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United States Yield Curve - 18 Oct 2021 =

Last %Chg %MTD %YTD

Dollar Index

93.95 0.02%

-0.29%

EURO/USD 1.16  0.01%  0.21%

USD/THB 33.47  -0.4B%  1.07%

Gold Spot 1,763.12  -0.10%  0.35%

*Aau wunadvaaue

BOND (US)

2 Year 0.43 | 7.72% ["154.41% [1251.28%)
5 Year 1.17 | 3.95% [ 21.26% [1224.28%
10 Year 1.60 | 1.90%| 7.59% [ 75.23%
BOND (TH)

1 Year TH 0.52 0.19% [ 2.97% [146.07%

10 Year TH 2.02 | 2.02% ] 8.44% [1'52.69%
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Foreign Net Buy

Stock (M.Baht) % Holding Chg. Return
KBANK 11,150 3.37 35.7%
PTTGC 7,375 2.56 9.3%
XPG 5,549 2.84 -5.1%
SCB 5,311 1.25 27.8%
PTTEP 4,680 1.02 19.8%
LHFG 3,409 10.95 33.6%
BANPU 3,242 1.24 -3.7%
HANA 1,854 3.18 -3.0%
IRPC 1,800 1.95 28.2%
KCE 1,547 1.55 -2.1%
SET 47,832 6.9%

Top10 (avg.) 14.0%
Down Jones -0.7%
Oil (WTl) 18%

As of 13 Aug - 15 Oct 21
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Foreign Net Buy

Stock (M. Baht) % Holding Chg. Return
AOT 741 0.04 -0.7%
PTTEP 265 0.01 0.4%
TIDLOR 244 031 1.4%
KBANK 172 0.10 1.8%
VGl 161 0.12 0.8%
BBL 106 0.08 0.8%
CPALL 75 0.04 -0.4%
MINT 63 0.07 -1.5%
CPN 47 0.02 1.3%
CBG 39 0.04 -1.2%
SET 3,774 0.3%
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Valuation ﬁ:u Top picks

Last Price
Company  Sector FairValue  Upside PER 21F Div Yield 21F (%)
(18/10/2021)
MTC FIN 60.50 72.00 19.0% 234 0.6
CPALL COMM 65.00 70.50 8.5% 57.3 0.9
CRC CcOMM 35.50 38.00 7.0% NM 0.0
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Stocks Start Date Weight Fair Value ) . Strategist Comment
Return Yield Stop Profit

fagmnaaalulsamaanniuuddaidaanauazmstiauaaiannsms

-4 - 0, 0,
MAJOR 29-n.01.-21 10% 0.68% 22.15 22.30 25.00 10.11 4.48 22.00 Lockdown Wasvsaeifiatiu araTsevtonduunitinlalu 4Q64
CRC 16-n.0.-21 10% 5.19% 33.75 35.50 35.20 NM 0.00 34.25 wnTinsauszazduidadn'ls Sentiment idowInanunumsidaiasly
EriuanuNuIuaInInsg
AOT 30-8.0.-21 10% 6.35% 63.00 67.00 69.99 NM 0.00 65.75 melsaeugiurmsdu+maduglivsmssuaiundn Josuludas
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susfAinunndu dofufadundumaulangy sw. Asavudiuing
Underperform nguau

KBANK 20-n.01.-21 10% 15.08% 126.00 145.00 154.00 11.27 1.79

‘

Sensitivity zavsiaduaunaiu PO aa Downside Ussunainns CPALL
CPALL 9-n.0.-21 15% 3.04% 63.08 65.00 70.50 57.32 0.87 62.25 WU Naq 5 mwﬁq\:m‘w 43.5 1w azahaan Downside Ussuiauns
CPALL &9 1.9%

Arvnanamssnfiuouilndluiig 2H64 aunivagiugia 4Q64 iana

- - 0, 0, .
Wl Ean-l L028 ez 2225 Ll 300 L2952 8 o225 Alsazndunduintaaieiu wyundnaingsialsonduiaiaaziiudg

w1 lsqusoan 3Q64 =ius3is QoQ uaz YoY an
MTC 18-p.a.-21 10% 0.00% 60.50 60.50 72.00 23.44 0.64 57.00 wurhindudadulanauias M sALILA 2 MAsN15AA 1L lock
down sivueigiaun.e. 64

21 min CENTEL ‘lu/avyulu MTC unuludaausitirfiu

Accumulated returns since our recommendation Stock Classification

MTC 0.00% FIN MEDIA
ScB 0.00% TOUuRIsm 10 10%
MAJOR 0.68% 10%
MINT 1.54%
CcCOMM
CPALL 3.04% ENERG 25%
CPN 4.00% 10%
TOP 4.52%
CRC 5.19% PROP
AOT 6.35% 10%
KBANK 15.08% BANK 10%
-10.0% -5.0%  0.0% 50%  10.0% 15.0% 20.0% 15%
Accumulated returns Beta Porffolio
HASPS Portfolio HSET Index Min, Max,
60.0% 54.72% 0.72 ” 1.61
0%
s Beta Portfolio, 1.07
40.0%
30.0%
20.0%
10.0% 442% 5 3894 0.34%
0.0%
-0.22%
-10.0%
YTD MTD -1D
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