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THAILAND | MARKET STRATEGY

Trends & Turns

NANNAANAUAZNAENTNIAIYU

| SET INDEX 1,561.59 pe 21.56X wmAcCD 10.38 %k 78.46 Fmi 1.89 b 28.76
Inf \{ Si t
nformation Suppor
M3, 02,055 5100 CHANGE -0.28% pB 1.52X SIGNAL 9.44 D 82.33 FTISiGNAL 1.80 bi- 19.63
TURNOVER 48,764m b 3.00% wmAcDH 0.94 Rrsi 61.67 voLatiLTy 8.27 ADx 18.57
STOCK MARKETS MARKET KINESICS
Recent Change %Chg - o - , o o o o , - o -
DJIA 3483771 1580 o0aw% M WOANTINAATA: JUANT SETI/SET50! WNIUAL] VASAIUINTUNOTALIA YAANTZABINAR 4.8 UNUALL HUI
NASDAQ 14,031.81 316 -0.02% . a oo \ o o
S8R50 45577 o1t ot INEFNTIR —1,16781. WATHLINTAIILERE +1,12941. 40111 +30aL. 1ty Ua. +8a1.
v o 1 1o | a s v
Korea 256557 16 oo m o yynffiunann: lwusngaeuas utdulluuan fansainisnsvanasaaesijuly SET1001 (g Quantamental
Singapore 3,239.95 6.65 021% ) o , v o - - o
China 3,145.68 1243 040% Strategy Matrix, #1141 2) AU TUAUATUIUE Up=44%, Sw=33%, Dn=23% LaztNaNaIn1u Market Cap
WORLD COMMODITIES WU Up=48%, Sw=34%, Dn=19% wanaliiiudnuuaniidiwinanndidjuay
Recent  Change  %Chg 597993 709"eURIANITIR: Thai BMA —1,170a1. SET+mai —1,167a1l. SET50! Futures +2,7264tUsU1 Stock
Brent Crude Futures 88.55 0.00 0.00% 1 o o vy
Gold Spot (Comex) 1,943.11 381 020% Futures —1,1824dn)ty1 Gold Futures —1,014aty0U"
Bitcoin 25,970.00 270.00 1.05%
KEY CURRENCIES ASSET DYNAMICS
R t Ch: %Ch
U8 Dol o wos  ow oo " UAdBUInden: US Lmﬂmmmmmmmmﬁmm AA Fed arlsiiugnsmenid (19-20 n.o. 66) ey
USDTHB 351190 0082 02%% a1y, °lﬂwﬂmmuﬂmﬁmﬂmua LmﬂwuﬂivuWmmﬂ,mmmimjm (27 n.81. 66) 1) Wug1ing UST1YT=5.38%,
ST:’;;TR“D'"NSET*“‘) . “ o US2YT=4.87%, US10YT=4.18%; 2) #iulan DJ +1153m (+0.3%), NASDAQ —39m (—0.02%), Nikkei +1783#
uni uy -l e
Local Insitufons 3997 3907 3 (+0.6%), HSI Futures +3683 (+1.9%); 3) Inasitust WTI=$85, Brent=$88, Coal=$156.25, Gold=$1,941;
Proprietary Tradi 4,093 4,084 9 | a
e vesors wan e ies 4) 13U THB/US$=34.9-35.1; 5) naiiles Tlsaindny sy, “aseg 17 udia dumulennefulassaieman
LocalIndividuals A3 08 1129 wmmummﬁma mWm‘mﬂﬂi”mummﬁﬂ@+u?‘l§vn:+ﬂﬁumﬂﬂmlﬁﬁ@ﬂmmﬂmmLLEN PUULTILINIANITANU
:::i:;:;;””mﬁ oy w “ " ﬂ@ﬁmﬁmmm mﬂmwLmemmuLLmTumme Tnefusanana’lét SETI/SETS0I m@mmmmmmmm
Local Insiufons 1665 17578 -923 R 1,565/962 A ludanagng wuneinga Trends & Turns TR REELN mn@ﬂmuum@wmm
Foreign Investors 71,996 69,270 2,726 “ by W o o
Local Individuals T T nanszAuil axum‘vamﬂu Arynyoune” (“sell & see”) ‘lmmmuunuumn 100% 1Tu 85% niais
SINGLE STOCK FUTURES
unit confracts Buy Sell Net STOCK LOG|CS *
Local Institutions 57,431 63,822 -6,391
Foreign Invesors s i a1 " CRC| Tﬂ | Wuafu=47 .- LLuQﬁ“LI 41.- ARUAYU=38.25
Local Indviduals L I > uml,ﬂmummmmﬂu 1H66 selH 123.29aL. +8.9%yoy uaznnls 3.7%uaw. +38. 8%yoy
cobrIT RES by s e > Auknguurdugnunsafiulng aevdanasludes 2H66 was FY67F uusindaisieifies
Local Instufons 531 697 366 > N@ﬂ"maﬁi‘i‘u:%‘u (GGM: FV/BV=5x 66F BV=111. 83 ROE=12%,COE=8%, LTG=7%)
Foreign Investors 12,777 13,791 -1,014
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TOP MARKET IMPACTS
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Source: Aspen Graphics, Stock Exchange of Thailand
All data are updated to 08:45am Bangkok time approximately.
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KBANK | sﬁﬂ | WUIFIU=138 - WWTL=130.- FRTIANU=126.-
» 1H66 ﬁmmwmumwmmﬁmmm@umq’aammmﬂunmau mmumimmmqm@umwm
> mmuuﬂmmumvmummfﬂ,ﬂmﬂ mm”uﬂﬂmvmu P/B=0.5-0.6x naaflulenadeazas
> uﬂmﬂmﬁﬁu—ﬁ?:‘]_l (GGM: FV/BV=0.66x 67F BV=2301. 84 ROE=8.5%, COE=10%, LTG=5.5%)

