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Market Data Close Chg Chg (%)
SET Index 1,490.46 -18.41 -1.22%
High 1,505.88 -2.99 -0.20%
Lowr 1,486.49 -22.38 -1.48%
SET 50 Index 014.49 -11.78 -1.27%
SET 100 Index 2,026.16 -26.22 -1.28%
MAT Index 456.53 .24 -0.92%
Volume (m share) 14,094.78

Value (Btmn) 45,718.26

P/E (x) 17.82

DOW JONES 33,022.26 -366.38 -1.07%
NASDAQ 13,679.04 -112.61 -0.82%
FTSE100 7,280.50 -161.60 -2.17%
JAPAN 32,773.02 -565.68 -1.70%
HONG KONG 18,533.05 -577.33 -3.02%
KOREA 2,336.29 -22.71 -0.88%
SINGAPORE 3,150.43 -34.95 -1.10%
MALAYSIA 1,385.95 -3.95 -0.28%
CHINA 3,205.58 -17.37 -0.54%
PHILLIPINES 6,474.26 -38.13 -0.59%
VIETNAM 1,126.22 -8.40 -0.74%
INDONESIA 6,757.33 38.35 0.57%
INDIA 65,785.64 339.60 0.52%
SET Daily Trading (THB m) Buy Sell Net

Local Institutions 3,671.80 4,600.17 -928.37
Proprietary Trading 3,658.82 3,083.08 57574
Foreign Investors 21,853.80 25,018.64 -3,164.84
Local Individuals 16,533.83 13,016.36 3,517.47
Bond Trading - Net (THB m) s(_:'_?;t:l?;' " I(_m:‘la‘:l;‘ Total
Asset Mgnt. Companies 25,156.82 -102.49 25,054.33
Domestic Companies -73.22 -384.94 -458.16
Foreign Companies 676.07 -134.81 41.26
Total Trading Value 53,231.73 11,279.82  64,511.55
Fixed Income Close Chg Chg (%)
U.S. Bond Yield - 10Y (%) 4.02 0.02 0.45%

WTI Crude (Mymex) (US$/bbl) 71.80 0.01 0.01%
Brent Crude (US3/bbl} 76.52 -0.13 -0.17%
Singapore GRM (US$/bbl) 3.99 -0.84 -17.39%
Mewcastle Coal Spot (US$/ton) 139.65 -5.15 -3.56%
Gold Spot (Comex) (US$/oz) 1915.40 -11.70 -0.61%
Balfic Dry Index 0993.00 -1.00 -0.10%

USD/THB 35.13 0.23 0.66%
USD/IPY 144.10 -0.53 -0.37%
EUR/USD 1.09 0.00 0.30%

Source : Aspen,Bloomberg, ThaifMd, Refinitv
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TEAMG, Volatility 8249 1 I 75.7%, Risk Free Rate = 1.9% L&z Dividend Yield = 0.1% 3z lamnanasit

s1a1iu TEAMG  (un) s1a1dssdiu TEAMG-W1 (un)

Volatility 70.7%  Volatility 75.7%  Volatility 80.7%
6.05 1.233 1.410 1.588
6.10 1.253 1432 1.610
6.15 1.273 1.453 1.633
6.20 1.293 1.475 1.656
6.25 1.313 1.496 1.679
6.30 1.333 1.518 1.702
6.35 1.354 1.540 1.725
6.40 1.374 1.562 1.749
6.45 1.395 1.584 1.772
6.50 1.415 1.606 1.796
6.55 1.436 1.628 1.819
6.60 1.457 1.650 1.843
6.65 1.478 1.673 1.867
6.70 1.499 1.695 1.890
6.75 1.520 1.718 1.914
6.80 1.542 1.741 1.938
6.85 1.563 1.764 1.963

Source : CGS-CIMB
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Technical highlights

SET Index : 1U5u6d2anasa1n21 1480 asly uwisuaalil 1465

AN19AATA : SET Index a7 1,490.46 39 8A89 18.41 30 YaAINITAY 45,718 A1UIN
amanuinsilianulivmansafadygimnonianaiiaaglnasounwiiun 1485-1490 #a3an

M@mmﬁuﬁ 1500 §49'h

SET_SET Index (SET)
“ ﬂhh,uﬁlw

Log

1650.00
1600.00

1550.00

AjNAD

$1490.46
1450.00

Value / Open Interest Million

:fh:l i 111 Tzt \11 Tizi3 IZLB Tire Tz H T3 o0 1 |J‘[|.ﬂ'l:3 Janr |A1F s \fn Ian:\a‘lslia
an ul

Tay

Daily: USusaeaufndygiaanonanadiaadldinfowlniaininszdy 1500 nasanysuen
Waduldnasaunwinuidg 1515 Fuaoiduuurfuddyseslasiansluszozen vilams
ﬂﬁ"uﬁm@mmmm%’uﬁ 1480 a3y a:ﬁmwuLémlumiﬂ%’ué’uamaﬂﬂwmaug@@i’ﬂﬁjmauﬁi:ﬁu
1465 nUSuTaaanaiios axlumasudaludl 1450 wammasniudnsuinllwdonlnamile
3260 1500 xluwautalud 1515 iuuwanuaedy

< s ar a s a ar {
NAYNs : SET Index ﬂsuma@mmmtgfywm"u’lumamauammtmsuﬁ 1500 ao"lﬂﬂmauu.m

