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L SET INDEX 1,469.46 pe 20.31X MAcCD -17.33 wk 8.08 Fmi -1.59 b+ 12.75
nformation Suppor
M3, 02,055 5100 CHANGE -0.13% pB 1.44x sieNAaL -13.58 wb 10.21 FTISiGNAL -1.70 b 35.55
TURNOVER 45,356m b 3.18% wmAcDH -3.76 Rsl 27.27 voLatiLTy 9.86 ADx 28.19
STOCK MARKETS MARKET KINESICS
Recent Change %Chg - , . = ) , 4 o - L »
DJIA 3343335 715 2% ™ WOANTINAAIA: SETI/SETS0! WNUALT MaslLaea1e DELTA 9994091 20% WWadUANT YaANTaInatansa
NASDAQ 13,307.77 88.45 0.67% & P = y o ' = Il a o a
SaP500 428639 0 oot AR 4.5 MU QL. NUITRANTTW +500a1. 318ERE +255a1. HUNTNEFNTIR —648a1. UTyT UA. —108A1.
g_Ofea 3%‘15?: — winlinmanm: tminduuanttasndndiuan 119t Wa13IN1INITansfiaaasiit SET1001 (A Quantamental
ingapore ,181. -27. -0.86% N . . N o )
China Closed Strategy Matrix, #1311 2) WU IWEUSUIUE Up=21%, Sw=18%, Dn=61% uwarNassini Market Cap WL
WORLD COMMODITIES Up=18%, Sw=22%, Dn=60% ufaaniaan “aaaniiull” (oversold) uia
Recent  Change  %Chg  w  g9119995@91¢16iN9TNR: Thai BMA +2,435a11. SET+mai —648a1l. SET501 Futures +5,4514tU5u1 Stock
Brent Crude Futures 89.81 -0.90 -0.99% K v
Gold Spot (Comex) 1817.95 983 -0.54% Futures —7634a0ty1 Gold Futures —3,561att)1 USD Futures +22at107
Bitcoin 27,690.00 -460.00 -1.63%
KEY CURRENCIES ASSET DYNAMICS
Recent Change %Chg
US Dolar Index 107.106 oors oo ™ ﬂ%mmmau 1) Wusilme Fed mﬂmﬂmmmﬂmmaﬂ 1 pfanelududle mmmﬂumiﬂimu FOMC Tudaq
usbrTHe S0 0180 04% Uanenfenss (31 B.A.-1 .21 66) AL USTOYT muumumummlmﬂu 15T US1YT=5.51%, US2YT=5.11%,
STOK TRADING (ST ooy e US10YT=4.68%; 2) #iulan DJ —749m (—0.2%), NASDAQ +883n (+0.7%), Nikkei —4124m (—1.3%), HSI
Local Insftutons 4,550 4,049 501 Futures —2841@( 1.6%): 3) lnAsnust WTI=$88, Brent=$90, Coal=$150, Gold $1,824; 4) ANNU faitt US$
Proprietary Trading 3,225 3,333 -108 &
Foreign Investors ook 24282 648 wleAngmi 11 A8 NAAN THB/US$=37.1-37.2 8818191, 5) N154Had UIN. m@”mwmmwmam@mmu
Loos ik L B L 5.6 uauay. funsudieriann suv. wiendSunaaz@eslunnasnssine 4 Fuilsiauazseedenniznsunis
SETEDINDEXFUTURES mum@@umdmmuumm ATH.
unit contracts Buy Sell Net
Local Insitfons w48t 335 g W ﬂ@ﬂmﬁ‘nmm a9 SETI/SETS0I ﬂﬂﬁdLLﬂ’Jx‘liuﬂi‘ﬂULLﬂUj Tuas “areuniiunll” (oversold) quumw
Foreign Investors 133,928 128,477 5451
Local Individuals 135338 138935 3897 mmmummummﬂmuum@@um@ 37m‘1n/mmma 191 LLu‘vmmmu Trends & Tums UANENTE39szAL
SINGLE STOCK FUTURES mnmmmmm 1,460/8909mati4In&%A Wmu@mmmwvmuu | svuuasiefiy “dryry1nunas” (sell & see)
unit contracts Buy Sell Net
Lo s was e s Mﬂimmumuwuﬁmwmmm 100% wWde 85% na
Foreign Investors 4,026 4,789 -763
Local Individuals 51,073 37,054 uoe STOCK LOGICS *
GOLD FUTURES 'y o < o _
it contac By sel v M BHI[E8 | WMIAIU=272 - LUATU=259.- ARUNAYU=253 -
Local Insitfons 1.857 1,639 218 > 1H66 ﬁmmmﬂﬂ 12.2 Wuay. wuln +34%yoy LLa”mimwﬁ 3.3 WuaL. WAulm +76%Yyoy
Foreign Investors 25,561 29,122 -3,561
Local Individuals 26,495 23,152 3,343 > ﬂ@@uumﬂmﬂnuw FYB67F P/E=28x ﬂ@'ﬂ’]ﬁ"]ﬂ’]ﬂﬂu’ll’]\mﬂLN@L‘LE‘EI‘LILV]EI‘]JHU@@WIN@EIW 34x
TOP MARKET IMPACTS > Hamqmﬁu—z%u. (GGM: FV/BV=8x 67F BV=371. 84 ROE=24%, COE=10%, LTG=8%)
Close %Chg Impact v . » .
DELTA 700 544% s ™ CPN| @0 | uuifinu=68.5 uudiu=63.5 An11A11u=61.25
AOT 70.50 1.08% 0.87 ' ] a v & ' | o
oo w0 e 0w > # Market Cap unyiilu #1 lunguadsuduning Aselfidusnign #80% u1anaugdnigén
HUPRO w0z > 1H66 7erlé 22,2391, +23%yoy fnls 6,923a1. +36%yoy anaeliAndnaugseauing

BAY
PTT
PTTGC
TLI
PTTEP

Close
30.25
33.25
33.50
12.60
170.00

%Chg
-3.20%
-0.75%
-2.90%
-3.08%
-0.58%

Source: Aspen Graphics, Stock Exchange of Thailand
All data are updated to 08:45am Bangkok fime approximately.

