€9 cGscivB
Trend Spotter

> Investment Strategy

- dnwsnaana:

. ﬁuﬁﬁﬁumﬁuﬁu%ﬁﬂ%’uﬁﬁu S&P 500 flafi 4,514.87 USuwan 0.4% ﬁﬂﬂuﬁumm un
0.8% Mausy ADP tHpMT99NwNIAeNTHaniElE 8.0, tRuTWRBY 1.7 uaudunsen
il na. Aiadn 3.71 uaueung 'mgm;uuaaM@‘Lngﬂﬁnﬁi‘]{u@anLﬁn @Tﬁuﬁuﬂqkﬂ
STOXX 600 au 0.2% ziaé”mdmni:ﬁugmqﬂimaué’ﬂmﬁ wimonwdwe CPl wasillu
a.9. 07l 6.4% L33dgenAai 6.3% yoy nasuulununisiiuzes ECB

. ﬁuLaL%UL%ﬂffﬁumiﬁuﬂ%’uﬁa%u%’mg}uuaammiau‘[ﬂmumsﬁuavx%’g mmzﬁmm@ﬁuﬁu
omflanudurau amadua PMI 3uflaznonwiuil ama PMI mamawaalu 8.0, ay"‘ﬁ'
3201 49,5 VnudTwAnuanan 49.3 lun.a.

- fanesnasssnanifion 5.0.0afl 1,973.0 U5unan 0.4% VI,@TLLNWJ:umﬂ@aamga'auéw
0.4% uazBaawustasnliudiag 4 Tuia vmefinaniadu wTi da 81.6 $ibbl 1fiuTu 0.6%
W1 EIA INDRAaNINTUALERIIAY 10.6 AULNILIA AARINTAMATIAZALIREI 5.2 A%
115158 MNNINEH (GRM) LT iuitdad 12.44 m‘%my/mim ﬂ%‘ué’m@aamﬁuﬁauﬁag‘jﬁ
14.56 m’%mmﬁ/misa (-15% DoD, -17% WoW) 3tiugaiilu sentiment au ‘Lm:ﬂzguna;w‘[sa
nAuLTH SPRC TOP ESSO PTTGC IRPC BCP muidutnudsnnlnauanszd 34.9 um
WAIABAAITOAUAIAD

. mmﬂﬁuvlmUﬁ'uf:sﬁamsﬂ%'ugwwé‘aﬁﬁﬁ SET Wiudiuaaiiiaanasoy 1580 19 oe9lsfi
muﬂ'uﬁuﬁtgzywmmﬂmn?waaLﬁmL‘Euamu@hamamﬁﬂﬂéwﬁumﬂﬁagﬂuum‘[ﬁmﬁa
ﬁ’] ﬁﬂammﬁdmﬁ%ﬂqwﬁﬂu{uﬁaaa fananiz 10 DuUSumamuunmaunineies
FuanaEgiafiaasiamuiadauanima PCE lwiuil uazdiaumsnanuuanma
mwmaﬁg‘lufuqﬂ; Tmzﬁﬂﬁ]iﬂluﬂi:LﬂﬂgdgadaﬂﬁﬂwMﬂﬁiﬂﬂiﬂi:@i‘l«btﬁi‘l&jﬁﬁ]ﬁfﬂLﬁ]%
ﬁvmmzﬁ'l

PR9 : ;gu‘%msﬂénﬁm‘%ﬁ'ﬂﬁuwm:ﬂ%’uiﬁuéﬁnm‘luﬁ Fy23 uinmnlsnfifianudusan
unduwusmsndadoulauazlsaile dennsfigihsrmaemanlasimsnniue
ﬁanmgmwmﬁuﬂ%’ué’agaﬁu ‘" e 20.8 1

mC : iiulaaniwusniiintu saarssmandudula 10-15% lwdiow n.a-x.a. n3
Usndugamuazdanuanauununniuuwmule “fa” enumany 14.50 1

cre : dszifiumlsunfidilagedulu 2H23 memudsugmusainly Ussiiugansnale

> - . < : - & >
wazladszlosuuloupaiuauuniady uazanlw Ft fiaasd “ge” Tanimans 49.50 un

Fundamental Stock

MTC: i3unuzvin 218 MTC uad3u TP gaﬁu‘r"i 36 UM mnmmmini:{ummﬁﬂmﬂu
FY24F anampaamszaasisadle agnslsfianu 1:183e1aan NPL a:fl190598@ U 3Q23F
wazmIaeny NIM §9371a enanlsidiula 14.3% CAGR 1w FY23-25F

CGS-CIMB : GlaaniAsugiafiiaIsanaa

31 5.0, FUTLITUGILE Manufacturing PMI L@ oua.n.a1ntdounamn 49.3

31 8.9 §W3FINLIUALSY PCE 1iian n.a. MoM / YoY MNLFaunat 0.2% / 3.0%
31 8.0, AWIFINLINUAIAY Personal Pending tHiat n.a. MoM PNidouNan 0.5%
01 N.8. ANIFINLINUAUY Nonfarm Payrolls Liah &.0. Pnidaunan 187k

01 n.8. w%’gswmm@ﬁmm Unemployment rate Lo &.9. mmﬁauﬁau 3.5%

01 N.8. ANIFINLINUAISY Average Hourly Earning Liaw &.6. MoM / YoY

ANNLAauNan 0.4% / 4.4%

v v

o o o o o

] v v ] F v E Ea
madamoveyaidinn soudeuladendwyvewyiaiuazvesusin lanuveglumesisauniviuag

] ] 9

31 August 2023

Retail| Thailand| Gun Hathaisattha 66(2) 7619232 gun.ha@cgs-cimb.com / Pantaree Thuanthanom 66(2) 7619227 pantaree.th@cgs-cimb.com / Petrada Tratthanapatisuk (Asst. Analyst)

» Market Summary

Market Data Close chg chg (%)