UM 1485-1490 01UTuAIaaaIaIN1 1480 a4l aziilemausualanainaiiiatlunasauuuiiu

aaluf 1465 LTmaangaAn uazliuwaiudalui 1450

Most Active Value: W25 UUIAH
BBL Fyanmany uwiluuamesay 152 Wwanw 158 154 / 152 157 / 158
PTT WHIA% 34.00 5171:@&4'1%“5%%15 wwaudaly 35.00 uaz 36.00 WS 33.00 33.50 / 33.00 34.00 / 35.00

BDMS LLmh:ummaau 26.50 LLu’J@T’]u 28.00 27.00 / 26.50 27.50 / 28.00
KBANK wnluudiunasay 137 uaz 140 wwITUSIATY 130 130/ 128 134 / 137
AOT wwa liaiaanagay 70.00 wwaAw 72.00 70.50 / 70.00 71.50 / 72.00
SCB wwaluadunagou 113 uaz 116 wwasusAy 105 108 / 105 113/ 116
PTTEP wwaluudunagey 157 uaz 160 wISUEATY 148 150 / 148 154 | 157
ADVANC wnluudiunasey 222 uas 228 wWITURIATY 210 216 /214 222 /228
KTB a5usaaadsnnan 19.20 asll wwasudaly 18.80 uwaanu 19.40 19.20 / 18.80 19.40 / 19.50
PTTGC §@m1m*ﬁu€f’a wnlnuiunazoy 40.00 unISUFIATY 37.50 38.50 / 38.00 39.50 / 40.00

v v

nmﬂmwamauammﬂm i’JlJﬂﬂﬁ?uqﬂlﬁﬂﬂﬁ1ﬂﬂlﬂlﬂﬂWﬂﬂ‘ﬂ“mu“’ﬂﬂﬂﬂiy‘ﬂ Ulﬂl,l,u‘]Jﬂleu“ﬂTEJinJﬂuﬂ‘U’Uullﬁ'J



€9 cGscivB
Trading Picks (am)

Retaill Thailand| Teerasak Tanavarakul +66(2) 761 9231 - teerasak.ta@cgs-cimb.com 7 July 2023

Amata Corporation (AMATA TB; THB 22.50)

WIS ¢ 22,50 was 22.20 Amata Corporation PCL (AMATA) Log
WM : 23.40 LAz 24.20 i 24.00
iy
namuluiaassnussnesimlsluszossu uatnmmsgeuslugaunn |'”'”1|':} Wm} %
WaifsrunmlSudisdwiedygnuiudamanaiamiowwiuvesnsay . b { / _l‘{| .
wluwandu vilaww lnunandailemaisudifintuaaiiias 'l\‘!l'm"”i.__ l;ﬂi'mj‘;l 2000
MACD diudaifisdunitaidumiadonasouszsy 0 wdosdananaiiadia | |‘|m|I ‘*‘1‘\1#/)““.”!” [
wn lndulsudindunaseuuw lunas RS Usudisdwnilassay 50 “Hm‘ll A 18.00
unztingo AMATA Tasfiuwasudl 22.50 uaz 22.20 asandamsdSuaiatu i
luUnagauuwInui 23.40 uaz 24.20 \ugemayinmls Volume
STOP LOSS :Tﬁﬂmﬁuﬂmﬁniw 21.90 o - — IO

TQM Alpha (TQM TB; THB 26.50)

WU 26.50 Uaz 26.00 TQM Alpha PCL (TQM) - Log
. : . 50
WA : 28.00 LAz 29.00 N \u’“' 'P""/F'lnh»{ . ;
v e e A a e . L e e & o ‘IW.W‘LMM u TN 40,00
MRl RLTw AT AN MR eINInate wienasUinmmIsensit ‘ | m ‘“. |
o v ) . . . .. o . i
Lﬁuga"fj?u witnUIudseaslunasaugacgadn vilauw lusluszozaudod Hq"‘l | 35,00

NN = AR
Iamaﬂiummwu@]amaa

3000

. o . 3 3 ‘fllulﬂli\
MACD tadawlniaanaiwsisluuanay tn3asliantanafiadiauniluuad ' '|u. || i -
waanlwamitoww luudu RSI Usuduindwwiloszeu 40 | i lI| Eﬂﬁ
wuztinge TaM lasfuwrufl 26.50 uaz 26.00 ilemanismsSudufuiwly | 525.00
NARBLUWIANA 28.00 U 29.00 wuganeviinls | ﬁ
STOP LOSS anmmwuiadina 25.50 _— .ul‘.‘.‘:‘:‘\.\; - f
Trading Pick Follow up: W25 LA
HTC wnluudiunagay 39.00 uaz 41.00 wITURNATY 36.00 36.75 / 36.00 39.00/ 41.00
SUN wwnluudunagay 7.40 uaz 7.60 uwasusdw 6.10 6.70 / 6.50 7.40/ 7.60
sC i luaiunasoy 4.70 waz 4.84 WITURNATY 4.36 4.44 ] 4.36 470/ 4.84
KTC STOP LOSS nastsusanasainaneinan 48.50 asly uwriuda'ld 46.00 46.00 / 45.00 47.00 / 48.00
TIPCO i luudunagay 12.00 uaz 13.00 uwasUdAY 10.60 11.00 / 10.80 12.00 / 13.00
TAKUNI wwaluadunaseu 1.90 uaz 2.00 uwISUTTY 1.66 1.70 / 1.66 1.90/2.00
SCB i lusdunasay 113 uas 116 wWITURIATY 105 108 / 105 113/ 116
WHA wnlnuiunagoy 4.90 uaz 5.00 WISUEIATY 4.54 4.70 / 4.54 4.90/5.00

v v

nmﬂmwamauammﬂm i’JlJﬂﬁﬁ?uqﬂlﬁﬂﬂﬁ1ﬂﬂlﬂlﬂﬂWﬂﬂ‘ﬂ%m‘”ﬂﬂﬂﬂiy‘ﬂ Ulﬂl,l,u‘]Jﬂfﬂu‘ﬂﬂli?ﬂﬂuﬂ‘u’ﬂulm]