MTC | sﬁﬂ | WWFNUW=42.25 un3u=38.5 mmmm‘wu 36.75
» 1H66 wmmum@‘tm +23.7% AquUAN NPL 73.5% mu,mummam LLR/NPL ivmumw 105%
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> 1H66 el 1,534uituan. —9%yoy fn'ls 4. 7uiluay. —24%yoy FlEFNINIIARSZEANA
> tlaqiiusantiudednegluszaureninagn tne FY66F PE=10x, P/B=0.9x waz D/IP=5% slell
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> 3Q66F a1 lslamLe lmmuuu'a'mm GRM 'v|LmumqLmuﬂmmuumum’lmmimWam
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> H@mqmﬁﬁu—%u. (GGM: FV/BV=0.875x 66F BV=721l. 89 ROE=7.5%, COE=8%, LTG=4%)
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CYCLOLOGY OF THE MARKET

130910915 une SANLAnTUNNIaT (ADAPTIVE ASSET ALLOCATION) & azgunsannaneuunulunsamuliandinisasuuuy Houarie’ (BUY & HOLD) aslfuiisRuaanily 2 dqu
A9 1) dau “daTuznann” (ALPHA HUNTING—"a") wtin Wianarimsin 55% ‘Emmmmwmsmmmmﬂﬂuu‘lummwmwmm STOCK LOGICS/SECTOR THEMATICS (%1 1 ua 3) vizali
1sﬂﬂ@£ﬂ’lﬁ LONG/SHORT EQUITY #qen13itla LONG quu SBUY/BUY wazliln SHORT uu SELL/SWlTCH (mwuﬂuumﬁtmwLﬂﬂﬂumnmwwmmu Tu QUANTAMENTAL STRATEGY
MATRIX U8z 2) €04 "IzAanm” (BETA GRAZING—"B") mﬂmiﬂiuuwumumwammmumim Tnel¥ide ETF 7is SET501 Bnasimminlaifin 45% Tnenlsuifin/annaas 15% mnu TREND
CONFLUENCE MATRIX (muuﬂm‘LuwmmLﬂ@wmmmaﬂmswmmmwumwm) mmm@umwnmumiuimhmwulmn@Lﬂumum unmmumwmummmmumﬂmmwu‘lu TFEX vise
BLOCK TRADE (Bs@nunsaitlagnnss SHORT lumanagnadld)

" ydnAnsess: lulanilad “HUAINTZAL” 170 “Aunindpanaziu’ ﬁ‘lﬁm@muLmuﬁ'ﬁsl,uwmmqwmmm Wl
unmmummmmw “WafnAsnsi” 14 mfmmsﬂml,ﬂ@ﬂuuuwmmwv “GULAATA” (alpha hunting) WAL
UsndhuinAunwelimnsiusanisalluusastag (beta grazing)

o SryUL9eaisn: fﬂfrmLLuuiuuﬂqwuﬂmuﬂuiuﬂWiﬂ@uqu/ﬂmmmmmwmmmwu (scalability) ) 1Fatnanasa

> anunsafudounanaeiulu o LAzt B‘lﬁmﬂimﬁqmmmunumu@u’] aaanefm (modularity)
> oy o swedned LLmLﬂ@ﬂwummmumiM—L@ﬂﬂMﬂwuLLmuu‘Lu Quantamental Strategy Matrix

"A bird sitting on a tree is never
afraid of the branch breaking
because its trust is not in the

branch, but in its wings."