SET Index 1,576.67 7.86 0.50%
High 1,579.43 10.62 0.68%
Low 1,572.82 4.01 0.26%
SET 50 Index 966.69 3.23 0.34%
SET 100 Index 2,153.99 Q.72 0.45%
MAI Index 494,72 6.18 1.26%
Volume (m share) 13,479.36

Value (Btrmn) 62,156.77

P/E (x) 21.77

DOW JONES 34,800.24 37.57 0.11%
MASDAQ 14,019.31 75.55 0.54%
FTSE100 7,473.67 8.68 0.12%
JAPAN 32,333.46 106.49 0.33%
HONG KONG 18,482.86 -1.17 -0.01%
KOREA 2,561.22 9.06 0.35%
SINGAPORE 3,220.22 -2.87 -0.09%
MALAYSIA 1,451.94 -2.50 -0.17%
CHINA 3,137.14 1.25 0.04%
PHILLIPINES 6,295.20 70.29 1.13%
VIETHAM 1,213.16 8.73 0.72%
INDONESIA 6,966.66 8.82 0.13%
INDIA 65,087.25 11.43 0.02%
SET Daily Trading (THE m) Buy Sell Net

Local Institutions 7,804.01 5,700.45 2,102.56
Proprietary Trading 4,057.96 4,212.22 -154.26
Foreign Investors 20,354.76 27,378.59 1,976.17
Local Indwviduzls 20,940.04 24,865.51 -3,925.47

Short-term Long-term

Bond Trading - Net (THBE m) (TM<1Y) (ITM>1Y) Total
Asset Mgnt. Companies 1,574.82 970.33 2,545.15
Domestic Companias 167.36 673.92 841.28
Foreign Companies -201.15 919.37 718.22
Total Trading Value 16,079.65 27,808.58  43,888.23
Fixed Income Close chg Chg (%)
U.5. Bond Yield - 10Y (%) 4.11 -0.04 -0.85%
WTI Crude (Nymex) (105$/bbl) 81.63 0.47 0.58%
Brent Crude (S$/bbl) 85.86 0.37 0.43%
Singapore GRM (US$/bbl) 12.44 -2.12 -14.56%
Mewcastle Coal (US$/ton) - Sep'23 156.00 -3.50 -2.19%
Gold (Comex) (US$/o0z) - Sep23 1944.30 7.80 0.40%
Baltic Dry Index 1094.00 -13.00 -1.17%
USD/THB 35.04 0.11 0.30%
UsD/IPY 146.25 0.43 0.30%
EUR/USD 1.09 0.00 0.41%

Source : Aspen,Bloomberg, ThaifMA4, Refinitv
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KUN, Volatility #aunag 1 1 45.0%, Risk Free Rate = 2.2% Laz Dividend Yield = 3.9% azlananasi

590114 KUN (1) s1a1dsziu KUN-W2 (u1n)

Volatility 40.0%  Volatility 45.0%  \olatility 50.0%
1.82 0.178 0.214 0.248
1.83 0.181 0.217 0.252
1.84 0.184 0.221 0.255
1.85 0.187 0.224 0.259
1.86 0.191 0.227 0.263
1.87 0.194 0.231 0.266
1.88 0.197 0.234 0.270
1.89 0.201 0.238 0.274
1.90 0.204 0.241 0.277
1.91 0.207 0.245 0.281
1.92 0.211 0.249 0.285
1.93 0.214 0.252 0.289
1.94 0.217 0.256 0.292
1.95 0.221 0.259 0.296
1.96 0.224 0.263 0.300
1.97 0.228 0.267 0.304
1.98 0.231 0.271 0.308