Impact
-0.60
-0.58
-0.37
-0.37
-0.32

> Nﬂﬂ'ﬂﬂaﬁ?ﬁl:77‘u (GGM: FV/BV=3.5x 67F BV=211l. 84 ROE=13%, COE=8%, LTG=6%)

KBANK | "‘ﬂ'ﬂ | WW2FU=132.- LaFL=125.5 FAUIANU=122.5
» 1H66 mmmwmumwmmﬁmmmﬂumﬁq@@mmmaunm@u mmumimma‘mﬂﬂmwm
> ‘mmuuﬂ?mmmmummﬂ”l,ﬂmn mmwuﬂﬂmvmu P/B=0.5-0.6x muﬂuiﬂmmﬂamu
> Nﬂﬂ’mﬁlﬁi‘i‘u—ﬁ?;‘i_l (GGM: FV/BV=0.66x 67F BV=2301. 84 ROE=8.5%, COE=10%, LTG=5.5%)

PTTEP | "‘ﬂ'ﬂ | UUABIU=174.- LLu’Jj“LI 167 - AATNANU=164.-
> a‘ﬁmmuuuiﬂmmﬂﬁ‘ummmﬁnmwmmﬂW?LwLmemamnmﬂmuimamum%
> ﬂ%uwummmnuhmmwimLLW@ Inel FYB6F P/E 1iien 9x uaz ¥ D/P 319 5% sl
> mmﬂmmm—wzu (GGM: FV/BV=1.4x 66F BV=1301. 89 ROE=12%, COE=10%, LTG=5%)

TOP | ﬁm | wuafu=52.- wuIFu=49.- FRUNANU=47.5
> 3Q66F fnlslnmsiu ’mewummm GRM ‘VILL°]J\1LLﬂ§‘\1LL@“’?’]ﬂ’m’muLWN“ﬂu%ﬂﬂNﬂ'ﬂ,ﬁ"&Wf]ﬂ
> uuwn@mﬂﬂuiummm FY66F P/E=8x, P/B=0.7x, D/P=5% m\uﬂuiﬂmmeﬁmvmumwmm
> yaANERASITN=591. (GGM: FV/BV=0.857x 66F BV=691. 84 ROE=7.5%, COE=8%, LTG=4.5%)
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CYCLOLOGY OF THE MARKET

130910915 une SANLAnTUNNIaT (ADAPTIVE ASSET ALLOCATION) & azgunsannaneuunulunsamuliandinisasuuuy Houarie’ (BUY & HOLD) asltutisRuaaniihy 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 Uaz 2) §0u "IzAam” (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)

= yanAnveas: lulaniilid “HUAINTZAL” 170 ‘ﬁuﬁwﬁmmvﬁu” ﬁ‘lﬁm@mmmuﬁﬁhmmmq AR LA
"A bird sitting on a tree is never “ “ hd
afraid of the branch breaking unmmummmmw “wasmAansz i’ 16 mamaﬂmm'@ﬂuuummmwv “GULAATA” (alpha hunting) WAL
becauselitsitusismotinthe S imeinAunind” Wmnziuaniunisalluusiazdag (beta grazing)
branch, but in its wings."
B 5uyUURas; fﬂfrmLLUUWNMWMmuﬂuiumiﬂa‘mwu/ﬂmmmmwmmmwu (scalability) ) lHatinanandsia
> mmamﬂiumummﬂwﬂu o uaztin B‘Emﬂylmdwammunumu@u’] aaanefm (modularity)

Trend Confluence Matrix > dow o thwiinad LLmLﬂ@ﬂwummmumizu—m@ﬂmrmuumuu‘l,u Quantamental Strategy Matrix
TIF=Weekl N
Bearish  Bulish > @up Iuﬂiummmwuw,mwmLLquu Tnesl4 SET501 ETF/Futures—g Trend Confluence Matrix
< | sideways [RURKETd " Aouiuaedsn: dlaniiuda SETISETSO! ”Lmﬂiwmmmrﬂummﬂ 1,500/920 47 Fadinam “aneunn
z 2 . B — Bas Al (oversold) Iulfmﬂ@iﬁnﬁ uuzng e Trends & Turns W " Tmmwumuuwumm 85% Lilu
[ 1 1
= é ‘Sf* éz 100% @uﬂ??@ﬂﬂ@u LL@“’IV[?N?“’@U"]’V]@V’W’WNLZQEN‘V] 1 460/890@@
§ Downtrend Sideways
Quantamental Strategy Matrix
market rend All data updated to close of 2 Oct 2023
down selling sideways up buying sideways
frend  climax up frend climax  down TRADING B UY ‘ B UY ‘ STRONG B UY
Equity [ 55% 70%  85% 100% 85%  70%
o |55% 55%  55% 55% 55%  55% G HDYRTE
B | 0% 15% 30% 45% 30%  15% BH BLA BCP
Cash |45% 30%  15% 0% 15%  30% a CBG Com7 CHG
B,=Contrarian Buy (Oversold+Selling Climax) S,=Contrarian Sell (Overbought+Buying Climax) = ERW ESSO MEGA
B,=Conviction Buy (Daily Bullish+Weekly Bearish) S,=Conviction Sell (Daily Bearish+Weekly Bullish) % JMT HANA PTTEP
By=Follow-through Buy (All Bulish) S;=Follow-through Sell (Al Bearish) = | TQMm JMART TU
o
=} KCE
A MBK
s . . TLI
Market Critical/Flip Points
TIF SETI SET50I
Da 1,500 922
v REDUCE | HOLD | ACCUMULATE
Week 1,542 937 CENTEL AMATA AP
Month | 1,546 938 - | TRE BBL BCPG
o v BTS INTUCH
= > cK PTT
o = CPF TCAP
w A KTB TOP
. . X 5 SPRC
"It is not the strongest of the species E TISCO
that survive, nor the most intelligent, B
but the most responsive to change." v WHA
--Charles Darwin
AAV IRPC ACE MTC BAM SCB
AOT NEX BDMS PTG BANPU SIRI
o [v AWC PTTOR BEM SABUY BTG SPALI
E BGRIM OsP CKP SCC EGCO STA
P_: BYD PLANB CPALL SJWD GUNKUL  TASCO
é CPN PTTGC CRC STEC KKP THANI
O | DELTA SCGP GLOBAL  STGT LH TIPH
O | DOHOME SNNP HMPRO  TIDLOR ORI
EA THG IVL v PSL
FORTH VGl KBANK RATCH
GPSC KTC RCL
GULF MINT SAWAD
EXPENSIVE MODERATE ATTRACTIVE

VALUATION
Source: LHSEC Research
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STRATEGY PLAYBOOK

