33% 2504
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