Source : CGS-CIMB
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Technical highlights
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Most Active Value:
BDMS wwa liananagay 27.00 uwaAwEREY 29.00 27.50 / 27.00 28.50 / 29.00
KBANK wwaluudunasey 135 uwasu 130 ﬁvwmgml,m%'uﬁm"l,ﬂ 127 130/ 127 133/135
PTT pfiuwaInu 36.00 uwIsU 34.50 35.00 / 34.50 35.75 / 36.00
PTTEP 5qgnpmﬁvuﬁa WA 165 W31 160 161/ 160 165 / 166
ADVANC Fyamany uwiluuamagay 208-210 UWIE% 217 214/ 210 217 /218
AOT wwa luaunagou 75.00 waz 76.00 wwasusfay 72.00 73.25/73.00 75.00 / 76.00
JMART Fypmitue wnluuunasou 26.00 waz 27.50 wwasusday 22.00 23.50 / 23.00 26.00 / 27.50
CPALL ﬂumﬁum&?ﬂu 66.00 LITL 64.00 64.00 / 63.50 65.50 / 66.00
DELTA WWISUEIATY 105 rTngLu’ﬁuﬁ'ﬂ"LiJ 100 uAz 97.00 UWIATW 108 107 / 105 110/ 111
SINGER Fynde uwluwTunasey 16.00 uaz 16.60 kuaTUFIATY 12.00 14.00 / 13.00 16.00 / 16.60
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Thailand Derivative Market
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Thailand Derivative Market
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NVDR Trading
s=317wil 30 Favnau 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. BDWS 797 474540 | 1. LH -297 771,908 1. TTB 132779567 | 1. B -50,367 200
2. ADVANC 373,704,500 | 2. TOP 181,121,570 2. BOMS 27885213 | 2 LH -35,745,913
3. PIT 201,164,026 | 3. BBL -166,585 904 3. AWC 21617509 [ 3. CHG -12,310,320
4 TIB 231,378,085 | 4. AOT -148, 509,796 4. SIRI 20172337 | 4. SPRC -8,581,700
5. KBANK 200,104,578 | 5. KTB -124 571,845 3. GTV 19,739600 | 5. KTB 5,434,091
6. PTTGC 1375348680 | 6. PTIEP -59,501,550 8. RABBIT 12,682 400 | 6. BEM -5,856,854
7. BCH 101,577,660 | 7. SPRC -24,250 610 7. AKS 10,650,800 [ 7. BAM -5,576 403
8. AWC 05,140,822 | 8. EA -79,632 836 a8 TWZ 10,550,000 ( 8. TU -4 485 525
8 MINT 04 423255 | 9. BAM 67,160,156 9 P3G 52848600 | 5 SHR -4.431,500
10. SAWAD 88,585,778 [10. TU -55,000 455 10, PTT 8,170,758 | 10. TAKUNI -4 204,700
11. BH 85,273,501 [11. RATCH -63,906,832 11. 5C 6,820 596 | 11. TOP -3,606,507
12. GPSC 76,602 189 (12, CPF -53,483.6T1 12. BCH 5,151,204 | 12. TGPRO -2,886, 700
13. WL 75,434 277 [ 13. BEM -51,550,372 13, GUNKLUL 4661799 | 13. CPF -2,%52,501
14. TISCO 55,784 231 [14. CRC -51,114,075 14, SABUY 4,530,505 | 14. TH -2,327 100
15. DELTA 45, 324 438 [15. SISB -50,352 475 15. NCAP 4,510,350 | 15. STEC -2,221,895
16. CBG 45 766 725 [ 16. CHG -39,073,979 16. JCKH 3,865 200 | 16. AOT -2,033,253
17. SCC 45,333,388 [ 17. INTUCH -33,679,730 17. TRUE 3,738,543 | 17. XPG -1,895,119
18. SCB 45,158,807 (18 KCE -30,238,208 18. PTTGC 3,6605983 | 18. BYD -1,784,558
19. AS 43,570,820 [19. SAPPE -27,843,528 19. AS 3,628 500 | 19. RATCH -1, 777,512
20, MTC 43 357 740 [ 20. GULF -27 462 837 20, VGl 3,500 503 | 20. AAl -1,666,200
21. SIRI 39,684 354 [21. STEC -26,500,061 21. ONEE 2507700 |21, OTO -1,5342 600
2. SABUY 35,486,619 | 22. BGRIM -23,854,813 22, MEWS 2,854 400 | 22. CKP -1,478,000
23. TIDLOR 34 748237 | 23. CENTEL -19,885,375 23, MINT 2,810,980 | 23. SISB -1,381,100
24 AMATA 33,453 558 |24, MASTER -18,356,175 24 THANI 2641604 |24 5 -1,200,700
25. X0 31,262,000 [ 25. AH -17,639 350 25. WL 2622808 | 25. CRC -1,248 850
gandzdi 5 Twdannad 24 Fan1Al - 30 FIW1A 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. TTB 997871322 | 1. EA -814,008 587 1. TTB 570227101 | 1. B -252,345 000
2. PIT 034 3148655 | 2. PTIEP -561 270 573 2. MEWS 71,704,400 | 2. SUPER -49 837 200
3. BDMS 405,031,526 | 3. INTUCH -431,705,374 3. GTV 43,203,100 | 3. LH -45 087 159
4. BCH 37841386599 | 4 CRC -458 277 944 4 PTT 27579063 [ 4 TU -25,800,871
3. SCC 375,853,274 | 5. TOP -408, 545 347 5. GUNKUL 26,108,020 | 5. BEAUTY -23,267 500
6. KBANK 331345830 | 6. KTB -304 567 601 6. WHA 24883711 | 8. KTB -20,157 969
7. MINT 297602596 | 7. LH -374,007 581 7. BCH 19,312593 | 7. TRC -14,624 200
8. TISCO 286,084 0359 | 8 CPALL -372,861,590 &. BDMS 13,748 444 | 8. TRUE -13,913,809
5. HANA 272445384 | 5 TU -357,038, 738 5. AWC 13,531,251 | 8. EA 12,813,728
10. GPSC 245270174 | 10. SCB -263,823 183 10. KGEN 12,360,119 [ 10. CPF -12,024 652
11. OSP 22732538 | 11. KCE -251,376,525 1. NYT 10,851,310 [ 11. AAl -11,983,900
12. BH 197,330,867 | 12. CPF -251,036,717 12. RABBIT 10,658,800 (12, SPRC -11,955,474
13. BLA 172,852 580 | 13. JMART -243,021,833 13. PRIME 10,635,000 [13. CRC -11,370,476
14, SAWAD 150,190,855 | 14. BGRIM -215,734 145 14, MINT 2,868 951 | 14, JNART -10,963,233
15. MTC 145 149 850 | 15. JMT -212,046 8340 15. 5C 8,442 742 |15, SGC -10,116,350
16. CBG 130,236,225 | 16. CPAXT -131,953,157 16. ONEE 8,281,351 | 16. TWZ -7,920,500
17. WHA 128,848,153 | 17. SPRC 110,422 565 17. BLA 7,134,500 | 17. TOP -7,795,536
18. SKY 125,735,292 | 13. CENTEL -100,522 000 18. OSP 7,126,754 | 18. BEM -7,305 846
19. SPALI 104,643 500 | 19. TRUE -06,935 635 19, AKS 7,006,388 | 19. INTUCH -6,639 282
20, ICHI 101,930,859 | 20. RATCH -95,6365, 747 20. ESS0 6,192 600 | 20. S -6,371,950
21. GUNKUL 595,821,403 [ 21. KTC -595,537,020 21. ICHI 8,187,158 | 21. STA -5,502 579
2. PTTGC 21,050,432 [22. 5TA -32,729,569 22. MER 6,171 518 | 22. BGRIM -5,807 66T
23, ADVANC 78,987 776 | 23. GULF -70,916,054 23. ERW 6,059,084 | 23. BTS -5,704,097
24 CONMT 77,757 543 [ 24. S5ISB -70,567 700 24 VGl 5,823,203 | 24, CPALL -5,678,015
25, GLOBAL 68,424 525 | 25. BCP 58,265 738 25. NCAP 3,713,669 | 25. STEC -5,620 583