MARKET ECONOMICS (s}t #5141, 13 #5144, ngjpl #5142)
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. mmmmmmw%ml,ﬂmmu felaifiademlaindniauin u,mmﬂmmwﬁsmqm@ummmwﬂ@umam ﬂsm@unumﬁummmamwmﬂm AT
ﬂ@waﬂﬂmn uazlndidingdasn1sseanuran1sinLiueu 3066 mwmqLﬂummwmumuunmmwu aeglsfimu mmmuumwmwmumum
mmmnmmuwma 37 i /neaand uwsth iuaEhszdseddlnddn Tmﬂmwmmmumﬂmmmmmmm SETI/SETS501 71 1,460/890 an
" ludinagns ‘lwmummmLLuvuﬂwmmvmwuwuﬂmmumm@wqwm 1w 1) uummsmmmm Bratanannmensresfesinefindiningn
W P A un A AusA R s g T laiFace visa mmum@u n.w. 67 dluuansia AAV, AOT, BA, CPALL, ERW 2) #iu
ﬂmmmmimﬂ?VTwumﬂuTﬂmmmﬁmmm‘hﬂu annstiuandnaAnliin uazsAntindud e 191980 ADVANG, CPALL, SIWD; 3) il lss o]
mﬂwmmwmmmmm 1&un PTTEP, TOP, SPRC
= mmmuummmummuﬂmmum@ﬂummwmaﬂ@ﬁmmwmﬂﬂmﬁu fail
1) World bank Usutlszanns GDP Ined] 66 uaz 67 audniios anisii 3.6% uaz 3.7% ANAIAL AB 3.4% WA 3.5% ANHAFL AnNn1sdeanigetie
Immmummuimmnma'aﬂ‘lmmum'aummml,u'amﬂununmummu

2) mmLLuvm‘luLuunawvl,mﬂavimumﬂmﬂmwmemwnm‘luﬂivmﬂ anLﬂum‘nuLﬂa@umimmzﬁﬂﬁmm@ﬂwmfa TuaTivih anviadsldunmsnns
mﬂﬁmwuu 11au AAV, ADVANC, AOT, BA, BH, CPALL CPN, ERW

3) quumuumwa@umma 37 Baht/UsD afiAneneaasudann mﬂfammm@uLmu‘wuﬁumﬂmﬁmmmwﬂimum@ Anunliad Fed axdiudn
gmnenidedn 1 afielumdld neufluuansiadiungudsenn i ITC, TU, HANA, KCE, SCGP

STOCK THEMATICS

"  CPALL (TP=761.) e fnls 2Q66 Auln +8%QoQ, +48%YoY lnasiugalunguinian annnlsaesgsia 711 mmu‘llmimmmmw 59% YoY mmwnma
Als99 CPAXT Saifl 11.¢i08) iaAad 3.6% Yoy Lﬂum@%ﬂumLm%mmmﬂi‘uﬂivmmm?miaﬁﬂ 66-67 344 mumu@qm CPAXT 14 mmmmamm Uay
aznaunaulmly 2He6 ndseanifuianaRuum indszRuianaduneaaiiudo %msﬂ‘vi CPAXT 1lszudananiiadnelnssnaay 300 &1um

= HANA (TP=6511.) afasls mmmmimmumuuﬂ%mmmmmiﬂum LL@ﬂMﬂﬂﬂWumimmminwLﬂuaﬂmm@qmww szneuiuAnGuumi
ARUAUAL 37 Baht/USD uazsiln. ﬂiuﬂi”mmmimnmuimmm@mmimmnhﬂuuwu fia1flu sentiment mmn

= SCGP (TP=501.) “sﬁ'a” fls 2066 WinFuAaltes QoQ mmmumum”mmm”ﬂwumw@mm AR 3Q66F m%vxlummmum QoQ uasilanaiunisiiue
Yo '1#lu 4066F 1iesanniugaam ﬂmwuummmmmmumL‘wmu uazl¥ sentiment @aLanann PMI 9993u7inenunAetdingg

Market Trend Analytics | SET 100l Constituents October 2, 2023
Trend (60%) Momentum (40%) Sectoral Top Picks
Sector Score )
EMA10W (20%)  EMA25W (20%) MACD (20%) RSI(20%) Stochastics (20%) Bullish Continuation/Bullish Reversal
ICT 81% 20% 20% 20% 10% 11% ADVANC JMART
INSUR 63% 20% 0% 20% 10% 13% BLA TLI TQM
HELTH 59% 20% 0% 20% 10% 9% BCH BH CHG
FOOD 36% 0% 0% 20% 9% 6% CBG TU
TOURISM 34% 0% 0% 20% 9% 5% ERW CENTEL
PKG 32% 0% 0% 20% 9% 3%
AGRI 28% 0% 0% 20% 8% 0%
MEDIA 22% 0% 0% 0% % 15%
BANK 19% 0% 0% 0% 9% 9% TCAP TTB
AUTO 18% 0% 0% 0% 9% 10%
PROP 18% 0% 0% 0% 8% 10% MBK
TRANS 17% 0% 0% 0% 9% 8%
CONMAT 15% 0% 0% 0% 8% 8%
FASHION 15% 0% 0% 0% 10% 6% AURA
COMM 15% 0% 0% 0% 9% 6% COM7 MEGA
FIN 15% 0% 0% 0% 9% 6% JMT
ENERG 14% 0% 0% 0% 9% 5% BCP ESSO PTTEP
ETRON 14% 0% 0% 0% 9% 5% HANA KCE
CONS 12% 0% 0% 0% 8% 3%
PETRO 1% 0% 0% 0% 8% 3%

Source: LHSEC Research
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BM BM msnﬂmmm”lmmm 3/2566 waw Fuilademyuladdugsnia Wimﬂ,mmmmumsmm@m‘ﬂi\mﬂm fusainasdeaaniva
Winsaliie WmmLmﬂim@mummﬁimqmﬂw uumwimmﬂmuimmmm (Vi)

BRR BRR flasfuilatl 2567 @nunsadiudesldiann 2.5 S1usi LNF;IﬁZi/CUEU’]%D@ IYAWUTUAIT 10% el 2567 mmfi’]m@
Tunanlanidleniafnuns 30 iudsiatlawus MRBUIRLAFIRRNINAA mﬂwu'mumﬁl,\mmm@um mmwmmmu
Lmenmimmu‘Luﬁm@mamemm@ﬂmmqlumqmuﬁmmu 25% uumwimqwm 2567 WHulnndn 20%YoY (iu
)