€9 cGscivB

Trading Picks (am)

Retaill Thailand| Teerasak Tanavarakul +66(2) 761 9231 - teerasak.ta@cgs-cimb.com 7 July 2023
Thailand Derivative Market
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Thailand Derivative Market
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NVDR Trading
tls=317uil 6 nsn1AN 2566
NVDR TOP Value NVDR TOP Volume
Top 25 NVDR Net Buy Top 25 NVDR Net Sell Top 25 NVDR Net Buy Top 25 NVDR Net Sell
1. SCB 400,162,168 | 1. BBL -471,3599 483 1. TTB 10,050,751 | 1. BDMS -12,816,419
2. GP3C 115,587,132 | 2. AOT -370,234, 551 2. TRUE 7418500 | 2. BANPU -8,506, 528
3. PIT 24008951 | 3. BDMS -348 529 709 3. IRPC 504235910 | 3. AWC -8,000, 842
4. TOA 726465850 | 4 S5CC -250,955,837 4. BEAUTY 4085100 | 4. MINT -5,340, 792
5. BGRIM 50,194 546 | 5. PTTGC -201,611 248 5. BEM 4,004 789 | 5. PTTGC -5,266,579
6. TRUE 43,452,790 | 6. MINT 177,528,084 6. SDC 3,588,800 | 6 AOT -5,201,556
7. JNT 43 3581828 | 7. DELTA -175,631,783 7. SCB 3702148 | 7. JAS -4 34T 200
8 SCGP 47719503 [ 8 BH -175,576,900 g TOA 2850700 ) 8 TU -4,380,615
5. ADVANC 44 358252 | 9. ML -119,349 647 9 PTT 2528110 | 9. OTO -3,865618
10. KTC 35,142 127 [10. TISCO -102 455 565 100 WHA 2,421,451 |10, HMPRO -3,548 251
11. BEM 33,454,028 [ 11. INTUCH -06,547 115 11. GPSC 2219073 | 11. TU -3, 715215
12. SISB 25,706 450 (12, SAWAD -95,243 297 12. DOHOME 2,138,042 |12, MWL -3,557 171
13. EA 23,461,953 [ 13. BANPU -80,643,561 13. LHFG 1,543,400 | 13. SHR -3,544 100
14. DOHOME 22 485777 [14. PTTEP -T2 427 844 14, BGRIM 1,504,888 | 14. 3GC -3,487,500
15. CK 20,956,670 (15. OR -60,125,006 15, SFLEX 1,457 900 | 15. CHG -3,258 422
16. BIC 20,223,804 (16, TU -55,732.042 16. GFPT 1,391,541 | 16. BBL -3,012 606
17. GFPT 17,401,107 [ 17. HMPRO -33,228,245 17. 5 1,371,000 | 17. MENA -2,540, 500
18. TTB 15,567 287 [18. OSP -45 3728159 18. PROEN 1,358,700 | 18. SUPER -2,932 200
19. CEMTEL 15,108,045 [ 19. GLULF -43.014 483 19. SCGP 1,354,030 | 19. GUNKUL -2,918,930
20. AH 14,575,575 [ 20. KTB -43 645 680 20. JNT 1,319,850 | 20. OR -2,877 796
21. PTG 11,743,850 [ 21. RATCH -43,152,050 21. CK 1,085,900 | 21. VGI -2,609, 500
2. IRPC 11,861,481 | 22. CPALL -45 364 238 22, WANE 1,054,100 | 22. KTB -2,330,400
3. BA 11,527 120 | 23. CPF -44 711,028 23. PTG 495,600 | 23. STGT -2,399 846
24, WHA, 11,400,324 (24, TLI -42 382 963 24 QH 040 400 | 24. TFG -2,376,500
25. AP 5 544 280 | 25. EGCO -40, 245 857 25. BLC 522 300 | 25. NUSA -2,365,000
sandzda 5 Tudaunas 30 AQu1W - 6 NSNIIAM 2566
NVDR TOP Value NVDR TOP Volume
Top 25 NVDR Net Buy Top 25 NVDR Net Sell Top 25 NVDR Net Buy Top 25 NVDR Net Sell