Source : SETSMART




€9 cGscivB
Trading Focus

Retail | Thailand | 31 August 2023

ainyanuusiaiunistldsuuilasnisdavdnnsneiuadsiusuis (uuu 59)
Change by Management

Date of report 30 August, 2023 Source : naa. (SEC)

Harusus s laun/Hie dssanuanndneg Suildan/suing Fiunu 51
BOFFICE uWFE7 A5y fugy iin wiEnEaEE 29/08/2566 12,000 6.35
GREEN WaETREs AWATe SunsAuds 4ia Wudniay 17/08/2566 30,000 0.85
JR w5y Fnniasg 6 iin Wuanlay 29/08/2566 130,300 552
sSSP wie suIssed nstianing iin Wuaiay 28/08/2566 7600  7.05
SSP el swIssed lnsAAnana iia Wualy 28/08/2566 11,000 710
STC wie AsaAng fussEnanad iia Wuaniay 29/08/2566 50,000 0.69
TMILL wia UFr assaifnmd iia Wuaaley 16/08/2566 100,000  3.94
TSTE wiel Usead gennasiiue iin Wualey 29/08/2566 1,300 9.35
BES uel I AFAnG £t luddnuanidnidarianu 28/08/2566 12,000 840
BES wlel 1A AEAnE EInH] Wualny 28/08/2566 65,000 4579
BTHC wie daisu thTsdhsinen Wy Wuaniay 25/08/2566 1,600 4033
BTHC wiz aisu thlsdhsing Wiy Wuania 28/08/2566 1,100 3841
CH WIE ATNGY TARIY Wy Wuania 23/08/2566 100,000 2.60

Revoked by Reporter

CH WIE ATAY TR W Wuanlay 23/08/2566 100,000  2.60
CIVIL wiel auiy LArtLIsna ETRt] Wuanlay 29/08/2566 10,000 220
CPT wie unea Tufusida Wy Wuania 28/08/2566 100,000 075
DUSIT WA Taws nesallzsg EIa H] Wualey 29/08/2566 2,000 1090
ERW wiE wiFed s5TUEITT Wy Wuanlay 29/08/2566 100,000 565
GREEN washsaes avady dunsguas W Wuanlay 25/08/2566 100,000  1.01
GREEN waETRes avaty Sunsands ETald] Wuania 25/08/2566 100,000 1.00
MICRO wiz e lasudsond Wy Wuania 29/08/2566 100,000  3.22
MICRO w1z 15 e lasuod FiaH] Wualy 28/08/2566 50,000 319
PSG w1el FeaA Jssna Wy Wuanlay 29/08/2566 250,000  1.05
PSG wie Fuod J5uIsna ETRt] Wuanlay 25/08/2566 250,000  1.0%

SABUY wIE IFTUUV Adfunng Ea H] Wualey 28/08/2566 41,700 7.95,
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30-Aug-2023
AAANSWE Buanjuilmatasha (i)  yasasmazase (um) aASLUASH YyanInIsILtASH
1 INTUCH-R 1501300 108,902,950.00 38.24 38.24
2 AIT 855300 4,276,500.00 32.96 32.98
3 RATCHR 2061700 74,132,650.00 28.59 28567
4 SPRC-R 6531300 61.310,895.00 21.39 21.36
5 THG-R 60500 3,944 925.00 21.18 2116
& CPF-R 4800600 100,337,450.00 21.08 21.07
7 GUNKUL 5492600 20,219,268.00 2017 2015
8 BCPG 1717400 17,660,910.00 19.15 19.26
9 STEC 1773000 21,167 ,500.00 17.73 1777
10 CPN-R 629300 43,482 275.00 17.38 17.37
11 TIPH 186900 7.630,000.00 17.18 17.16
12 KEX 278600 2,299,865.00 17.05 17.04
13 TLI 4128300 48,795,720.00 16.44 16.4
14 EGCOR 100700 13,722,500.00 15.6 15.59
15 CPAXT 817300 29,407,925.00 15.02 15.02
16 CHGR 13432600 42 883 402 00 14.98 14.96
17 IRPC 6886000 16,526,400.00 1475 14.74
18 DELTAR 1508800 166,400,050.00 1451 14.52
19 BTG 428300 11,028,725.00 13.35 13.36
20 TTW-R 330900 2,974,065.00 13.13 13.14
21 EAR 1309300 84,224,775.00 12.92 12.92
22 CPF 2904900 60,671,030.00 12.74 12.74
23 TKC 232400 6,100,025.00 12.43 12.33
24 WHA 4524600 23,388,785.00 12.19 12.16
25 TASCO 167500 2,740,500.00 11.86 1.9
26 STEC-R 1181700 14,067 ,790.00 11.82 11.81
27 KKP 337400 20,245.275.00 11.76 11.73
28 GULFR 1819100 89,4256 ,100.00 11.68 11.72
29 INTUCH 459800 33,204,975.00 1.7 11.69
30 GPSsC 1007400 54,614,900.00 11.68 11.68
31 SHR 3254700 9,621,168.00 11.67 11.68
iz TTB 60582500 105,864,151.00 11.42 11.44
33 AMATA 819500 20,072,830.00 1.4 11.39
34 BEM 4274500 37,615,600.00 11.36 11.34
35 BEM-R 4264000 37,631,315.00 11.33 11.32
36 PTTEP-R 1322700 214,049,550.00 1115 11.16
37 GULF 1719700 84,304,750.00 11.04 11.08
38 CENTEL 597200 28,148 85000 10.92 10.94
39 CHG 9786100 31,279,864.00 10.92 10.91
40 CRCR 1428200 58,349,850 .00 10.79 10.78
41 SCCC-R 2200 304,800.00 10.63 10.62
42 WGl 4328500 12,542,952.00 10.63 10.6
43 SAMART 110700 652,065.00 10.23 10.28
44 TU 3437500 49,905,240.00 10.24 10,24

45 WICE 132100 1,131,185.00 10.13 10.15
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wanwing Bvanfuitanasa (Wy)  yasinismatasa (un) %ilZinanisuanasa Y%y asAIsINHtasR