CPN CPN Tnm5uidinlagdi PUUNAIY Q4/2566 mwm Lmuﬂﬂﬁqﬂumﬂiqu 30% FUaaATINZENL- ﬂﬁwwuu WONLFTEIN
Lmummqu 1 3m "dunda nasiaa” Lmﬂqummﬂuu mmﬂﬁm‘umwmwu muvﬁqmuﬂwmmmw TNamnA A
unmmmm%mmam@ﬂ (mwu)

GULF GULF Lﬁum?‘mL%\aqu}nﬁimivmlﬁ@ﬂ WA M 2 41 662.5 Luﬂzd”m@ﬁﬂu”mwﬁq Aa.A. COD T3¢l GPD 1
DRGIAA 1.5 UHWEIULN IRNTW 32% U04eil RATCH 15916989 COD 30 1N

o

Tusny waslmanng 4 mlevintiala vistiyua
ool (Gmfwgu)

IMH IMH dugsialAsinglasie wedwngiheldizniaiey Sunulaunansgnewaiasugunszsiulitnmes wiannumii
Aa M&A el vunalasnanunasunalun) 500 Whas madaiaull 2567 an 1 Aa nniuaranuliidndngu 800 &1uum
(i)

JPARK lailatinslua JPARK ﬁmﬂﬁ’wm?mh mai Judl @ummfmmummvl,@wiﬂ ?uwumuﬁiﬂ%mq Aunuagnagsiamgiuls

‘Vlﬂ‘ﬂ ‘ljﬂﬁ\‘i‘ﬂ 67 mmﬂmmi‘wum'ﬂmqu 20,000 T24980 LaraaIE1e1ada8n EV Tmrm 1lsz@nuidetl 66-68 ﬂ’]VLiIIﬂ
Lfa@ﬂ”l,ummw 20% #a1) Lm%iﬂmmmmm 4.90-6.40 U (1199]1)

MASTER MASTER uu%mmmmaﬂmmmla iummummmﬁu L‘WN"II'LL muwﬂumuim ‘?JELL“"VM]’N‘V]LV@@‘?J’I’J\??J‘I&LNTJ@@@?QNVMHU
Wustasvisan 3 ;e EI’]LWL:LLIF]UTGWN Organic lLag Inorganic ﬂ’JF_IﬂZ‘]EJV]ﬁ M&P (°11’1Q'WLA)

SEAFCO SEAFCO He9gaamNgsuiLmN-g11sn i 2567 T FINNNIAYUNIATT-LaNTY ANgALlTzyasusIn
‘Wuﬁummﬂu @ua‘mmm"l,wmlumﬂmmﬁ inteannae mmmmqmm@@mmmmimimmLmumnmmwmm
NOLNNUANT wmmmﬂwwim"lﬁmﬂu 1,800 A1UUM (M)

STECH STECH AanasnuAstnaalnndnesatiugn uaalss gmzﬂmu @mm‘tmmmqwumuWul uuummmﬂmmuim R
win&en 1,200 &1UUN iﬂaum@ﬂimmm‘luﬂ @m"mfm 1,400 81UU N LL@VL[}*]??_IJJLmuLﬂi’a\‘lIﬁ\‘i\‘ﬂuNﬂﬁl@fJﬂL'M@ﬂllﬁli‘ll’]@
4/66 (mq‘vgu)

TU ﬁ sl I‘]_Ii‘ﬂ‘ﬂ AR lAINNG 3/66 Nﬂ’]bLﬁ"&‘Vlﬁ 1 ,390 A1ULW meu 35% antmanng 2/66 I‘l_lﬁ‘ﬂ‘ﬂ L@'ﬂﬂLﬂ‘LAM‘LA\ﬂ‘LAMuLﬁu

ﬂqummiﬂ mmiuu”lmm@ 4/66 SaLNABLIE s‘umumﬁﬂfammﬂnaummmmmmmmu s snfa i'wml,ﬂwmﬂ
19.40 U (mq‘vgu)

ZIGA ZIGA U5uTuimagsfia qeana@uAniiuyadi uniaugs nhauniaunugsnatl 2567 ldinafianzgiumaten a1nsaliln
10% fnuvealuey "Anna uansasny” degninilsdnduuuy nuuinfeniudiuum dulananuiiiuersasiie (i
)
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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 44791 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 5,493,372 5,657,798  -164,426 932,645 870,249 62,396 3,831,676 3,727,707 103,968 843,139 841,105 2,033.8
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 -31,49%4 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 9,693 415,600 414,538 1,063 101,339 97,339 4000
Sep 513,623 536,059 -22,436 79,901 84,338 -4,437 364,699 340,138 24,561 80,324 78,013 2311
Oct 23,594 24,242 -648 4,550 4,049 501 15,285 15,029 256 3,225 3,333 -108
25/09/23 21,325 24,064 2,739 3,674 3,330 344 15,072 12,472 2,600 3,038 3,243 -205
26/09/23 27,527 28,361 -835 4,394 4,432 -38 20,566 18,821 1,744 4,313 5,185 -872
27/09/23 26,045 23,979 2,066 3,587 4,885 -1,298 14,624 14,691 -67 3,277 3,979 -702
28/09/23 30,161 32,905 2,744 5,084 4,304 780 19,937 17,219 2,117 4,969 5723 -753
29/09/23 43,786 42,689 1,097 4,626 6,197 -1,572 20,014 20,302 -288 5,495 4,733 763
02/10/23 23,594 24,242 -648 4,550 4,049 501 15,285 15,029 256 3,225 3,333 -108
Derivatives | SET50 Index Futures * unit number of contracts
Date Foreign Investors Local Institutions Local Individuals Total SETS50I
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 20,621,153 20,910,888 -289,735 6,954,511 6,993,843 -39,332 20,143,701 20,333,714 -190,013 51,167,374 707,002 903.3
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 2,588,180 2,824,439  -236,259 6,655 17,578 -10,923 83,781 85,584 -1,803 5,856,595 750,080 911.9
Oct 133,928 128,477 5,451 34,481 36,335 -1,854 135,338 138,935 -3,597 308,747 707,002 903.3
25/09/23 356,838 390,586 -33,748 60,499 55,397 5,102 149,818 121,172 28,646 567,155 964,441 923.9
26/09/23 413,923 412,714 1,209 50,414 49,159 1,255 144,423 146,887 -2,464 608,760 967,795 917.6
27/09/23 175,911 192,393 -16,482 37,014 37,153 -139 134,258 117,637 16,621 347,183 745,512 918.7
28/09/23 148,060 161,043 -12,983 57,152 47,129 10,023 182,513 179,553 2,960 387,725 750,080 911.9
29/09/23 116,261 170,261 -54,000 43,895 50,076 6,181 209,375 149,194 60,181 369,531 702,002 905.3
02/10/23 133,928 128,477 5451 34,481 36,335 -1,854 135,338 138,935 -3,597 303,747 707,002 903.3