1. KBANK 1,557,257624 | 1. BOMS -815 945 287 1. SIRI 33,955,243 | 1. WHA -51,155,206
2. 5CB 1,480,335,355 | 2. GULF 513,840 616 2. IRPC 24833021 | 20 TU -43 745 579
3. CPALL 443 9504057 | 3. TL -508 546 957 3. SCB 13,713,257 | 3. BDMS -20,916174
4. JNT 223,057 467 | 4. AOT -459 570,320 4. KBANK 11,844,252 | 4. TRUE -26,619,357
5. KTC 209045135 | 5. PTIGC -451,579 385 5. QH 5693715 | 5. TWZ -159,985 200
6. SCC 141,052,580 | 6. WHA 420,141 452 6. NUSA 3209200 | 6 LH 17,261 449
7. OR 123284855 | 7. CRC -334, 521 986 7. XPG 7752779 | 7. BTS -15,458 346
8. TOA 108,559,350 | & SAWAD -330,918,671 & GUMKLUL 7712325 | 8 AKS -14,255 800
5 CK 7,377 120 [ 8. BH -356,032 155 5. SFLEX 7401801 | 8 GULF -13,128,285
10. GPSC 23,820,008 [ 10. INTUCH -279 414 480 10. CPALL 7,128,995 | 10. JMART -12,397 863
11. SCGP 72,220,827 (11, PTT -238,773,873 11. CHG 6,863 401 | 11. PTTGC -11,734 567
12. SIRI 65,833,682 [12. MTC -230,104,851 12, JNMT 3,583926 | 12. NCAP -10,632 270
13. KTB 50,748,855 [13. JMART -215,211 434 13. OR 5,730,045 | 13, AQUA -5,525,700
14, IRPC 57,302,034 (14, PTTEP -214,606 803 14, 5C 5440100 | 14. CRC -9,672,039
15. BCP 44 258 676 [ 15. TRUE -176,411,030 15. TPL 5,330,391 | 15. JAS -9,538 3728
16. TPL 41,850,828 | 16. RATCH -165,247 330 16. PROEN 5,081,300 | 16. OTO -5,407 150
17, ADWANC 34,654 3581 [17. DELTA -154 455 811 17, PSG 4,454 400 |17, ALV -8,%50,320
18. RCL 34,152,069 (18. LH -146,824 783 18. CK 4 419858 | 18. SHR -8,681,209
19. PTG 32664015 [19. ML -144 273 304 19, THANI 4203784 | 19. NEWS -8,451,800
20. SFLEX 31,956,164 [ 20. MINT -141,835 422 20. KTC 42825981 | 20. TTB 8,111,622
21. DOHOME 30,011,553 [ 21. EGCO -135,854,081 21. TOA 4,258,800 | 21. SAWAD -7,672 206
2. THCOM 28,115,843 [ 22. SHNP -136,163,354 22 5DC 4178700 | 22. PTT -7,131,236
23. W 24 951 487 | 23. BTS -118,204, 830 23. META 3,534 200 | 23. ICHI -7,099 115
24, GUNKUL 24 714 686 | 24. KKP -116,098,737 24 PPPM 3,450,500 | 24. TRC -6,399, 700
25. 50 24 297 400 [25. CPN -103,555,01% 25. KTB 2944 135 | 25, AOT -5,596 584

Source : SETSMART
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ainyanuusiaiunistldsuuilasnisdavdnnsneiuadsiusuis (uuu 59)
Change by Management

Date of report 06 July, 2023 Source : NAR. (SEC)

Harusus s laun/Hie dssanuanndneg Suildan/suing Fiunu 51
ALT w1 WBannsal dardAns iia Wuamiay 04/07/2566 40,000 191
BGT WIE UWAR TITUIRIUE iin Wuanlay 03/07/2566 178,500 1.00
BGT w1 Wiz fFuda iin Wuaiay 03/07/2566 40,000  0.99
BGT WIE WWAR FITUTRINE iin Wuaniay 05/07/2566 41600 1.01
COMAN w1el 1@5seY UsniadgAatl iia Wuanlay 05/07/2566 74800 5N
CPNREIT UL WIANS LAEEST iia wismsae 04/07/2566 10,000  10.80
K U Y AR iin luddeguasadninasdanu 05/07/2566 124,900 026
MGC uNAN AU EsTunIuTEes dia Wuanloy 05/07/2566 200,000 785
PCC wie And Fugna iin Wua Ty 05/07/2566 150,000 324
PEACE w1el Wag deyamansal iia Wuanlay 05/07/2566 2,000  4.02
PRTR WA TS LaFeuwnily iin Wuanlay 05/07/2566 50,000  6.10
SIMAT w1E UEULEA WevsTia iin Wuaiay 05/07/2566 30,500 1.69
SKN w1 A Tuaas iia Wuaniay 05/07/2566 24300 436
SPALI U1 30571 GaNAETsU iia Wuanlay 03/07/2566 10,000 2010
SPALI e dsevil dandisss iin Wuaniay 03/07/2566 10,000 2010
STl wie Iwit sty iin Wuania 04/07/2566 75,000 453
TSTE wiel Uszand gernasiiug +in Wualey 05/07/2566 9,000 955

Revoked by Reporter

TSTE wie Useama gausius iia Wuanlay 04/07/2566 31,200 9.55
TSTE wie Usema gausius fia Wudniay 05/07/2566 9.000  9.55
VL W WA AAUAISTU ia Wuaiay 05/07/2566 632,000 096
VL w1z widai fusiauad iin Wuainy 05/07/2566 200,000 096
AUCT wie dgine anada Wy Wuanlay 05/07/2566 150,000  9.55
AUCT wig #ine vanadd ETRt] Wuanlay 03/07/2566 270,000 953
AUCT wia gine varadd ETRH] Wuanlay 04/07/2566 170,000  9.53
BCP WIE PIRR FUNTIAG W Wuaniay 05/07/2566 42,000  36.50
BTHC Wiz ngeal a @ndo FiaH] Wualy 06/07/2566 10,000 5275
KC wlen dudi Hesin W Wuanlay 05/07/2566 20,000,000  0.10
PSG wie Fuod J5uIsna ETRH] Wuanlay 03/07/2566 500,000  0.94
SAMART wie Fsriy WoAWwa EInH Tuddeyuasadninasdanu 05/07/2566 3,300  0.39
sC wiE 1ila UsTEUAR FiaH] Wualy 05/07/2566 600,000 451
SIRI wiE AATA Ferinnd Wy Wuanlay 05/07/2566 400,000  1.98
SIRI WIE I5LAY VUTIEND Wy Wudniay 05/07/2566 1,000,000  1.95