46 ADVANC 805400 174,331,200.00 9.94 9.92
47 SCCR 119000 37,617,800.00 9.85 9.86
48 CKPR 1307000 4,890,994.00 9.8 9.8
49 TTW 245200 2,200,695.00 9.73 9.72
50 TQM-R 129100 4,041,650.00 9.61 9.64
51 MEGA 292200 12,548,825.00 9.62 9.58
52 BRRGIF 8600 29 584 00 947 9.47
53 KTB 5174800 100,621,160.00 9.34 9.33
54 BOMS 11703800 328,367,175.00 9.27 9.19
55 SJWD 585000 8,777,970.00 9.16 9.15
56 AWG-R 11338500 49,823 £30.00 9.06 9.05
57 OR 676200 14,104,130.00 9.02 a.01
58 AH 299900 10,565,850.00 8.as 8.99
50 BTS-R 815200 6,035,235.00 8.92 891
60 GENTEL-R 481400 22,596,050.00 879 878
61 CRC 1121000 46,053,775.00 8.47 851
62 MEGA-R 266100 11,038,975.00 8.43 843
63 SCC 101600 32,122,300.00 8.41 8.42
64 BGRIM-R 853900 30,430,700.00 8.39 8.38
65 BAM 2640200 31,767,180.00 8.36 835
66 PR9 134300 2,386,780.00 8.33 8.32
67 AOT 1832900 133,747,575.00 8.32 8.31
68 TOP-R 915700 48,609,875.00 8.12 8.12
69 MTC 1059800 44,333, 775.00 797 7.98
70 STAR 963500 14,202,060.00 7.94 7.97
71 CPALL-R 1604500 105,447,850.00 7.94 7.96
72 SABINA 167000 4,346,426.00 7.9 7.93
73 8 851200 1,024,642.00 78 7.8
74 IRPCR 3640700 8,737,662.00 78 7.79
76 EKH 127700 1,040,485.00 774 775
76 TCAP-R 117800 £,009,075.00 751 7.51
77 GLOBAL 1557600 29 085 560.00 7.38 7.38
78 PTT 4669500 166,024,625.00 7.5 7.38
79 CPALL 1480200 97 412,200.00 733 7.35
80 TPIPP-R 299500 1,024,290.00 7.29 7.28
81 HANA-R 926400 58,936,125.00 728 7.28
82 TU-R 2431900 35,263,490.00 7.24 7.24
83 KTB-R 3983400 77,303,650.00 7.19 77
84 THANI-R 1574000 5,248,668.00 7.12 7.12
85 KTC 537100 26,246 550.00 7.1 7.08
86 SISB-R 286300 10,430,600.00 7 6.99
87 OSP-R 614700 18,617,600.00 6.99 6.97
88 KCE 1226400 62,868,400.00 6.95 6.96
89 SIRI 16290300 31,948,570.00 6.96 6.95
90 JASR 879100 1,783,212.00 6.88 6.93

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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Trading Focus

31 August 2023

Equity Index Futures - Trading Volume

Volume, OI: Contracts

30 August 2023
Foreign Investor Local Institutions Local Investor Total
Volume % Volume % Volume % Volume ol
Long 83,385 42 57% 29,264 1494% 83,216 42 49%
Short 74,658 38.12% 31,927 16.30% 89,280 45.58%
Net 8,727 - -2,663 - -6,064 - 195,865 518,555
31 July 2023 - 30 August 2023 (1 Month) Volume, Ol: Contracts
Foreign Investor Local Institutions Local Investor Total
Volume % Volume % Volume % Volume ol
Long 1,988,512 38.76% 747,614 1457% 2,394,130 46.67%
Short 2,013,500 39.25% F22,045 14.07% 2,394,711 46.68%
Net -24 988 - 25,569 - -581 - 5,130,256 618,555
3 January 2023 - 30 August 2023 (YTD)
Foreign Investor Local Institutions Local Investor Total
Volume % Volume % Volume % Volume ol
Long 15,661,657 39.21% 6,222,286 15.58% 18,061,669 45.22%
Short 15,759,761 39.45% 6,162,110 15.43% 18,023,741 4512%
Net -98,104 - 80,176 - 37,928 -| 39,945,612 518,555