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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Securltles Fusapnsii 3 AANAN N.A. 2566

RIGHTS & BENEFITS
Excluding Dividend

Stock DIP (%) Close DPS Unit PD XD Type Operation Period
CHAYO 0.02% 6.75 0.00111112 Baht - 9/10/2023 Cash -
CHAYO 0.00% 6.75 50:1 Share - 9/10/2023 Stock -
PTT 5.67% 14.10 0.8 Baht 20/10/2023 4/10/2023 Cash 01/01/2023 - 30/06/2023
RS 1.80% 33.25 0.6 Baht 12/10/2023 4/10/2023 Cash -
TFMAMA 15.63% 14.40 225 Baht 18/10/2023 4/10/2023 Cash 01/01/2023 - 30/06/2023
TTB 0.03% 196.50 0.05 Baht 25/10/2023 9/10/2023 Cash 01/01/2023 - 30/06/2023
Excluding Right
Board . Alloted Ratio . - .

Stock Date Rights for Shares (Holding : New) Price XR Subscription Period
CCET 14/08/2023 Common 4,600,000,000 1:0.7863 - Baht 10/10/2023 02/11/2023 - 10/11/2023
META 28/02/2023 Common 643,948,698 10:3 0.24 Baht 3/10/2023 24/10/2023 - 30/10/2023

Excluding Exercise

Stock XE Notification Period Exercise Period Exercise Price Unit Ratio (Warrant: Common)
META-W5 6/10/2023 16/10/2023 - 30/10/2023 31/10/2023 - 31/10/2023 1 Baht 1:1
WAVE-W2 4/10/2023 12/10/2023 - 26/10/2023 27/10/2023 - 27/10/2023 0.156 Baht 1:4.49

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
EFORL Cash Balance Shareholders' equity < 50% of paid-up capital. 17/11/2021
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

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
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
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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Warrant Information Summary | All data updated to previous close

3-Oct-2023

Theoretical Warrant N . Exercise - . Risk-Free Historical Exercise Ratio Warrant Premium (%) . .
Warrant Value * Price Upside (%) Stock Price Price Expiration Date  Gearing (x) Rate Votality (WarrantStock) — Total — Per Year Exercise Period