™ U UWWS 395 1AIURT Wiy Wuania 06/07/2566 50,000 240,
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6-Jul-2023
AAANSWE Buanjuilmatasha (i)  yasasmazase (um) aASLUASH YyanInIsILtASH
1 MTI 300 33,300.00 50 49.96
2 DMT 455100 5,238,810.00 4.8 .78
3 RJH 14600 416,100.00 34.68 .72
4 TPIPL 294100 1.314,327.00 34.38 3437
5 SCN 67300 103,901.00 30.59 307
6 RATCH-R 1416300 50,534,850.00 30.68 30.65
7 NTV 4000 151,000.00 30.53 30.49
8 BCH-R 1213100 21,088,790.00 30.29 30.32
9 ASP 177300 496,598.00 0.3 3031
10 SCC-R 632700 204,121,700.00 29.57 2057
11 COMT 1722300 46,450,575.00 23.87 24.01
12 PSLR 1822100 16,448,795.00 2337 2329
13 TKS 196700 1,770,525.00 22.33 2232
14 LH 6499600 54,348 03500 2223 2224
15 AP 1703200 19,624,430.00 2212 2212
16 CPFR 3275800 64,030,790.00 215 21.52
17 KSL 790200 2,385,320.00 214 21.37
18 VIBHA 132300 328,074.00 2097 21.03
19 TISCO-R 1004700 96,959,975.00 20.63 2065
20 BJC 240400 28.572,775.00 208 2057
21 TPIPL-R 525000 771,750.00 20,19 2018
22 BAM 1696300 17,696,090.00 20,04 20007
23 INTUCH-R 844500 61,686,575.00 19.51 19.51
24 BLAR 454100 10,744,820.00 19.42 19.42
256 HANA-R 726000 32,851,450.00 18.74 18.74
26 AWC-R 10175000 48,196,668.00 18.46 18.57
27 BANPU-R 11540800 104,632,655.00 18.34 18.37
28 UBE 76500 75,736.00 17.85 17.86
29 PTTGC-R 3840600 146,831,050.00 17.59 17.52
30 ONEE 1606700 8,033,075.00 173 17.32
3 BTSSR 4275700 32,571,730.00 17.29 17.3
32 GLOBAL 3528200 53,741,930.00 17.06 17.09
33 DCC 260600 521,200.00 17.08 17.09
34 ASW 210700 1.726,420.00 17.03 17.06
35 MBK 240600 3,931,130.00 16.77 16.8
a6 VL 2462300 83,139,225.00 16.45 16.49
37 DITTO-R 346900 10,209,200.00 16.44 16.49
38 aH 3078900 6,773,580.00 16.03 16.04
39 IVLR 2387200 80,201,100.00 15.95 15.91
40 THANIR 1249400 4,019,570.00 15.72 15.71
41 EGCO-R 287700 36,913,400.00 15.68 15.69
42 CBG-R 706700 44,791,200.00 15.53 15.55
43 CHG 4772300 14,157,440.00 15.4 15.4
44 BEM 3853900 32,505,575.00 15.32 15.39

45 EPG 405900 2,723,125.00 15.38 19.37
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wanwing Bvanfuitanasa (Wy)  yasinismatasa (un) %ilZinanisuanasa Y%y asAIsINHtasR

46 CKPR 1184100 4,197,716.00 15.29 15.28
47 IRPC 2754200 6,375,364.00 14.99 15.01
48 BOL 63600 £29,855.00 15.01 15
49 EGCO 271400 35,029,700.00 14.8 14.89
50 TASCO 301400 5,627,830.00 14.8 14.82
51 MEGAR 275400 10,355,500.00 14.66 14.68
52 MINT 2375900 79,203,600.00 145 1453
53 HMPRO-R 2817100 38,945 120.00 14.44 14.45
54 EASTW 38400 165,342.00 14.42 14.38
56 M-R 85200 3,926,675.00 14.29 14.31
56 TU-R 2096300 26,606,910.00 14.28 14.28
57 PTT 8210500 276.764,150.00 14.23 14.26
58 RATCH 624800 22.330,475.00 13.53 13.55
50 HL 100300 1,377,720.00 13.23 13.26
60 KKP 504200 30,042,700.00 13.11 13.11
61 RCLR 140000 3,357 ,560.00 13.00 13.09
62 MTCR 1199100 45,941,450.00 12.91 12.95
63 AMATA-R 673100 15,129,910.00 12.96 12.95
64 TVO-R 15100 382,275.00 128 12.78
65 VGI 3969000 11,744,402 00 12.65 127
66 BAM-R 1073200 11,182,240.00 12.68 12.68
67 SHRR 1137100 3,513,954.00 12.61 12.63
68 SIS 102800 1,764,150.00 12.48 12.52
69 CPALL-R 1117700 69,982,375.00 12.46 12.46
70 SYNEX 20400 244,800.00 12.36 12.4
71 EPGR 325900 2,191,915.00 12.35 12.37
72 TTB 34619200 53,191,347.00 12.32 12.33
73 STECR 873100 7.602.445.00 12.35 12.33
74 BGRIM 1482600 49,524 400.00 12.28 12.25
76 AAV 4887400 12,941,266.00 12.21 12.22
76 FORTH-R 53700 1,430,625.00 12.19 12.2
77 BTG 67200 1,864,800.00 122 12.18
78 BH-R 245900 54,569,500.00 12.17 12.16
79 OSP-R 649700 18,306,625.00 12.05 12
80 MEBK-R 171100 2,787,160.00 11.03 11.91
81 BES 77200 3,224 250.00 1178 11.84
82 SAWADR 1297700 62,123,800.00 1178 1179
83 GULF-R 1560400 70,905 42500 1178 11.74
84 TOP-R 1016300 45,708,250.00 11.71 11.72
85 TTW-R 138800 1,186,705.00 11.64 11.64
86 RAM-R 7600 319,500.00 11.66 11.64
87 BLA 268900 6,377,170.00 115 11.52
88 HMPRO 2212500 30,546,840.00 11.34 11.33
89 PSL 872900 7,943,595.00 11.2 11.25
90 AOT 2062400 146,686,300.00 11.12 11.11