Source SETSMART



Rights & Benefits

AlUC
Ohdd eld eUlnesld Ud Ud
01-Aug 02-Aug 03-Aug 04-Aug
KYE-XD@4.1 LPF-XD@0.2193  [BC-WI-XE 1:1.0213@3.13
07-Aug 08-Aug 09-Aug 10-Aug 11-Aug
BTS-XD@0.16 PTL-XD@0.27 1DIV-XD@02 META-W-XE 1:1@054  |MACO-W-XE 1:1@1 SCC-XD@25 ITC-XD@0.25 RAN-XD@0.3 AAPLBOX-XD@0.00447
SCGP-XD@0.25
14-Aug 15-Aug 16-Aug 17-Aug 18-Aug
CPNCG-XD@0.1848 CPNCG-XN@0.0767  BYD-W6-XE 1:0.57705@0.346 FTREIT-XD@0.187  |INETREIT-XD@0.1831 LPN-XD@0.08  |ADVANC-XD@4 RUH-XD@0.7
DIF-XD@0.237 ERWPF-XD@0.085  [MSFT80X-XD@0 SPRIME-XD@0.148 WHAIR-XD@0.1369
POPF-XD@0.07% POPF-XN@0.1804
PPF-XD@0.1818 PTTEP-XD@4.25
SHREIT-XN@3.6151 SIRIP-XD@0.055
21-Aug 22-Aug 23-Aug 24-Aug 25-Aug
BOL-XD@0.145 CPAXT-XD@0.18 25-XD@0.1 ALLY-XD@0.17 AIMCG-XD@0.13 AMRT-XD@0.223  [AA-XD@0.05 A-XD@O.1 BRRGIF-XD@0.05 BTSGIF-XN@0.177
DCC-XD@0.013 GGC-XD@0.1 ARROW-XD@0.1 KIAT-XD@0.01 AMATAR-XD@0.16 BGC-XD@0.06 AIT-XD@0.15 AMATA-XD@0.25 ~ [JUBILE-XD@0.25 NER-XD@0.05
JASIF-XD@0.23 KCE-XD@0.6 KTBSTMR-XD@0.1745 LHHOTEL-XD@0.33 BOFFICE-XN@0.1707 BROOK-XD@0.005 ASIAN-XD@0.08 AUCT-XD@0.26  [PSH-XD@0.31 SNP-XD@0.25
PIMO-XD@0.01 RPH-XD@0.11 LHPF-XD@0.1 LHSC-XD@0.15 BVG-XD@0.027 B-WORK-XD@0.1807  |BAFS-XD@0.08 BAREIT-XD@0.134 [SPCG-XD@0.3 STP-XD@0.1
SCM-XD@0.1 THANA-XD@0.04 MGT-XD@0.03 QHHR-XD@0.15 CPNREIT-XD@0.29 GC-XD@02 BH-XD@1.35 BH-P-XD@135  |TVDH-XR 7:1@055 TVO-XD@0.16
TNP-XD@0.04 TPRIME-XN@0.0304  |QHPF-XD@0.132 SNNP-XD@0.232 GPI-XD@0.065 HYDROGEN-XN@0.162 (BIS-XD@0.04 BJC-XD@0.15
TPRIME-XD@0.134 TU-XD@03 SPALI-XD@0.7 SUPEREIF-XD@0.15798  {II-XD@0.2 ILM-XD@0.25 BKI-XD@3.75 BRI-XD@0.115
\WHABT-XD@0.165 WHART-XD@0.193  {TOG-XD@0.2 UTP-XD@0.33 IMPACT-XD@0.14 INTUCH-XD@1.47 CBG-XD@04 CHG-XD@0.02
\-XD@06 MAJOR-XD@0.5 D-XD@0.06 DMT-XD@0.35
0SP-XD@0.4 PDG-XD@0.01 DREIT-XD@0.2 ECL-XD@0.03
PHOL-XD@0.09 PLT-XD@0.06 FSMART-XD@0.18 HTC-XD@0.96
POLY-XD@0.09 OH-XD@0.05 INSET-XD@0.04 IMT-XD@0.34
SAT-XD@0.38 SC-XD@0.08 KAMART-XD@0.09 KIL-XD@0.15
SMPC-XD@0.21 SUN-XD@0.1 LH-XD@0.2 MEGA-XD@08
SVR-XD@0.2 TASCO-XD@0.25 NNCL-XD@0.05 NOBLE-XD@0.081
TEAM-XD@0.08 TQR-XD@0.174 NSL-XD@0.3 PM-XD@0.35
UEC-XD@0.1 PSL-XD@0.05 PT-XD@03
RCL-XD@0.25 SAMTEL-XD@0.04
SGP-XD@0.1 SITHA-XD@0.02
SKR-XD@0.09 SMIT-XD@0.1
SNC-XD@0.25 S0-XD@02
SYNEX-XD@0.1 TACC-XD@0.17
TFG-XD@0.02 TKN-XD@0.21
TKS-XD@0.08 TMT-XD@0.15
UVAN-XD@03 VCOM-XD@0.12
WINNER-XD@0.07 WORK-XD@0.15
28-Aug 29-Aug 30-Aug 3-Aug
ASP-XD@0.08 AYUD-XD@0.9 AH-XD@0.7 BMSCITH-XD@0.25  |HTECH-XD@0.025 KCAR-XD@0.26 BCH-XD@0.1 BKKCP-XD@0.16
BGRIM-XD@0.18 BLA-XD@0.28 CCET-XD@0.04 FORTH-XD@0.25 LUXF-XD@0.33 SSTRT-XD@0.2 MINT-XD@0.25 MIPF-XD@0.37
BLC-XD@0.03 CK-XD@0.15 FP-XD@0.06 FUTUREPF-XN@0.1451 ONEE-XD@0.05 X0-XD@0.358
FTE-XD@0.07 FTIXD@0.03 FUTUREPF-XD@0.2049 KLINIQ-XD@0.55
GVREIT-XD@0.2015 HUMAN-XD@0.08  [LPH-XD@0.03 MASTER-XD(SD)10:1
VL-XD@0.25 KISS-XD@0.06 MASTER-XD@0.01111 PROSPECT-XD@0.22
LALIN-XD@0.27 ORI-XD@0.16 TOA-XD@0.33
PCSGH-XD@02 PRI-XD@0.394
SABINA-XD@0.66 SIRI-XD@0.1
TGPRO-WA-XE 1:1@0.5 TOM-XD@05
TTCL-XD@0.1

Remark *ND - No Dividend, XD - Cash Dividend, XD(ST) - Stock Dividend, XR - Rights for Common, XW - Rights for Warrant, XT - Rights for Transferable Subscripion Right, XN - Capital Return, XB- Pre-empiive = Pre-empive Rights

SOURCES: Stock Exchange of Thaiand (SET)