A5-W2 0.35 0.24 44% 4.54 5 7-Jun-24 18.92 2.80% 32.88% 1.0 15% 23% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2023)
A5-W3 0.05 0.11 -55% 454 8.3 6-Dec-24 41.27 2.80% 32.88% 1.0 85% 2% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2023)
ABM-W1 0.26 0.28 -6% 1.64 1.8 22-Dec-24 5.86 2.80% 42.20% 1.0 27% 22% 22th of Jun and Dec (First Exercise date Jun 22, 2023)
AIT-W2 2.66 24 11% 4.64 2 12-Jan-24 1.93 2.80% 15.84% 1.0 -5% -19% Last business day of Mar and Sep (First Exercise date Sep 30, 2022)
AJA-W3 0.04 0.06 -39% 0.18 0.186 30-Aug-24 3.21 2.80% 50.87% 1.0 34% 38% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
AJA-W4 0.01 0.04 -19% 0.18 04 31-Mar-25 45 2.80% 50.87% 1.0 144% 97% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2022)
AKR-W2 0.00 0.1 -97% 0.82 1 30-May-24 8.2 2.80% 15.82% 1.0 34% 52% Last business day of Mar, Jun, Sep and Dec (First Exercise date Nov 30, 2022)
AKS-W5 0.00 0.01 -100% 0.01 0.026 6-Dec-24 1.07 2.80% 0.00% 1.0 253% 215% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2022)
ANAN-W1 0.00 0.01 -100% 0.73 1.65 15-Dec-23 73 2.80% 47.25% 1.0 127% 637% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 14, 2022)
APURE-W3 0.13 0.77 -84% 4.72 6.95 27-Dec-24 6.17 2.80% 29.05% 1.0 63% 51% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2022)
AQUA-W3 0.00 0.02 -100% 0.38 1.2 31-May-24 19 2.80% 35.91% 1.0 221% 335% Mar 31, 2024
AS-W2 493 5.8 -15% 84 35 24-Jan-24 1.45 2.80% 33.21% 1.0 11% 35% 25th of Jun and Dec (First Exercise date Jun 25, 2021)
ASW-W1 0.00 0.09 -100% 8.65 12 18-May-24 96.11 2.80% 12.57% 1.0 40% 64% 18th of May and Nov (First Exercise date Nov 18, 2022)
ASW-W2 0.00 0.24 -99% 8.65 12 24-Oct-24 36.04 2.80% 12.57% 1.0 42% 39% 24th of Apr and Oct (First Exercise date Apr 24, 2023)
BCPG-W2 1.41 1.71 -17% 94 8 21-Oct-23 55 2.80% 19.30% 1.0 3% 67% 20 th of Jan, Apr, Jul and Oct (First Exercise date Jan 20, 2023)
BE8-W1 0.24 5.1 -95% 35.75 75 31-May-26 7.01 2.80% 22.99% 1.0 124% 47% Last businessday of Mar, Jun, Sep and Dec (First Exercise date Jun 20, 2023)
BEYOND-W2 3.81 37 3% 12.7 10 30-Aug-24 343 2.80% 47.52% 1.0 8% 9% 15th of May and Nov (First Exercise date Nov 15, 2021)
BIOTEC-W2 0.13 0.19 -30% 0.55 0.5 31-Mar-26 2.89 2.80% 26.94% 1.0 25% 10% Last business day of Mar, Jun, Sep, Dec (First Exercise date Jun 30, 2023)
BM-W3 1.99 1.78 12% 3.02 1.1 24-Jun-25 1.7 2.80% 47.22% 1.0 -5% -3% Dec 24 2023, Jun 24 2024, Dec 24 2024 and Jun 24 2025
BROOK-W6 0.00 0.04 -89% 0.4 0.577 12-Jul-24 11.26 2.80% 27.32% 1.0 53% 69% Last business day of Mar, Jun, Sep, Dec (First Exercise date Sep 30, 2021)
BROOK-W7 0.01 0.12 -90% 0.4 1.153 12-Jul-26 3.76 2.80% 38.64% 1.0 215% 7% Last business day of Mar, Jun, Sep, Dec (First Exercise date Sep 30, 2021)
BRR-W2 0.15 0.66 -17% 52 13 13-Feb-26 7.88 2.80% 38.64% 1.0 163% 69% Apr 28, 2023 and Aug 11, 2023
BR-W1 0.04 0.14 -70% 2.52 5 1-Sep-26 18 2.80% 24.51% 1.0 104% 36% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2023)
BTS-W7 0.00 0.12 -98% 7.35 11.49 7-Nov-24 63.46 2.80% 15.66% 1.0 58% 53% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
BTS-W8 0.15 0.15 -2% 7.35 14.387 21-Nov-26 50.76 2.80% 24.13% 1.0 98% 31% Last business day of Mar, Jun, Sep and Dec (First Exercise date Dec 30, 2021)
B-W7 0.00 0.01 -100% 0.06 0.369 17-Mar-24 16.07 2.80% 24.13% 1.0 521% 1146% Last business day of Mar and Sep (First Exercise date Sep 30, 2021)
BWG-W5 0.14 0.01 1348% 0.66 1 11-Nov-23 66 2.80% 273.41% 1.0 53% 496% Last business day of May and Nov (First Exercise date May 31, 2022)
CEN-W5 1.19 0.38 213% 2.62 2.14 12-May-26 6.89 2.80% 58.93% 1.0 -4% -1% Last business day of Jun and Dec (first Exercise date Dec 30, 2020)
CGH-W4 0.00 0.04 -100% 0.73 1.25 30-May-24 18.25 2.80% 12.44% 1.0 7% 17% 15th of Mar, Jun, Sep and Dec (First Exercise date Mar 15, 2022)
CHEWA-W2 0.00 0.03 -100% 0.58 1.2 16-Feb-24 19.33 2.80% 22.56% 1.0 112% 301% Last business day of May and Nov (First Exercise date Nov 30, 2021)
CHO-W3 0.00 0.04 -100% 0.18 1.1 30-Jun-24 45 2.80% 20.06% 1.0 533% 718% Aug 17 2023 and Fed 16 2024
CIG-W10 0.06 0.15 -60% 0.2 0.5 6-Jul-28 1.33 2.80% 60.61% 1.0 225% 47% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2023)
CIG-W9 0.09 0.09 -1% 0.2 0.5 9-May-28 2.22 2.80% 79.65% 1.0 195% 42% 15th of Mar, Jun, Sep and Dec (First Exercise date Jun 15, 2024)
Cl-w2 0.04 0.04 10% 0.54 1 31-May-24 135 2.80% 79.65% 1.0 93% 140% 15th of Mar, Jun, Sep and Dec (First Exercise date Jun 15, 2026)
COLOR-W2 0.15 0.07 119% 1.45 1.71 31-May-24 20.71 2.80% 50.04% 1.0 23% 34% Last business day of May and Nov (First Exercise date Nov 30, 2022)
CPANEL-W1 2.92 272 % 7.65 5 15-Jun-25 2.81 2.80% 23.46% 1.0 1% 1% Last business day of May and Nov (First Exercise date Nov 30, 2022)
CWT-Wé 0.00 0.04 -100% 1.78 5 24-Feb-24 445 2.80% 14.64% 1.0 183% 464% 30 Sep 2022 and 30 Sep 2023
DCON-W3 0.08 0.11 -25% 0.46 04 4-Jul-25 418 2.80% 12.68% 1.0 11% 6% Feb 23, 2024
DEMCO-W7 0.04 0.25 -86% 2.96 35 8-Dec-24 11.84 2.80% 12.68% 1.0 27% 23% 4th of Jan and Jul (First Exercise date Jan 4, 2024)
