
Portfolio Strategy 1



Portfolio Strategy

Win Rate = 36.8% 100.0% 55.8%75.0%



Portfolio Strategy 3



Portfolio Strategy 4



Portfolio Strategy 5



Portfolio Strategy 6
Source : Bloomberg, SETSMART, InnovestX Research

•

•

•

•

56

33

23

39

25

14

55

31

24

Total (150)

Large-cap (89)

Small-cap* (61)



Portfolio Strategy 7
Source : Bloomberg, SETSMART, InnovestX Research

ENERG
34.7%

BANK
21.5%PROP

7.6%

FOOD
5.6%

FIN
4.1%

Others
26.5%

•

•

•

•

ENERG
31.1%

BANK
26.1%

PROP
7.7%

COMM
6.9%

ICT
5.8%

Others
22.3%



Portfolio Strategy 8



Portfolio Strategy 9



Portfolio Strategy 10



Portfolio Strategy 11



Portfolio Strategy 12



Portfolio Strategy 13

•

•



Portfolio Strategy 14

Source : InnovestX Research

US ลบ.



Stock 10 หุ้นที่มีมลูค่า Short Sales สูงสดุ YTD (ลบ.)
มูลค่า NVDR Net Buy / (Sell)    (ลบ.)

YTD ม.ค. 67 ก.พ. 67 วันที่ 15-29 ก.พ. 67

AOT 7,921 (5,658) (3,933) (1,505) 139 

PTT 6,848 (707) (776) 169 (98)

KBANK 5,977 (2,088) (2,334) 527 683 

BBL 5,644 (1,370) (1,723) 216 (350)

BDMS 4,522 468 (195) 557 610 

ADVANC 4,191 (2,217) (455) (1,660) (972)

CPALL 4,158 2,517 1,485 1,076 1,645 

PTTEP 3,728 (7,309) (6,031) (1,127) (1,359)

KTB 3,588 (2,047) (1,228) (799) (178)

TTB 2,213 1,121 893 184 11 



Stock Mkt Cap. TP Upside Rec. Core Profit % Growth Core Profit DPS Div. Yield EPS Div. Payout

2565 2566 2567F 2566 2567F 2565 2566 2567F 2565 2566 2567F 2565 2566 2567F 2565 2566 2567F

KLINIQ 9,240 49.00 16.7% Outperform 205 289 360 40.5% 24.6% 0.50 1.30 1.62 1.2% 3.1% 3.9% 0.93 1.31 1.64 53.5% 99.1% 99.1%

AU 7,177 11.00 25.0% Outperform 118 178 214 50.4% 20.2% 0.15 0.21 0.25 1.7% 2.4% 2.9% 0.15 0.22 0.26 103.3% 96.1% 96.1%

ONEE 11,192 6.00 27.7% Outperform 739 505 593 -31.6% 17.5% 0.28 0.18 0.21 6.0% 3.8% 4.5% 0.31 0.21 0.25 90.3% 84.9% 84.9%

SECURE 3,236 35.00 11.1% Outperform 45 92 108 104.2% 17.2% 0.18 0.30 0.35 0.6% 1.0% 1.1% 0.44 0.90 1.05 40.9% 33.6% 33.6%

HTC 6,913 23.50 36.6% Outperform 435 618 686 42.1% 11.1% 0.76 1.10 1.19 4.4% 6.4% 6.9% 1.08 1.57 1.71 70.2% 70.1% 69.6%

NYT 5,530 5.50 23.3% Outperform 251 501 526 99.5% 5.0% 0.22 0.36 0.38 4.9% 8.1% 8.5% 0.20 0.40 0.42 108.6% 89.1% 89.1%

TNP 2,528 4.20 32.9% Outperform 149 156 159 4.4% 2.0% 0.08 0.09 0.09 2.5% 2.7% 2.7% 0.19 0.19 0.20 42.9% 43.7% 43.7%

III 7,397 10.70 13.2% Neutral 551 551 575 0.0% 4.4% 0.55 0.38 0.40 5.8% 4.0% 4.2% 0.80 0.68 0.71 69.1% 55.7% 55.7%

RJH 7,875 28.00 6.7% Neutral 1029 420 430 -59.2% 2.5% 2.50 1.20 1.15 9.5% 4.6% 4.4% 3.43 1.40 1.43 72.9% 85.8% 80.0%

WINNER 1,308 2.24 2.7% Neutral 104 114 103 9.6% -9.2% 0.13 0.13 0.12 6.0% 6.0% 5.4% 0.17 0.19 0.17 75.1% 68.6% 68.6%

WICE 3,814 5.40 -7.7% Underperform 552 165 206 -70.1% 24.9% 0.44 0.24 0.24 7.5% 4.1% 4.1% 0.85 0.25 0.32 51.9% 94.8% 75.0%

NER 10,902 5.70 -3.4% Underperform 1846 1582 1754 -14.3% 10.9% 0.38 0.38 0.38 6.4% 6.4% 6.4% 1.00 0.86 0.95 38.0% 44.4% 40.0%
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