Rights & Benefits

antembe
Ol0d cld ( (d (d (d
01-Sep
CPTGF-XN@0.1735 EGATIF-XD@0.0531
EGATIF-XN@0.15 KBSPIF-XD@0.231
RATCH-XD@0.8 TFFIF-XD@0.1009
TIF1-XD@0.125 TTLPF-XD@0.441
04-Sep 05-Sep 06-Sep 07-Sep 08-Sep
BCPG-XD@0.1 DRT-XD@0.26 CTARAF-XN@0.128 GAHREIT-XD@0.3 BANPU-WS-XE 1:1@7.5 BAY-XD@0.4 NETEASES0-XD@0 TOP-XD@0.65 B-XW3:1 BPP-XD@0.4
HPF-XD@0.11 LANNA-XD@1.1 GROREIT-XD@0.29 KPNPF-XN@0.04 BBL-XD@2 BCP-XD@0.5 SSPF-XD@0.1169
M-I-XD@0.155 MNIT-XD@0.025 MJLF-XD@0.127 MST-XD@0.37 CWT-W5-XE 1:1@35 DIMET-WA-XE 1:1.0677@0.4683
MNIT2-XD@0.17 MNIT2-XN@0.7 TTW-XD@0.3 EVER-WA-XE 1:1@1 GPSC-XD@0.3
MNRF-XN@0.18 MNRF-XD@0.1 [P-W1-XE 1:1.045@23.915 KKP-XD@1.25
M-STOR-XD@0.1 PB-XD@0.36 NVDASOX-XD@0 OR-XD@0.25
TISCO-XD@2 TISCO-P-XD@2
11-Sep 12-Sep 13-Sep 14-Sep 15-Sep
JCKH-XR 1:2@0.03 SUSCO-XD@0:2 HMPRO-XD@0.18 TIPH-XD@0.5
18-Sep 19-Sep 20-Sep 21-Sep 22-Sep
EMC-W6-XE 1:1@0.15
25-Sep 26-Sep 271-Sep 28-Sep 29-Sep
BCPG-W2-XE 1:1@8 INSET-W-XE 1:1@2

Remark *ND - No Dividend, XD - Cash Dividend, XD(ST) - Stock Dividend, XR - Righ's for Common, XW - Rights for Warrant, XT - Rights for Transferable Subscripion Right, XN - Capitl Return, XB- Pre-empive = Pre-empive Rights

SOURCES: Stock Exchange of Thaiand (SET)




Share Listing
August-2023

01-Aug

Asarnha Bucha Day

02-Aug
Share Listing
TEAMG - 125,700 Shares

03-Aug

New Listing
KCG - 545 M Shares
SET/Food & Bev ., IPO Price (Bf): 8.50

Share Listing
FNS - 154.795 M Shares

04-Aug

Share Listing
TWZ - 4,000 Shares

07-Aug

Share Listing

PPPM - 50.000 M Shares
SIRI - 42.650 M Shares

08-Aug

New Listing

12 - 420 M Shares

MAITechnology, IPO Price (Bf): 2.70

Share Listing
GCAP - 2.554 M Shares
SFLEX - 5,072 Shares

09-Aug

New Listing

KGEN-W2 - 416.866 M Shares
1(W):1(C) @2.00Bt (3Y TTM)

Share Listing
CHO - 42.735 M Shares
MINT - 125.948 M Shares

10-Aug

Share Listing

SDC - 74.074 M Shares
SVOA - 73.328 M Shares

11-Aug

New Listing

NUSA-WS5 - 2,610.847 M Shares
1(W):1(C) @1.00Bt (2Y TTM)

Share Listing

BC - 5,129 Shares
PROS - 2.603 M Shares
SC - 2.371 M Shares

14-Aug 15-Aug 16-Aug 17-Aug 18-Aug
Share Listing Share Listing Share Listing
ABM - 11,700 Shares GCAP - 1.277 M Shares SDC - 37.037 M Shares
Substitution for Mother's Day PPPM - 54.054 M Shares
21-Aug 22-Aug 23-Aug 24-Aug 25-Aug
Share Listing Share Listing New Listing Share Listing Share Listing

BRR - 521 Shares
GCAP - 2.645 M Shares
MBK - 25,959 Shares

CHO - 79.365 M Shares
SVOA - 33.145 M Shares

FSX - 579.929 M Shares
SET/Fin & Sec., IPO Price (Bt): N/A

Share Listing
B - 209,169 Shares
PRG - 4,041 Shares

SDC - 88.888 M Shares
TCAP - 120 Shares

BWG - 72,316 Shares
GCAP - 6.944 M Shares
MINT - 192,091 Shares

28-Aug

29-Aug
Share Listing
HEALTH - 1.700 M Shares

30-Aug

New Listing

PSP - 1,400 M Shares

SET/Ind. Mat. & Mach.,IPO Pr. (Bt): 6.20

Share Listing
GCAP - 6.775 M Shares
SDC - 88.888 M Shares

31-Aug

New Listing

KUN-W2 - 249.702 M Shares
1(W):1(C) @2.20Bt (2Y TTM)

Share Listing
CHO - 34.722 M Shares
GCAP - 2.339 M Shares
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August 31, 2023

Source : Bloomberg

LST

30-Aug-23 (%)
Refinery & Oil
Dubai USD/barrel 86.70 1.0% 86.33 0.4% 86.58 7.6% 83.59 7.7% 79.82 -17.7%
Brent USD/barrel 86.30 0.2% 84.98 -1.4% 86.10 7.6% 83.07 6.4% 80.52 -20.5%
Nymex USD/barrel 81.63 0.6% 81.13 2.0% 80.86 6.8% 78.47 7.9% 75.06 -6.0%
Jet Oil USD/barrel 115.81 -0.9% 117.12 1.9% 113.86 15.2% 106.52 15.8% 100.85 -18.8%
Jet - Dubai Spread USD/barrel 29.11 -6.4% 30.79 6.4% 27.28 48.5% 22.93 60.0% 21.03 -22.6%
Diesel USD/barrel 118.76 -0.4% 119.72 1.5% 115.89 16.9% 107.71 18.0% 100.86 -21.4%
Diesel - Dubai Spread USD/barrel 32.06 -4.2% 33.39 4.4% 29.31 56.8% 24.12 76.4% 21.04 -32.9%
Gasoline USD/barrel 100.11 0.8% 100.55 1.0% 98.47 7.1% 95.30 7.8% 92.42 -15.8%
Gasoline-Dubai Spread USD/barrel 13.41 -1.0% 14.22 5.0% 11.89 3.2% 11.71 8.4% 12.60 -0.8%
Fuel Oil USD/barrel 78.68 0.0% 78.68 1.1% 77.94 9.2% 73.50 10.3% 66.33 -15.6%
FO - Dubai Spread USD/barrel (8.02) 12.5% (765  -91.1% (8.64) 4.9% (10.09) 8.0% (13.49) 26.9%
Natural Gas USD/MMBtu 2.80 5.0% 2.73 2.8% 2.75 0.5% 2.74 2.8% 2.90 -37.5%
NA Spot LPG Propane US cent/gal 67.90 -0.3% 67.70 4.6% 68.16 5.2% 66.56 -1.1% 72.59 -34.9%
NA Spot LPG Normal Butane US cent/gal 61.40 -87.4% 60.75 -87.5% 59.98 -88.5% 56.07 -89.7% 78.42 -87.0%
Dubai Brent Nymex
U$/barrel === Dubai U$/barrel e Brent U$/bbl. — Nymex
30 130 90
70 4
90 AM‘V‘W 90 AM"MM‘ 60
70 70 50
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30 30 20
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Jet Oil Diesel Gasoline
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August 31, 2023