DITTO-W1 3.59 5.75 -38% 25.75 33.333 20-May-25 5.37 2.80% 38.21% 1.0 48% 29% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2021)
DOD-W2 0.00 0.01 -100% 4.02 17.8774 30-Nov-23 404.77 2.80% 12.36% 1.0 345% 2171%  Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
DV8-W2 0.18 0.17 4% 0.54 0.8 16-Jul-25 3.18 2.80% 83.81% 1.0 80% 45% Last business day of May and Nov (First Exercisa date May 31, 2022)
ECF-W4 0.01 0.11 -88% 1.24 2 2-Jun-24 11.27 2.80% 37.35% 1.0 70% 105% Last business day of Jun and Dec (First Exercise date Dec 29, 2023)
ECL-W4 0.05 0.1 -54% 1.66 2 20-Jul-24 16.6 2.80% 23.42% 1.0 27% 33% 20th of Mar, Jul and Nov (First Exercise date Jul 20, 2021)
EE-W1 0.00 0.06 -94% 0.34 1 10-Mar-25 8.4 2.80% 43.09% 1.0 206% 144% Jul 20, 2023 and Jul 20, 2024
EFORL-W6 <C> 0.00 0.07 -100% 0.28 25 31-May-25 4 2.80% 20.49% 1.0 818% 493% Mar 10, 2025
EKH-WA1 2.95 1.83 61% 7.95 591 14-Nov-24 4.63 2.80% 49.30% 1.0 -4% -4% Last business day of May and Nov (First Exercise date Nov 31, 2023)
EMC-W6 <C> 0.00 0.01 -100% 0.1 0.15 13-Oct-23 10 2.80% 88.98% 1.0 60% 2190%  Last business day of May and Nov (First Exercise date Nov 14, 2022)
EP-W4 1.74 0.22 690% 29 83 29-Jun-25 13.18 2.80% 172.15% 1.0 194% 111% 15th of Apr and Oct (First Exercise date Apr 15, 2019)
ERW-W3 2.66 2.64 1% 56 3 14-Jun-24 212 2.80% 17.09% 1.0 1% 1% Last business day of Mar, Jun, Sep and Dec (First Exercise dtae Sep 30, 2022)
FLOYD-W1 0.40 0.08 398% 12 1.8 30-May-24 16.66 2.80% 132.74% 1.0 56% 85% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2022)
GEL-W5 0.00 0.05 -100% 0.21 0.5 20-Jun-25 42 2.80% 17.53% 1.0 162% 94% Last business day of May (First Exercise date May 30, 2022)
GLOCON-W5 0.00 0.05 -100% 042 15 29-Mar-24 8.4 2.80% 28.43% 1.0 269% 552% Last business day of Jun and Dec (First Exercise date Jul 19, 2022)
GLORY-W1 1.70 1.18 44% 2.32 1 16-Nov-27 1.97 2.80% 70.22% 1.0 -6% -1% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2022)
HEALTH-W2 0.00 0.02 -100% 3.28 15 27-Feb-24 164 2.80% 37.02% 1.0 358% 889% Last business day of Nov (First Exercise date Nov 30, 2023)
ICN-W1 1.82 1.68 9% 2.82 1 1-Dec-23 1.68 2.80% 62.40% 1.0 -5% -31% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2022)
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11G-W1 0.01 5.6 -100% 171 32 22-Jan-25 3.05 2.80% 20.91% 1.0 120% 92% Last business day of Mar and Sep (First Exercise date Mar 31, 2022)
INET-W2 0.08 0.12 -30% 4.46 45 25-Nov-23 3717 2.80% 13.86% 1.0 4% 25% 15th of Mar, Jun, Sep and Dec (First Exercise date Mar 15, 2023)
INSET-W1 0.05 0.01 373% 2.02 2 25-Oct-23 202 2.80% 17.48% 1.0 0% -8% 24th Nov 2023 (First Exercise date Aug 25, 2023)
IP-W2 0.01 0.7 -99% 10.1 20 20-Jun-25 14.43 2.80% 20.59% 1.0 105% 61% Last business day of Mar, Jun, Sep and Dec (First Exercise date Dec 30, 2021)
ITEL-W4 0.00 0.07 -100% 246 115 10-Jul-24 35.14 2.80% 27.88% 1.0 370% 481% Last business day of Dec (First Exercise date Dec 29, 2023)
JCKH-W1 <C> 0.00 0.02 -100% 0.04 0.162 15-Jul-24 31 2.80% 27.90% 1.0 337% 430% Last business day of Mar Jun Sep and Dec (First Exercise date Sep 30, 2022)
JMART-W4 10.77 115 -6% 224 13.20649 18-Jun-24 2.21 2.80% 30.75% 1.0 4% 6% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
JMART-W5 0.00 2.7 -100% 224 61.91597 26-Jul-25 9.38 2.80% 21.94% 1.0 187% 103% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2020)
JMT-W4 0.03 2.8 -99% 475 89.75998 27-Dec-24 17.01 2.80% 21.94% 1.0 95% 7% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
JSP-W1 0.26 0.28 7% 2.32 25 30-Aug-24 8.29 2.80% 35.14% 1.0 20% 22% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2022)
J-W2 2.46 0.69 257% 3 6.25 7-Jun-24 4.35 2.80% 370.17% 1.0 131% 193% Last business day of Mar and Sep (Firrst Exercise date Mar 31, 2023)
J-W3 0.08 0.58 -86% 3 9 5-Jun-26 517 2.80% 40.96% 1.0 219% 82% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
KGEN-W2 0.16 0.39 -58% 1.22 2 31-Jul-26 3.13 2.80% 40.96% 1.0 96% 34% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
KKP-W5 0.50 0.54 -1% 55 70 17-Mar-24 101.85 2.80% 26.27% 1.0 28% 62% Mar 17, 2024
KKP-W6 10.88 2.94 270% 55 70 17-Mar-26 18.71 2.80% 42.08% 1.0 33% 13% Mar 17, 2026
KUN-W1 0.00 0.04 -95% 1.85 28 28-Apr-24 46.25 2.80% 23.90% 1.0 54% 94% 27th of Apr and Oct (First Exercise date Apr 27, 2022)
KUN-W2 0.15 0.12 28% 1.85 22 17-Aug-25 15.42 2.80% 23.90% 1.0 25% 14% 17th of Feb and Aug (First Exercise date Feb 17, 2024)
K-W2 0.38 0.31 24% 1.1 0.8 14-May-24 3.55 2.80% 64.63% 1.0 1% 1% Last business day of Feb, Aug and Nov (First Exercise date Aug 31, 2023)
LEO-W1 0.00 0.76 -100% 5.9 22 26-Jul-24 7.76 2.80% 12.64% 1.0 286% 351% 26th of Jan and Jul (First Exerctse date Jan 26, 2023)
LIT-W2 0.00 0.33 -100% 1.19 2 31-Jan-25 3.61 2.80% 12.64% 1.0 96% 72% 25th of Jun and Dec (First Exercise date Jun 25, 2022)
MACO-W3 0.00 0.06 -100% 0.55 1.545 29-Aug-25 11.86 2.80% 15.60% 1.0 189% 99% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 29, 2023)
MBAX-W2 0.59 04 46% 348 3 15-Sep-24 8.7 2.80% 15.60% 1.0 2% 2% 15th of Mar and Sep (First Exercise date Mar 15, 2023)