WAL - %UTUMLAZYAAINITIIETE TR I.l.ﬁE.I]JLﬁE.I].Iﬂ“]J]J'TLI"I'.'uI..ﬂ:I_\JIﬂﬁ"lﬂ"lﬁﬂ‘]]"l!.ll..].l].l AOM
"R Tayapinrmanasefaluiwidenf

Source:SETSMART
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Equity Index Futures - Trading Volume

Trading Focus

7 July 2023

6 July 2023 Volume, OlI: Contracts
Foreign Investor Local Institutions Local Investor Total
Volume % Volume % Volume % Volume ol
Long 115,438 35.49% 51,813 1593% 158,001 48.58%
Short 130,202 40.03% 47,102 14.48% 147,548 45.49%
Net -14,764 - 4711 - 10,053 - 325,252 680,921
7 June 2023 - 6 July 2023 (1 Month) Volume, Ol: Contracts
Foreign Investor Local Institutions Local Investor Total
Volume % Volume % Volume % Volume ol
Long 3,017,355 44 98% 979,588 14.60% 2,710,761 40.41%
Short 3,026,029 45.11% 575,136 14.54% 2,706,549 40.35%
Net -8,674 - 4,462 - 4,312 - 6,707,714 680,921
3 January 2023 - 6 July 2023 (YTD)
Foreign Investor Local Institutions Local Investor Total
Volume % Volume % Volume % Volume ol
Long 12,275,358 39.34% 4,955,698 15.88% 13,971,132 44 78%
Short 12,476,632 39.99% 4,900,060 15.70% 13,825,496 44 31%
Net -201,274 - 55,638 - 145,636 -| 31,202,188 680,921

Source SETSMART




Rights & Benefits

Wednesday Thursday
03-Jul 04-Jul 05-Jul 06-Jul 07-Jul
0SP-XD@0.8 STANLY-XD@20  |KUN-XW3:1 LHSC-XD@0.13 MINT-W7-XE 1:1@21.6 KC-XR 1:1.7@0.12
QHPF-XD@0.12
10-Jul 11-Jul 12-Jul 13-Jul 14-Jul
KGEN-XW 3:1
17-Jul 18-Jul 19-Jul 20-Jul 21-Jul
SAMART-XB@11742548 TMW-XD@1.7
24-Jul 25-Jul 26-Jul 27-Jul 28-Jul
B-We-XE 1:2.939@0.225 VG-XD@0.04
31-Jul
EPG-XD@0.14

Remark *ND - No Dividend, XD - Cash Dividend, XD(ST) - Stock Dividend, XR - Rights for Common, XW- Rights for Warrant, XT - Rights for Transferable Subscripton Right, XN - Capital Return, XB- Pre-empive = Pre-empiive Rights
SOURCES: Stock Exchange of Thailand (SET)

Rights & Benefits

ALUC
01-Aug 02-Aug 03-Aug 04-Aug
KYE-XD@4.1 BC-W1-XE 1:1.0213@3.13
07-Aug 08-Aug 09-Aug 10-Aug 11-Aug
BTS-XD@0.16 PTL-XD@0.27 MACO-W4-XE 1:1@1 APEX-XR 1:2@0.05
14-Aug 15-Aug 16-Aug 17-Aug 18-Aug
MSFT80X-XD@0

21-Aug 22-Aug 23-Aug 24-Aug 25-Aug
28-Aug 29-Aug 30-Aug 31-Aug

Remark *ND - No Dividend, XD - Cash Dividend, XD(ST) - Stock Dividend, XR - Rights for Common, XW - Rights for Warrant, XT - Rights for Transferable Subscripfion Right, XN - Capital Return, XB- Pre-emptive = Pre-empiive Rights
SOURCES: Stock Exchange of Thailand (SET)



Share Listing

July-2023
: Tuesday ‘ Wednesday Thursday
03-Jul 04-Jul 05-Jul 06-Jul 07-Jul
Share Listing New Listing New Listing
DV8 - 604.713 M Shares PHG - 300 M Shares TEAMG-W1 - 135.986 M Shares
SET/Health Care, IPO Price (BY): 21.00 1(W):1(C) @15.00Bt (3 Y TTM)
Share Listing Share Listing
JMT - 42,880 Shares AS - 166,580 Shares
PROEN - 29.370 M Shares
RABBIT - 29,300 Shares
SIRI - 550.500 M Shares
10-Jul 11-Jul 12-Jul 13-Jul 14-Jul
17-Jul 18-Jul 19-Jul 20-Jul 21-Jul
24-Jul 25-Jul 26-Jul 27-Jul 28-Jul