Soft Commodities

30-Aug-23

Sugar #11 (World) USd/lb.

25.34 -0.4% 25 6.3% 24.15 0.5% 24.10 -2.0% 22.42 28.6%
Corn USd/bu. 480.75 -1.2% 488 0.5% 490.31 -6.0% 505.19 -6.9% 547.69 -9.0%
Wheat Future(Cbt) USd/bu. 607.00 1.1% 608 -3.3% 641.63 -8.7% 670.81 -1.9% 710.06 -18.7%
Soybean Future USd/bu. 1,386.75 -0.4% 1,395 2.2% 1,341.56 -2.4% 1,357.63 7.9% 1,319.94 -1.9%
Soybean Meal USDI/T. 410.20 -0.4% 414 2.4% 396.86 -1.6% 400.02 1.4% 402.83 7.4%
Palm Oil MYR/metric tonne 3,730.00 0.0% 3,777 -1.6% 3,798.88 -2.3% 3,843.43 0.1% 3,906.81 -23.8%
SHFE Natural Rubber CNY/MT 13,285.00 0.7% 13,276 1.4% 13,027.60 -1.0% 13,088.10 4.5% 12,676.00 -5.3%
Sugar #11 (World) Corn Wheat Future(Cbt)
us/lb e Sugar #11 (World) Us$/bu —Corn
28 700 Us/bu = Wheat Future(Cbt)
26 650 1,000 .
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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...
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Source : Bloomberg
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August 31, 2023

30-Aug-23
Shipping
Baltic Dry Index (BDI) usbD 1,107.00 0.0% 1,107 -3.9% 1,156 11.2% 1,097 -16.5% 1,142 -41.0%
Baltic Supramax Index (BSI) UsD 918.00 0.0% 918 1.2% 791 6.9% 765 -21.8% 904 -55.1%
Baltic Clean Tanker Index (BCTI) usbD 843.00 0.0% 843 6.1% 734 19.1% 673 -7.9% 790 -35.8%
Baltic Dirty Tanker Index (BDTI) UsD 776.00 0.0% 776 -3.0% 803 -14.1% 871 -24.8% 1,181 -15.0%

Baltic Dry Index (BDI)

Index
2,500

e Baltic Dry Index

2,000

1,500 -+
1,000 +

500

Jul-22 Sep-22 Nov-22 Jan-23 Mar-23 May-23 Jul-23

Baltic Dirty Tanker Index (BDTI)

Index
2,900

e Baltic Dirty Tanker Ix

2,400 I"\‘

1,900

1,400 A

900 —

400
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Source : Bloomberg

Baltic Supramax Index (BSI)

Baltic Clean Tanker Index (BCTI)

Index e Baltic Supramax Index Index e Baltic Clean Tanker Ix
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August 31, 2023

30-Aug-23 (%)

Metal
Lme Aluminum Spot ($) USD/MT 2,162.80 1.6% 2,146 1.3% 2,135 -1.1% 2,147 -5.0% 2,286 -15.4%
Lme Alum Aly Spot ($) USD/MT 1,482.50 0.0% 1,483 -1.1% 1,609 -11.3% 1,712 -12.2% 1,934 -6.5%
Lme Nasaac Spot ($) USD/MT 2,391.25 0.0% 2,391 0.0% 2,400 -0.5% 2,406 -2.2% 2,372 -9.0%
Lme Copper Spot ($) USD/MT 8,445.55 0.4% 8,428 1.2% 8,346 -1.5% 8,412 -0.6% 8,633 -1.9%
Lme Lead Spot ($) USD/MT 2,196.00 -0.8% 2,205 0.9% 2,149 1.9% 2,129 0.5% 2,128 -0.9%
Lme Nickel Spot ($) USD/MT 20,417.25 -0.3% 20,452 0.2% 20,455 -3.0% 20,773 -6.8% 23,322 -9.0%
Lme Tin  Spot ($) USD/MT 25,160.00 0.1% 25,150 -2.0% 26,121 -9.1% 27,432 4.6% 26,544 -14.8%
Gold Spot $/0z USD/t oz. 1,942.32 0.2% 1,936 1.5% 1,918 -1.6% 1,933 -2.2% 1,934 7.3%
Thailand Gold Bar Buying Prices THB/15.244 grams 32,000.00 0.3% 31,592 -0.4% 31,721 -0.4% 31,790 -1.1% 31,349 5.3%
Thailand Gold Bar Selling Price THB/15.244 grams 32,100.00 0.3% 31,692 -0.4% 31,821 -0.4% 31,890 -1.1% 31,449 5.3%
Thailand Gold Ornament Buying Price  THB/15.16 grams 31,426.68 0.3% 31,020 -0.4% 31,150 -0.4% 31,219 -1.1% 30,785 5.3%
Thailand Gold Ornament Selling Price THB/15.16 grams 32,600.00 0.3% 32,192 -0.4% 32,321 -0.4% 32,390 -1.1% 31,949 5.2%
Lme Aluminum Spot ($) Lme Alum Aly Spot ($) Lme Nasaac Spot ($)
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