Trend Confluence Matrix

e > dou B Wilfumuanaudeussaeawnlily Taeld SETS01 ETF/Futures—g Trend Confluence Matrix
5 | sideways | Uptrend " ANNLANTBNEN: @ﬂmumt,mmmmmmm Inel SETI/SETSO0I m@ﬂm@m”mm’mﬁmmmmw 1,565/96290
;E 2 6. ?z N BaS1 lwidenagns uuei Wigenu Trends & Turns Fumttseda mmﬂmuwmmmw”muu svuuazhediy
E 2[NS S, “dryeynnunes” (“sell & see”) LLuWuﬂu@mmwuwmm 100% 1111 85%
& |Downtrend Sideways

Quantamental Strategy Matrix

All data updated to close of 1 Sep 2023

market trend
down selling sideways up buying sideways

Source: LHSEC Research

frend climax up trend climax  down TRADING BUY BUY STRONG BUY
Equity | 55% 70% 85% 100% 85% 70% AAV 0SP MINT
o 55%  55% 55%  55% 55% 55%
B 0%  15%  30%  45% 30%  15% AOT PLANB BBL MTC BCP
Cash [45% 30% 15% 0% 15%  30% AURA TQam BCPG SCB MEGA
B;=Contrarian Buy (Oversold+Selling Climax) S;=Contrarian Sell (Overbought+Buying Climax) % BYD BH STEC A PTTEP
B,=Conviction Buy (Daily Bullish+Weekly Bearish)  S,=Conviction Sell (Daily Bearish+Weekly Bullsh) & CBG A COM7 TCAP SIRI
By=Follow-through Buy (All Bulish) Sy=Follow-through Sell (All Bearish) E CK CPALL TISCO SPALI
> | CPN ESSO  aATLI TOP
DELTA GLOBAL  TTB TU
ERW HANA WHA
Market Critical/Flip Points FORTH JMART
JMT KCE
TF SETI  SET50I NEX o
Day | 1,565 962 REDUCE ‘ HOLD ‘ ACCUMULATE
Week 1,558 948 CENTEL v BCH SJWD ADVANC
DOHOME BEM SPRC BAM
Month 1 ,572 946 = EA BLA STGT BTG
© 2 cur CKP  VTIDLOR CHG
5 S| scep CPF A EGCO
w LIOJ SNNP CRC ORI
E o | TRUE GUNKUL PSL
"It is not the strongest of the species (an] VGl KBANK PTT
that survive, nor the most intelligent, KKP THANI
but the most responsive to change." KTB
--Charles Darwin KTC
SAWAD
SELL | SWITCH | WEAK BUY
AWC ACE BANPU
BGRIM v BDMS v INTUCH
o | GPSC BTS LH
& | Rrec HMPRO RATCH
& [ prTOR L RCL
Z | PTTGC PTG STA
% THG SABUY TASCO
=] ScC TIPH
EXPENSIVE MODERATE ATTRACTIVE
VALUATION

13muannine waus waus g Anfdn (Runaw) 1aah 11 81AnsARENd a2 auua sl LUNYNNUWNE lWAGINT NI 10120 N5, 02 055 5100

91 2 47N 10



w Securities FUSUNSTE 4 TUENEL WA, 2566

NEWS & VIEWS

BCP (BUY, TP: 49 1)
uaLaNTeeNsinga ESSO
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NEWS ROUNDUP
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COCOCO COCOCO w1z leila 5. 50 U Lﬂmﬂw@ 4-6 numﬂu 2566 @mwmmmmwmu SET ﬂ@&lﬁiﬂ@ﬂﬂ‘ﬁ’]?u@w
LATBIAN mﬂ”LuLmuﬂumau U mummmi "m0 muﬂum@m" ﬂiwmmmﬂmmwmmuLmumﬁwmwu
(IPO) mwmﬂmuimmw (‘wu‘wu)

CPANEL CPANEL spsnngsnaiiuuan waalsifgunaga i wnndowedimnlu nnuyuseninensangsd gnéntleutines
1093 1.2 WA LN TrdindandAnuiu 1.5 Wiumsnanns senegiwiniedvey Augiimstineselfdiag vise
T 10-15% (Viujw)