H.M.King’s Birthday
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July 7, 2023
Refinery & Oil
Dubai USD/barrel 77.14 1.7% 76.16 1.5% 76.16 2.0% 76.16 -1.9% 78.50 -19.1%
Brent USD/barrel 76.73 0.0% 76.12 2.6% 76.12 1.6% 76.12 -2.4% 79.58 -20.4%
Nymex USD/barrel 71.80 0.0% 71.30 2.7% 71.30 1.3% 71.30 -2.9% 74.54 -8.1%
Jet Oil USD/barrel 92.84 0.7% 91.69 1.9% 91.69 1.6% 91.69 -0.3% 98.75 -20.5%
Jet - Dubai Spread USD/barrel 15.70 -4.0% 15.53 4.1% 15.53 -0.3% 15.53 8.4% 20.25 -25.5%
Diesel USD/barrel 92.94 1.0% 91.49 1.4% 91.49 1.8% 91.49 0.2% 98.38 -23.4%
Diesel - Dubai Spread USD/barrel 15.80 -2.2% 15.33 1.1% 15.33 0.9% 15.33 12.1% 19.88 -36.6%
Gasoline USD/barrel 83.86 0.4% 84.38 -1.4% 84.38 -1.6% 84.38 -4.6% 91.25 -16.8%
Gasoline-Dubai Spread USD/barrel 6.72 -12.6% 8.22 -21.9% 8.22 -25.5% 8.22 -23.9% 12.75 0.4%
Fuel Oil USD/barrel 68.08 -0.5% 67.73 3.0% 67.73 3.9% 67.73 1.6% 64.71 -17.6%
FO - Dubai Spread USD/barrel (9.06)  22.0% (8.43) 9.4% (8.43) 11.2% (8.43) 23.1% (13.79) 25.3%
Natural Gas USD/MMBtu 2.61 -1.8% 2.65 -4.3% 2.65 3.8% 2.65 3.0% 2.89 -37.6%
NA Spot LPG Propane US cent/gal 55.60 2.2% 54.40 -1.2% 54.40 -5.3% 54.40 -19.2% 74.37 -33.3%
NA Spot LPG Normal Butane US cent/gal 39.10 -92.1% 38.80 -92.8% 38.80 -93.0% 38.80 -92.9% 85.25 -85.8%
Dubai Brent Nymex
U$/barrel @ Dubai U$/barrel e Brent U$/bbl. — Nymex
30 150 110
110 - 130 90
90 - 110 +
<4 70 <4
: :
50
50 50
30 30 30
10 T T T T 10 T T T T 10 T T T T
Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Jun-22 Sep-22  Dec-22  Mar-23 Jun-23 Jun-22 Sep-22  Dec-22  Mar-23 Jun-23
Jet Oil Diesel Gasoline
U$/barrel Spread U$/BBL U$/barrel Spread U$/BBL U$/barrel Spread U$/BBL
2 70 10 50
(0} 60
F 60 40
1 - 50 N 160
160 160 L 50
| 40 " 30
110 - L 30 110 - 110 20
| i 30
L 20 60 10
60 —F ‘ 60 ;20 .
- 10 WT 10
" , , , 1w , , , L. 10 , : : — ao
Jun-22  Sep22 Dec-22 Mar23  Jun-23 Jun-22  Sep22 Dec22 Mar-23  Jun-23 lun22 Sep22 Dec2? . as'fj;é_?’DubaJi“S”;g’ad
— Jet Ol == Jet - Dubai Spread e Diesel e Diesel - Dubai Spread
Fuel Oil NA Spot LPG Propane NA Spot LPG Normal Butane
U$/barrel Spread U$/BBL Cents/gal Cents/gal
110 - 160 160
90 -
- (10
10 g5y WM. 110 |
70
F (20
50 1§ ) 60 Vi 60
30 —hﬂ W’ @0 “Mym
10 X X . —— 40 1?]un-22 Sep22 Dec-22 Mar23  Jun-23 0 ' ' ' X
Jun-22  Sep-22 Dec-22 Mar-23  Jun-23 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23
e Fuel Oil = FO - Dubai Spread = North American Spot LPG Propane Price/Mont Belvieu = North American Spot LPG Normal Butane

Source : Bloomberg

LST

Price/Mont Belvieu LST
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July 7, 2023

Soft Commodities

6-Jul-23

(%)

Sugar #11 (World) USd/lb.

