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รปูที ่1: Turnover ratio ของหุน้ DELTA ในชว่ง 12 เดอืนหลงัสดุ 

 
Sources: SET, Trinity Research 
 
รปูที ่2: Sensitivity ของหุน้ DELTA ทีจ่ะมตีอ่ SET Index และ SET50 Index ใน
วนันี ้

 
Source: Trinity Research 
  
  

  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
ณัฐชาต เมฆมาสิน, CFA, FRM 
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DELTA price % DELTA SET impact New SET SET50 impact New SET50

104 0.0% 0.00% 1482.1 0.00% 909.9

103 -1.0% -0.07% 1481.1 -0.10% 909.0

102 -1.9% -0.14% 1480.1 -0.20% 908.0

101 -2.9% -0.21% 1479.1 -0.30% 907.1

100 -3.8% -0.27% 1478.1 -0.40% 906.2

99 -4.8% -0.34% 1477.0 -0.50% 905.3

98 -5.8% -0.41% 1476.0 -0.60% 904.4

97 -6.7% -0.48% 1475.0 -0.71% 903.5

96 -7.7% -0.55% 1474.0 -0.81% 902.5

95 -8.7% -0.62% 1473.0 -0.91% 901.6

94 -9.6% -0.69% 1472.0 -1.01% 900.7
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รปูที ่3: PE ของ SET Index ทีห่กัหุน้ DELTA ออกไป จะพบวา่ลดลงมาสูค่า่เฉลีย่
แลว้ 

 
Sources: Bloomberg, Trinity Research 
 
รปูที ่4: PBV ของ SET มกัมเีสถยีรภาพที ่1.39x ซึง่ Imply ระดบัดชัน ีSET ที ่1480 
จดุ 

 
Source: Trinity Research 
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รปูที ่5: ไมว่า่ DELTA จะหลดุหรอืไมห่ลดุดชัน ีSET50 ก็จะเป็นทาง JMT ทีไ่ดเ้ขา้
ค านวณในดชัน ีSET50 รอบหนา้แนน่อนแลว้ 

 
Source: Trinity Research 
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(Current 

member)

Avg. daily market 

cap (Bt)
Free float (%)

No. of months 

trading above 

50% of avg. 

market trading 

value

No. of months 

trading above 

2.0% turnover 

ratio

(Potential 

member)

Avg. daily market 

cap (Bt)
Free float (%)

No. of months 

trading above 

50% of avg. 

market trading 

value

No. of months 

trading above 

2.0% turnover 

ratio

PTTGC 161,980,404,528 54.8 10 10 IVL 156,786,362,031 35.2 10 10

IVL 156,786,362,031 35.2 10 10 TLI 144,155,500,000 20.5 10 6

TLI 144,155,500,000 20.5 10 6 GPSC 143,524,224,780 24.8 10 10

GPSC 143,524,224,780 24.8 10 10 AWC 132,425,696,575 25.0 10 8

AWC 132,425,696,575 25.0 10 8 BEM 131,756,700,000 51.1 10 9

BEM 131,756,700,000 51.1 10 9 KTC 120,794,951,180 35.0 10 9

KTC 120,794,951,180 35.0 10 9 TOP 109,067,021,510 52.0 10 10

TOP 109,067,021,510 52.0 10 10 LH 99,481,362,190 62.5 10 10

LH 99,481,362,190 62.5 10 10 BTS 94,741,158,734 59.3 10 9

BTS 94,741,158,734 59.3 10 9 GLOBAL 91,532,992,411 31.2 10 9

GLOBAL 91,532,992,411 31.2 10 9 OSP 87,334,031,250 51.7 10 9

OSP 87,334,031,250 51.7 10 9 BGRIM 85,375,975,000 31.6 10 10

BGRIM 85,375,975,000 31.6 10 10 MTC 85,065,000,000 32.1 10 10

MTC 85,065,000,000 32.1 10 10 CBG 83,750,000,000 28.6 10 10

CBG 83,750,000,000 28.6 10 10 TISCO 80,524,933,634 73.8 10 10

TISCO 80,524,933,634 73.8 10 10 WHA 78,097,211,198 67.5 10 10

WHA 78,097,211,198 67.5 10 10 COM7 77,099,944,263 47.4 10 10

COM7 77,099,944,263 47.4 10 10 RATCH 73,623,749,492 49.7 10 10

RATCH 73,623,749,492 49.7 10 10 EGCO 69,546,026,500 44.7 10 9

EGCO 69,546,026,500 44.7 10 9 BANPU 69,197,310,961 90.8 10 10

BANPU 69,197,310,961 90.8 10 10 JMT 67,106,598,900 45.8 10 10

TU 66,787,325,147 69.9 10 10 TU 66,787,325,147 69.9 10 10

SAWAD 65,636,684,385 44.8 10 10 SAWAD 65,636,684,385 44.8 10 10

CENTEL 63,652,500,000 76.3 10 10 CENTEL 63,652,500,000 76.3 10 10

TIDLOR 63,438,065,287 44.5 10 10 TIDLOR 63,438,065,287 44.5 10 10
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to watch 
  

 
 
 
 
 
 

 
 

Foreign Portfolio Investment in Equities (Asia ex. Japan) 
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TFEX Net Foreign (LHS) TFEX Net Foreign Accumulate since Jan 23(RHS)
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SET Index Net Foreign (LHS) SET Index Net Foreign Accumulate since Jan 23(RHS)