EGCO EGCO uainlWiditadneifunaszudnnig 3.25 umsiaiiu mmuwuﬁmﬁinwumLmvm‘vu,mNummwmmm A
HAUASEIMAS 2566 Lmﬂmm@wimmﬂmimmﬂmm mmmTNVLWWﬂmﬂﬂ a2 anig uaglindu sailnalaaefing
aunszangvaiiugus (Net Zero) neluil 2050 (2593) fedanduindaugdsauaniuausn aougliifunisasag

a
v e

A ﬂ'mﬂﬂmm Finatiuasinasiatin (wwu)

a q

GFC GFC 1A1£31A1auag IPO 71 7.00 1M 419U 60 &1uiiu wianitlnaasdaiiunieluium 4-6 fuenouil gaauda
Wisnsdwiugaduymiynsenseusniunain Auadnsa mai Sui 13 Aleneu 2566 ERBLENA27 437904
NE-NTZIIN 9 WATANINQUATITENT LATENE FIUNGNGNATFNTIANN (i)

HPT HPT wenagnigsiagenaRunumUN iAW Walfusmanang 5-10% Buiuil 2567 S ‘fanssnd 11ng
Andlanny aoneaineiuanTw Q4 uindenuiu 70 &1uum aeiin 3 neudnamii gasduRialauuss Baesaeiu
dndaunelfuns 45% (it

v
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v 4 v
JKN wdinagiszninsdnmaeRufiscazena wiaadasuiiiufiu JKN239A-nanilsliune il §isuns "answad 4ns
MBUA" peTINTugaRuErszauAaUnG wienTaluinasrarens s EEvdedinana sauyuaTy
TENIATEY Lmuw\imwmﬂ 2566 N9zin Fugsnannnanlaua (i)

JPARK JPARK n.4.7.11unils IWae aufiasing” ilisaauanns IPO 110 §1utiu wianguaanziiaunaiauanning mai
szannupeelasinise1Ansaensn wazduRununauiew sesfunadulnluswiae (iuiu)

MTC MTC uuuuiﬂmﬂm”mummﬁmﬁmﬂwmmmq uu%wmmum@mﬂ 2566 17 20% A1udln mumummsm
ivmummmumaﬂm 2 ”mem muuﬂf;mmvmmlﬁﬂ@ummamm‘immLum ARFILYLTALTE muwumfammmw
WiNw vuinlel 2567 HuTani 26.4% wssandiuasieutadauonllszdumils Asuueriy "e” (iuiiu)
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NEWS ROUNDUP

PF PF Wi ennane-tenlaidliiae 1.16 VLB uay 1 MEuEuLM Wi'aummmul,ﬂmm‘lﬁmqmﬂwm\iﬂum
‘ﬂﬂ 9 TATNTT AR199NNGT 1.32 wumumm A2ALINARN 4.28 WURTULN mmmmumi‘uﬂu Augsnalaaus
Faatlndaanls e Funinemiting 5.2 W (i)

PTTEP PTTEP LTW?@MHLL‘]J@\TJJIM?L@EN @ 12/48 1%@’]']1‘1/]?] LWN’ﬂﬂ 33.33% ’W’]ﬂIVWﬂ@ mummummwmwmﬂu 100% @“LA
VL@TU‘BHNM"\Wﬂ?ﬁU’]@ mmm‘-mumﬂuﬂu mu‘llmﬂ% mﬂuuﬂmmemm?mmuﬂﬂ LLSJNHEI‘&’]ﬂﬂ_I[ﬂ@‘E’]EIVLm "ll’]')
)

RATCH RATCH ‘ﬂﬂ’]ﬂﬂﬂ’]i‘ﬁl@ﬁﬁ/]”@ 10,807.35 WNZABIB LNEIﬂN‘]JM@\'ii“ﬂ COD @ﬂﬂ')’] 20 Iﬂ?\'iﬂ’]i‘ mmmimmmmmmum?

fatjugan 2,933.39 wnzims memwuﬁmmmiﬂmmwumu mﬂﬂmﬁiﬂmmu‘[mmmm NIRULAUNTINAAANTLIRL
dugus (Fudiv)