23.25 -1.2% 23 2.4% 23.37 -4.6% 23.37 -5.0% 21.89 25.6%
Corn USd/bu. 506.50 2.6% 498 8.1% 497.81 -10.7% 497.81 -8.3% 560.44 -6.9%
Wheat Future(Cht) USd/bu. 658.00 -2.4% 658 -4.0% 658.00 2.2% 658.00 -1.3% 706.31 -19.0%
Soybean Future USd/bu. 1,339.50 -1.1% 1,349 39%  1,349.44 7.0%  1,349.44 72%  1,308.25 -2.8%
Soybean Meal USDIT. 391.80 -0.4% 394 1.5% 393.67 2.4% 393.67 -0.2% 403.54 7.6%
Palm Oil MYR/metric tonne 3,827.50 0.0% 3,877 44% 387650 93%  3,876.50 1.0%  3,928.06 -23.4%
SHFE Natural Rubber CNY/MT 13,265.00 1.1% 13,170 1.0% 13,170.00 0.0% 13,170.00 520  12,548.70 -6.3%
Sugar #11 (World) Corn Wheat Future(Cbt)
us/lb e Sugar #11 (World) Us$/bu —Corn
28 700 Us/bu = Wheat Future(Cbt)
1,300
26 650 ’
24 4 ", 600 - 1,100
22 7 550 -
20 o 500 L 900 -
18 4 "W’T\? SN 450 700 -
16
14 400
500
12 350
10 . . . . 300 T T y T 300 . . . .
Jun-22  Sep22  Dec22  Mar23  Jun-23 Jun-22. Sep-22  Dec-22  Mar-23  Jun-23 Jun-22  Sep22 Dec-22  Mar-23  Jun-23
Soybean Future Soybean Meal Palm Oil
us/lb e Soybean Future D,
1,500 423 /T == Soybean Meal ; 6'(\J/I(‘),R/MT e [VIalaysian Palm Oil Board Crude...
1,400 - o 6,600 ..‘.
1,300 - 1
5,600
1,200 600 W
1,100 0] v Mﬂr%m\fi
1,000 3600 1
900 310 2,600
800 T v v v 260 1,600 T v v v
Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Jun-22 Sep-22  Dec-22  Mar-23  Jun-23

SHFE Natural Rubber

CNY/MT

e SHFE Natural Rubber Future Contract
16,000

14,000 14

12,000 W

l\--u-

10,000
8,000

6,000 v r - -
Jun-22 Sep-22 Dec-22 Mar-23 Jun-23

Source : Bloomberg
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July 7, 2023

Shipping

Baltic Dry Index (BDI) usbD 994.00 0.0% 1,035 -10.1% 1,035 -4.3% 1,035 -21.2% 1,154 -40.3%
Baltic Supramax Index (BSI) UsD 737.00 0.0% 744 -0.5% 744 -1.8% 744 -23.9% 946 -53.0%
Baltic Clean Tanker Index (BCTI) usbD 609.00 0.0% 620 2.4% 620 1.5% 620 -15.3% 823 -33.1%
Baltic Dirty Tanker Index (BDTI) UsD 974.00 0.0% 988 -3.9% 988 -8.8% 988 -14.6% 1,277 -8.2%

Baltic Dry Index (BDI)

Index
3,000

e Baltic Dry Index

2,500 V\n
2,000

500

1,500 Jv&vw
1,000 N

"/ v

T

Jun-22

Sep-22

T T T

Dec-22 Mar-23 Jun-23

Baltic Dirty Tanker Index (BDTI)

Index
2,900

e Baltic Dirty Tanker Ix

2,400

1,900

AN

1,400 +

900

400 T

Jun-22 Sep-22

Source : Bloomberg
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July 7, 2023
6-Jul-23
Metal
Lme Aluminum Spot ($) USD/MT 2,084.05 -0.6% 2,104 -1.0% 2,104 -3.7% 2,104 -6.9% 2,326 -13.9%
Lme Alum Aly Spot ($) USD/MT 1,954.25 0.1% 1,953 0.0% 1,953 0.1% 1,953 0.1% 2,008 -2.9%
Lme Nasaac Spot ($) USD/MT 2,412.75 0.0% 2,412 -0.1% 2,412 -0.1% 2,412 -1.9% 2,362 -9.4%
Lme Copper Spot ($) USD/MT 8,246.00 -0.7% 8,323 0.1% 8,323 -0.9% 8,323 -1.6% 8,697 -1.2%
Lme Lead Spot ($) USD/MT 2,058.25 -0.1% 2,089 -1.9% 2,089 -1.6% 2,089 -1.4% 2,126 -1.0%
Lme Nickel Spot ($) USD/MT 21,023.50 0.0% 20,699 2.1% 20,699 -2.5% 20,699 -7.1% 24,076 -6.0%
Lme Tin  Spot ($) USD/MT 29,246.00 3.2% 28,449 4.4% 28,449 4.5% 28,449 8.5% 26,313 -15.6%
Gold Spot $/0z USD/t oz. 1,910.90 -0.2% 1,917 0.1% 1,917 -1.2% 1,917 -3.0% 1,934 7.3%
Thailand Gold Bar Buying Prices THB/15.244 grams 31,800.00 0.2% 32,008 0.2% 31,830 -0.6% 31,830 -1.0% 31,220 4.9%
Thailand Gold Bar Selling Price THB/15.244 grams 31,900.00 0.2% 32,108 0.2% 31,930 -0.6% 31,930 -1.0% 31,320 4.9%
Thailand Gold Ornament Buying Price  THB/15.16 grams 31,229.60 0.1% 31,432 0.2% 31,260 -0.6% 31,260 -1.0% 30,659 4.9%
Thailand Gold Ornament Selling Price THB/15.16 grams 32,400.00 0.2% 32,608 0.2% 32,430 -0.6% 32,430 -1.0% 31,820 4.8%
Lme Aluminum Spot ($) Lme Alum Aly Spot ($) Lme Nasaac Spot ($)
usn/mTt e Lme Aluminum Spot ($) usp/mTt e e Alum Aly Spot ($) usp/mMT e | e Nasaac Spot  ($)
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