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Quantitative Analysis
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Long Short Profit (1YR AvgAcc) # Transaction # Winning  # Losing % Winning
GPSC com7 7.86% 5 5 0 100.00%
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Pairs Trade Talk

amu:AoAdIU Pairs Trade Portfolio
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No. Long dunu  symMUaamu: long Short unu symuaamu: < unUaamu: Suntaanu: rils/vnanu anu:
ort
1 SIRI 1.52 1.54 1.32% SCB 132 1315 0.11%  29/01/2016 16/02/2016  1.42% -0.53% flagouzuad
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% flagauzua
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% 2ok TRTN AT
4 KCE 72.5 78 7.59% AOT 404 393 2.68% 25/04/2016 28/04/2016  10.26% -0.75% oo usuan
5  KBANK 160 162 1.25% ScB 130 125 3.38%  18/04/2016 19/05/2016  4.63% 0.36% flagouzuad
6 WHA 3.1 3.38 9.03% DTAC 36 36.5 -1.42%  31/05/2016 02/06/2016  7.61% 0.39% flagouzuad
7 GPSC 32.5 32.5 0.00% THAI 18.9 19.4 -2.65% 20/06/2016 20/06/2016 -2.65% -0.28% AN
8 CPN 57.5 56 -2.61% HMPRO 10.1 10 0.99% 01/08/2016 01/08/2016 -1.62% -0.78% AU
9 AP 7.1 7.25 2.11% CBG 65.5 61.5 6.11%  15/09/2016 15/09/2016  8.22% 1.16% fagauzuad
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No. Long Aaunu s1manaa Short dunu symahaa unidoaniu:  duahga  mls/vnanu anu:
Long Short SET
1 GPSC 36 36 0.00% COM7 12 12 0.00% 20/10/2016 20/10/2016 0.00% 0.00% asaug
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Pair Trade Port Summa
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annsnvosuid rannswe___anunsngodiid
1 AAV 262,800 - 51 LPN 672,500
2 ADVANC 736,000 - 52 MAJOR 63,900
3 AMATA 354,000 - 53 MINT 354,000
4 ANAN 492,400 - 54 MTLS 837,500
5 AOT 131,400 - 55 PLANB 312,300
6 AP 1,418,100 - 56 Ps 466,000
7 BA 229,600 57 PTG 5,564,800 -
8 BANPU 4,694,700 - 58 PTT 58,500 , OTHER 26/10/2016
9 BBL 602,400 , OTHER 26/10/2016 59 PTTEP 729,700 , OTHER 26/10/2016
10 BCH 212,900 - 60 PTTGC 1,265,900 , OTHER 26/10/2016
11 BCP 392,100 . OTHER 26/10/2016 61 QH 6,689,400 -
12 BDMS 1,436,800 - 62 RS 730,400 -
13 BEAUTY 179,800 - 63 s 2,894,700 , XM 27/10/2016, XM 10/11/2016
14 BEC 86,200 - 64 SAMART 611,800 -
15 BEM 4,975,400 65 SAWAD 484,300 -
16 BJCHI 1,052,600 - 66 scB 399,900 , OTHER 26/10/2016
17 BLA 264,500 , OTHER 26/10/2016 67 scc 154,600 -
18 BLAND 13,115,000 - 68 SGP 131,200
19 BTS 8,010,600 . OTHER 26/10/2016 69 SRI 23,387,000
20 CHG 1,729,400 - 70 SPALI 828,300
21 CK 1,486,800 - 71 SPCG 698,600
22 CKP 3,855,200 - 72 STEC 346,600
23 com7 51,997,900 - 73 STP 1,667,100
24 CPALL 370,300 74 sviI 913,200
25 CPF 3,478,500 75 TASCO 389,100 -
26 CPN 213,500 - 76 TCAP 332,900 , OTHER 26/10/2016
27 DTAC 572,100 - 77 THAI 92,900 -
28 EGCO 68,600 . OTHER 26/10/2016 78 THCOM 386,400
29 EPG 523,300 - 79 TISCO 85,400 -
30 ERW 1,313,200 - 80 ™B 15,506,700 , OTHER 26/10/2016
31 GL 28,000 - 81 TOP 356,800 , OTHER 26/10/2016
32 GLOBAL 414,000 - 82 TPIPL 12,879,900 -
33 GPsC 276,000 , OTHER 26/10/2016 83 TRC 3,033,200
34 GUNKUL 1,208,100 1+ XM 26/10/2016 84 TRUE 10,647,500
35 HANA 76,100 . XD 25/10/2016 85 TTA 3,620,400
36 HMPRO 3,425,500 - 86 TTeL 247,500
37 ICHI 1,136,600 - 87 W 1,081,700
38 IFEC 2,538,400 - 88 TU 221,600
39 INTUCH 2,595,400 - 89 VO 332,200
40 IRPC 13,627,900 , OTHER 26/10/2016 90 UNIQ 246,800 -
41 m 5,297,300 - 91 VGI 1,398,900 , OTHER 25/10/2016
42 vL 1,837,500 92 VNG 164,500 -
43 JWD 122,900 - 93 WHA 23,705,700
a4 KBANK 557,600 . OTHER 26/10/2016 % WORK 93,700
45 KCE 89,200 -
46 KKP 227,500 -
47 KTB 5,403,200 , OTHER 26/10/2016
48 KTC 8,500 -
49 LH 470,400
50 LHBANK 4,063,200
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Pairs Trade Talk

Methodology
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