SISB SISB L‘]Jﬂﬂﬂ’]?ﬂm&ﬂlﬁuiﬂﬂuﬂ@ﬂuw& 4 ,070 A1 mmﬂ%muwmmmuﬂum 3,700 AU ﬂﬁuuﬂLi‘ﬂ%[ﬂ’]\‘iﬂﬁlﬂﬂ\iﬂ%ﬂ@ﬂﬂﬂ
NWI?]@L'LL@\? Tmmfawmﬂivmmu uu’l@ﬂumﬂimim 30% I?]W%JL‘]J’] LLﬂNﬁﬂH’]ﬂﬁi‘ﬂ\iV}u“ﬂﬂ’mINL?ﬂuLLﬁQIMNiuW%W
ﬂﬂﬂﬂ’]Wﬂ’]@\‘i“ﬁ’ﬂ@;\‘i LZNWJLN@Q?J%’]@IMEUWLLZMHEQLV]’W“‘IL‘WN (VluVl;u)

SUPER SUPER risdtivdsinaatiias 11A39n13 "SPP HYBRID" A134si1 ﬁuumﬂiﬁﬁlu ﬁumﬁyum WAN CEO "aauning laan
2 ﬂumﬂ@‘uu@‘wuﬁmminmmﬂwa?MI@QTWW@@HW@NmmumﬂuwmﬂLm‘u LTE COoD naanuan luReauy
ANRINITNAR 30 LN IRG memmummmmwm 2,100 LN IRF Tuﬂ 2569 anrEliiAnaumy 1,652.32 Wneine
(i)

TOG TOG ﬂ\‘iL‘ﬂWﬁ"}EJVLﬂﬂ 2566 M 5-8% a1ntineu meuwmﬂmmm“lquq'aw*-mu@ﬂml,wu mmmﬂuﬁmmﬂmm
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@EU‘EU’VH'MJ’WE]GLVNVLG]LWN N’E]\‘][?]@Wﬂm}lﬁ“-i ﬂi?ﬂmmmaaaum ‘Wﬁ‘mJﬂ\‘iﬂ'ﬂﬁ\l@’m’]ﬁ‘ﬂluﬂ’ﬁ‘ﬁ‘ﬂﬂ’]ﬁ‘yﬂllﬂﬁ]ﬁ"]ﬂ’]vli“ﬂuﬁluilu
L‘VI‘LA@ 20-25% Lma@ﬂN@m,ﬂmsmﬁl,wu’wa‘@umﬂuvlmmm 3/2566 (‘1/1%‘1/1‘14!)

X0 XO #93NNaIUATLINGS 2566 a8 All Time High udingansads 650 &1L Srudnued "anAns Suni’ n1e
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FLOW TRACKING

Equity | SET+mai unit: Baht million
Date Foreign Investors Local Institutions Local Individuals Proprietary Trading
Buy Sell Net Buy Sell Net Buy Sell Net Buy Sell Net
2018 5,017,002 5,306,130  -289,128 1,591,629 1,404,329 187,300 5,843,496 5,720,379 123,117 1,732,331 1,747,457 -15,126
2019 5,348,299 5,393,091 44,791 1,499,274 1,447,934 51,340 4,365,795 4,387,258 -21,463 1,765,485 1,750,571 14,914
2020 5,859,742 6,122,889  -263,147 1,660,786 1,620,202 40,584 7,361,328 7,152,850 208,479 1,796,637 1,779,546 17,091
2021 9,104,093 9,131,619 27,526 1,554,291 1,820,773  -266,482 11,238,988 11,144,972 94,016 2,265,262 2,249,242 16,019.9
2022 8,487,497 8,290,785 196,711 1,301,939 1,456,359  -154,419 7,200,154 7,239,186 -39,033 1,471,907 1,475,340 -3,433.8
2023 4,978,477 5,120,987  -142,510 852,132 785,770 66,362 3,453,014 3,392,734 60,280 763,683 762,827 855.9
Jan 719,383 700,386 18,997 128,137 151,976 -23,839 556,459 557,039 -581 134,517 129,123 5,394
Feb 621,922 665,484 -43,562 97,576 84,272 13,304 530,341 501,224 29,117 91,130 89,989 1,141
Mar 708,139 739,633 -31,494 95,705 79,727 15,978 450,414 424,892 25,522 92,962 102,968 -10,006
Apr 422,459 430,360 -7,901 60,626 60,008 618 256,377 248,554 7,822 56,022 56,562 -540
May 544,744 577,790 -33,047 124,316 94,292 30,024 352,385 347,701 4,685 74,866 76,528 -1662
June 496,636 505,253 -8,617 85,630 82,793 2,837 351,452 343,693 7,759 71,888 73,867 -1979
Jul 463,942 476,499 -12,558 83,236 77,133 6,103 295,893 292,215 3,678 76,824 74,047 2177
Aug 606,401 621,156 -14,755 106,676 96,983 9,693 395,600 414,538 -18,937 101,339 96,323 5016
Sep 22,323 23,491 -1,168 3,937 3,907 30 21,323 20,193 1,129 4,093 4,084 9
29/08/23 28,800 27,295 1,505 5,693 6,153 -459 18,702 19,955 -1,253 4178 3,971 207
30/08/23 29,876 27,839 2,037 7,929 5,763 2,165 22,721 26,770 -4,048 4,062 4,216 -154
31/08/23 49,375 55,544 6,169 5,468 4,189 1,279 28,581 25,109 3472 6,064 4,647 1418
01/09/23 22,323 23,491 -1,168 3,937 3,907 30 21,323 20,193 1,129 4,093 4,084 9
Derivatives | SET50 Index Futures * unit number of contracts
Date Foreign Investors Local Instituions Local Individuals Total SET50I
Long Short Net Long Short Net Long Short Net Volume ol Futures **
2018 8,779,093 8,824,494 -45401 9,851,764 9,794,405 57,359 23,889,843 23,925,141 -35,298 42,544,040 241,787 1046.4
2019 12,572,686 12,551,763 20,923 8,574,923 8,599,819 24896 21,302,566 21,298,593 3973 42,450,175 280,520 1070.3
2020 20,197,530 20,086,679 110,851 9,742,958 9,806,269 -63,311 27,525,341 27,580,054 -54,713 57,365,829 306,796 889.7
2021 20,405,407 20,268,446 136,961 8,779,176 8,777,479 1697 22,349,344 22,488,002  -138,658 51,533,927 365,177 987.9
2022 21,416,977 21,353,362 -34,588 9,312,902 9,343,439 -26,243 23,233,938 23,916,464 48,348 54,748,061 568,783 1012.3
2023 17,971,041 18,027,242 -56,201 6,920,030 6,957,508 -37,478 20,008,363 20,194,779 -186,416 45,181,464 618,475 952.8
Jan 1,346,543 1,446,322 -99,779 678,348 675,116 3,232 1,994,379 1,897,832 96,547 4,019,270 673,734 1013.6
Feb 1,468,424 1,592,263 -123,839 668,550 650,734 17,816 2,019,686 1,913,663 106,023 4,156,690 667,829 965.8
Mar 3,051,754 2,935,366 116,388 1,080,804 1,094,251 -13,447 2,675,691 2,808,632  -132,941 6,838,249 435,301 970.0
Apr 1,347,692 1,425,906 -78,214 617,464 617,425 39 1,616,874 1,538,699 78,175 3,582,030 500,644 920.5
May 1,783,391 1,798,407 1,832 810,468 798,909 8,254 2,652,501 2,649,139 -820,181 5,246,360 668,496 923.7
June 2,918,155 2,910,668 7,487 924,165 930,084 -5,919 2,574,302 2,575,870 -1,568 6,416,622 678,895 963.3
Jul 1,864,461 1,735,240 129,221 678,167 708,065 -29,898 2,116,335 2,335,658  -219,323 4,778,963 591,096 941.7
Aug 1,962,003 2,028,809 -66,806 750,404 720,552 29,852 2,349,411 2,402,457 -53,046 5,151,818 649,150 952.6
Sep 71,996 69,270 2,726 6,655 17,578 -10,923 83,781 85,584 -1,803 174,432 618,475 952.8
29/08/23 96,859 59,847 37,012 24,455 28,949 -4,494 78,821 111,339 -32,518 200,135 601,074 962.8
30/08/23 83,385 74,658 8,727 29,264 31,927 -2,663 83,216 89,280 -6,064 195,865 618,555 962.8
31/08/23 80,766 113,125 -32,359 36,084 33,026 3,058 127,510 98,209 29,301 244,360 649,150 952.6
01/09/23 71,996 69,270 2,726 16,655 17,578 -923 83,781 85,584 -1,803 174,432 618,475 952.8

Source: SET Smart and LHSEC calculation

* From 6 May 2014 onwards, the contract multiplier of SET50 Index Futures has been changed to Bt200 from Bt1,000 per unit of index point. Data shown above are recalculated in terms of current contract size
equivalent, i.e. number of contracts prior to the date of change are adjusted by multiplying by five.
** Close of the nearest month contract.
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Securities

RIGHTS & BENEFITS

Excluding Dividend

Stock DIP (%) Close DPS Unit PD XD Type Operation Period
LANNA 6.40% 17.20 1.1 Baht 20/09/2023 04/09/23 Cash 01/01/2023 - 30/06/2023
GAHREIT 3.45% 8.70 0.3 Baht 21/09/2023 05/09/23 Cash 01/01/2023 - 30/06/2023
W 3.33% 9.00 0.3 Baht 21/09/2023 05/09/23 Cash 01/01/2023 - 30/06/2023
MNRF 3.31% 3.02 0.1 Baht 20/09/2023 04/09/23 Cash 01/04/2023 - 30/06/2023
MST 3.22% 11.50 0.37 Baht 20/09/2023 05/09/23 Cash 01/01/2023 - 30/06/2023
MJLF 3.13% 4.06 0.127 Baht 20/09/2023 05/09/23 Cash -
MNIT2 3.06% 5.55 0.17 Baht 20/09/2023 04/09/23 Cash 01/04/2023 - 30/06/2023
DRT 3.04% 8.55 0.26 Baht 15/09/2023 04/09/23 Cash 01/01/2023 - 30/06/2023
GROREIT 3.04% 9.55 0.29 Baht 21/09/2023 05/09/23 Cash 01/01/2023 - 30/06/2023
BPP 2.67% 15.00 04 Baht 25/09/2023 08/09/23 Cash 01/01/2023 - 30/06/2023
HPF 2.33% 472 0.11 Baht 21/09/2023 04/09/23 Cash 01/04/2023 - 30/06/2023
KKP 2.09% 59.75 1.25 Baht 21/09/2023 06/09/23 Cash 01/01/2023 - 30/06/2023
M_II 2.07% 7.50 0.155 Baht 21/09/2023 04/09/23 Cash 01/04/2023 - 30/06/2023
TISCO 1.96% 102.00 2 Baht 22/09/2023 06/09/23 Cash 01/01/2023 - 30/06/2023
SSPF 1.71% 6.85 0.1169 Baht 22/09/2023 08/09/23 Cash 01/07/2022 - 30/06/2023
M_STOR 1.46% 6.85 0.1 Baht 21/09/2023 04/09/23 Cash 01/04/2023 - 30/06/2023
MNIT 1.34% 1.86 0.025 Baht 20/09/2023 04/09/23 Cash 01/04/2023 - 30/06/2023
BCP 1.29% 38.75 0.5 Baht 19/09/2023 06/09/23 Cash -
TOP 1.26% 51.50 0.65 Baht 22/09/2023 07/09/23 Cash -
OR 1.24% 20.20 0.25 Baht 22/09/2023 06/09/23 Cash -
PB 1.23% 70.00 0.86 Baht 19/09/2023 04/09/23 Cash 01/01/2023 - 30/06/2023
BAY 1.21% 33.00 04 Baht 21/09/2023 06/09/23 Cash -
BBL 1.18% 169.00 2 Baht 22/09/2023 06/09/23 Cash -
BCPG 0.98% 10.20 0.1 Baht 15/09/2023 04/09/23 Cash 01/01/2023 - 30/06/2023
GPSC 0.57% 52.25 03 Baht 20/09/2023 06/09/23 Cash -
Excluding Right
Board . Alloted Ratio . _n .

Stock Date Rights for Shares (Holding : New) Price XR Subscription Period

B 23/08/2023 Warrant 8,074,007,854 3:1 0 8/9/2023 -

Excluding Exercise

Stock XE Notification Period Exercise Period Exercise Price Unit Ratio (Warrant: Common)
BANPU-W5 6/9/2023 14/09/2023 - 28/09/2023 29/09/2023 - 29/09/2023 75 Baht 1:1
CWT-W5 6/9/2023 14/09/2023 - 28/09/2023 29/09/2023 - 29/09/2023 35 Baht 1:1
DIMET-W4 6/9/2023 14/09/2023 - 28/09/2023 29/09/2023 - 29/09/2023 0.4683 Baht 1:1.0677
EVER-W4 6/9/2023 14/09/2023 - 28/09/2023 29/09/2023 - 29/09/2023 1 Baht 1:1
IP-W1 6/9/2023 14/09/2023 - 28/09/2023 29/09/2023 - 29/09/2023 23915 Baht 1:1.045

Excluding Capital Return

Stock Board Date XN Capital Return Per Share Unit Payment Date Market / Industry / Sector
CTARAF 23/08/2023 05/09/23 0.1280 Baht 20/09/2023 SET/PROPCON/PF&REIT
KPNPF 23/08/2023 05/09/23 0.0400 Baht 20/09/2023 SET/PROPCON/PF&REIT
MNIT2 22/08/2023 04/09/23 0.7000 Baht 22/09/2023 SET/PROPCON/PF&REIT
MNRF 22/08/2023 04/09/23 0.1800 Baht 22/09/2023 SET/PROPCON/PF&REIT
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SECURITIES MET MARKET SURVEILLANCE CRITERIA / C SIGN / TEMPORARY TRADING

Securities Trading Causes Start Date End Date
AKS Cash Balance Shareholders' equity < 50% of paid-up capital. 16/08/2018
AKS-W5 Cash Balance Shareholders' equity < 50% of paid-up capital. 14/01/2022
ALL Cash Balance Shareholders' equity < 50% of paid-up capital. 17/08/2023 -
CMO Excluded from credit limit and Cash Balance Market Surveillance Measure List 21/08/2023 09/08/23
EFORL Cash Balance Shareholders' equity < 50% of paid-up capital. 1711112021
EFORL-W6 Cash Balance Shareholders' equity < 50% of paid-up capital. 06/10/22
EMC Cash Balance Shareholders' equity < 50% of paid-up capital. 18/05/2022
EMC-W6 Cash Balance Shareholders' equity < 50% of paid-up capital. 18/05/2022
HYDRO Cash Balance Shareholders' equity < 50% of paid-up capital. 03/01/19
JAS Cash Balance Shareholders' equity < 50% of paid-up capital. 05/12/23
JAS13C2309A Cash Balance Shareholders' equity < 50% of paid-up capital. 15/05/2023
JAS19C2310A Cash Balance Shareholders' equity < 50% of paid-up capital. 18/05/2023
JCKH Cash Balance Shareholders' equity < 50% of paid-up capital. 03/03/22
JCKH-W1 Cash Balance Shareholders' equity < 50% of paid-up capital. 03/03/22
KC Cash Balance Shareholders' equity < 50% of paid-up capital. 19/05/2022 -
KGEN Excluded from credit limit and Cash Balance Market Surveillance Measure List 28/08/2023 15/09/2023
KGEN-W2 Excluded from credit limit and Cash Balance Market Surveillance Measure List 28/08/2023 15/09/2023
KKC Cash Balance Shareholders' equity < 50% of paid-up capital. 17/05/2023 -
KWI Cash Balance Shareholders' equity < 50% of paid-up capital. 16/08/2023
NATION Cash Balance Shareholders' equity < 50% of paid-up capital. 14/12/2018
NEP Cash Balance Shareholders' equity < 50% of paid-up capital. 14/08/2018
NEWS Cash Balance Shareholders' equity < 50% of paid-up capital. 15/08/2018
NEWS-W7 Cash Balance Shareholders' equity < 50% of paid-up capital. 14/06/2022
PPPM Cash Balance Shareholders' equity < 50% of paid-up capital. 03/04/21
PPPM-W4 Cash Balance Shareholders' equity < 50% of paid-up capital. 03/04/21
SDC Cash Balance Shareholders' equity < 50% of paid-up capital. 27/02/2023 -
SINGER01P2309A Excluded from credit limitand Cash Balance Market Surveillance Measure List 09/04/23 09/08/23
STOWER Cash Balance Shareholders' equity < 50% of paid-up capital. 03/05/20 -
STOWER-W4 Cash Balance Shareholders' equity < 50% of paid-up capital. 07/05/22
TRC Cash Balance Shareholders' equity < 50% of paid-up capital. 17/11/2020
TSI Cash Balance Shareholders' equity < 50% of paid-up capital. 18/08/2020
UMS Cash Balance Shareholders' equity < 50% of paid-up capital. 16/08/2018
W Cash Balance Shareholders' equity < 50% of paid-up capital. 16/11/2022
W-W5 Cash Balance Shareholders' equity < 50% of paid-up capital. 16/11/2022

Source: The Stock Exchange of Thailand

SET may impose stricter trading regulations on certain stocks provided that they are excessively speculated and considered not commensurate to their fundamentals. Such requirements are as follows: (1) “Cash
Balance” means that investors are required to pay the full amount in cash prior to place their buy order on the security; (2) “Excluded from Credit Limit” means that investors cannot use the security as collateral for
calculation of credit line in all types of trading account; and (3) “Prohibit Net Settlement” means that investors cannot offset their bought amount with sold amount of the security on the same day.
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