MBK-W1 17.52 17.2 2% 18 2.6326 16-Nov-23 1.19 2.80% 89.44% 1.0 2% -13% 15th of each month (First Exercise date Jan 15, 2021)
MBK-W2 16.91 16.7 1% 18 2.7192 15-May-24 1.19 2.80% 25.78% 1.0 -1% -1% 15th of each month (First Exercise date Jul 15, 2021)
MBK-W3 16.35 16 2% 18 2.8045 15-Nov-24 1.2 2.80% 18.39% 1.0 -1% -1% 15th of each month (First Exercise date Jan 17, 2022)
MBK-W4 15.83 15.4 3% 18 2.8881 15-May-25 1.21 2.80% 42.43% 1.0 2% -1% Every 15th of Jan, Feb, Mar, Apr, May, Jun, Jul, Aug, Sep, Oct, Nov and Dec
META-W5 0.00 0.01 -100% 0.2 1 1-Nov-23 20 2.80% 23.22% 1.0 405% 5097%  Last business day of Oct (First Exercise date Oct 29, 2021)
MIDA-W3 0.00 0.01 -100% 0.48 15 12-Jun-24 48 2.80% 31.15% 1.0 215% 310% Last business day of Jun and Dec (First Exercise date Dec 29, 2022)
MILL-W6 0.00 0.02 -100% 0.46 1.256 23-May-24 27.49 2.80% 31.15% 1.0 177% 277% Last business day of Jun and Dec (First Exercise date Jun 30, 2021)
MILL-W7 0.10 0.08 26% 0.46 04 13-Dec-24 5.75 2.80% 31.15% 1.0 4% 4% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 29, 2023)
MINT-W9 277 1.44 92% 315 31 15-Feb-24 21.88 2.80% 31.15% 1.0 3% 8% 15th of Feb, May, Aug and Nov (First Exercise date Aug 16, 2021)
ML-W3 0.01 0.02 -57% 0.92 3 12-Jun-24 46 2.80% 70.97% 1.0 228% 329% Last business day of Jun and Dec (First Exercise date Dec 29, 2022)
NCAP-W1 0.00 0.02 -100% 3 7 21-Dec-23 150 2.80% 31.33% 1.0 134% 619% Last business day of Mar and Sep (First Exercise date Sep 30, 2022)
NDR-W2 0.00 0.13 -99% 1.6 35 4-May-24 12.31 2.80% 40.38% 1.0 127% 216% 1st of Jun and Dec (First Exercise date Dec 1, 2022)
NEWS-W7 <C> 0.00 0.01 -100% 0.02 0.05 6-May-24 2 2.80% 40.38% 1.0 200% 338% Last business day of Dec (First Exercise date Dec 30, 2022)
NOBLE-W2 0.00 0.03 -100% 4.06 7.597 12-Jan-24 142.51 2.80% 21.22% 1.0 88% 317% Last business day of Jun and Dec (First Exercise date Jun 30, 2022)
NUSA-W5 0.00 0.11 -100% 0.47 1 4-Jul-25 4.27 2.80% 19.65% 1.0 136% 78% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 29, 2023)
NVD-W3 0.13 0.1 33% 1.98 2.594 30-Jun-24 20.16 2.80% 44.17% 1.0 36% 48% Last business day of Feb and Aug (First Exercise date Feb 28, 2023)
OTO-W1 0.00 0.59 -100% 1.1 3 29-Nov-24 1.88 2.80% 28.43% 1.0 223% 193% May 31, 2023 and Nov 29, 2024
PACO-W1 2.06 0.23 796% 2.06 3 15-Dec-25 8.96 2.80% 900.20% 1.0 57% 26% 15th of Dec (First Exercise date Dec 15, 2023)
PJW-W1 1.16 1.18 2% 39 2.857 18-Jul-24 347 2.80% 9.12% 1.0 2% 3% Last business day of May and Nov (First Exercise date Jul 18, 2022)
PLANB-W1 1.4 1.89 -26% 8.4 8 13-Jan-25 4.44 2.80% 28.46% 1.0 18% 14% 12th of Apr and Oct (First Exercise date Apr 12, 2022)
PLANET-W1 0.00 0.01 -100% 0.85 2 18-Nov-23 85 2.80% 13.20% 1.0 136% 1083% Last business day of Mar, Jun, Sep and Dec (First Exercise date Dec 30, 2021)
PORT-W3 0.00 0.02 -100% 122 33 30-Dec-23 61 2.80% 40.71% 1.0 172% 714% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
PPM-W2 0.00 0.05 -100% 2 6 24-Jul-24 40 2.80% 7.82% 1.0 203% 251% 24th of Jan and Jul (First Exercise date Jan 24, 2023)
PPPM-W4 <C, NP> 0.00 0.07 -100% 0.07 0.199 31-Jul-24 5.03 2.80% 20.34% 1.0 204% 247% Last business day of Oct (First Exercise date Oct 31, 2019)
PRG-W1 6.46 8 -19% 10.6 4.6886 15-Nov-24 1.4 2.80% 30.28% 1.0 15% 13% 15th of each month (First Exercise date Jan 17, 2022)
PRG-W2 6.21 6.3 -1% 10.6 4.8218 15-May-25 1.74 2.80% 15.08% 1.0 3% 2% Every 15th of Jan, Feb, Mar, Apr, May, Jun, Jul, Aug, Sep, Oct, Nov and Dec
PRG-W3 6.02 5.85 3% 10.6 4.9543 17-Nov-25 1.83 2.80% 28.99% 1.0 1% 1% 15th of each month (First Exercise date Jan 16, 2023)
PROEN-W1 0.55 0.51 9% 4.04 36 22-Mar-24 7.92 2.80% 22.81% 1.0 2% 4% Last business day of Jun and Dec (First Exercise date Dec 30, 2022)
PROS-W1 0.93 0.2 367% 12 1 14-May-26 6 2.80% 141.60% 1.0 0% 0% Last business day of Jan and Jul (First Exercise date Jul 31, 2023)
PSTC-W2 0.01 0.1 -86% 0.97 2 11-Nov-25 9.7 2.80% 29.46% 1.0 116% 55% 10th of Nov (First Exercise date Nov 10, 2023)
RS-W4 0.01 0.33 -96% 144 26.01 23-May-24 48.65 2.80% 29.46% 1.0 83% 130% Last business day of May and Nov (First Exercise date Nov 30, 2021)
RT-W1 0.00 0.23 -99% 0.85 1.35 1-Jun-24 37 2.80% 29.46% 1.0 86% 130% Last business day of May and Nov (First Exercise date Nov 30, 2022)
RWI-W3 0.00 0.03 -100% 0.72 15 16-May-24 24 2.80% 19.98% 1.0 113% 182% 15th of Mar, Jun, Sep and Dec (First Exercise date Sep 15, 2022)
SAAM-W2 0.01 0.28 -96% 7 1 20-Oct-24 25 2.80% 19.51% 1.0 61% 58% 17 Jan 2022, 18 May 2022, 26 Oct 2022, 17 May 2023, 25 Oct 2023, 21 May 2024
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Theoretical Warrant N . Exercise - . Risk-Free Historical Exercise Ratio Warrant Premium (%) . .

Warrant Value * Price Upside (%) Stock Price Price Expiration Date  Gearing (x) Rate Votality (WarrantStock) — Total — Per Year Exercise Period
SABUY-W1 6.10 6 2% 6.9 241236 10-May-24 1.55 2.80% 25.05% 1.0 0% -1% 10th of May and Nov (First Exercise date Nov 10, 2021)
SABUY-W2 2.04 2.32 -12% 6.9 5 19-Sep-24 297 2.80% 14.58% 1.0 6% 6% 19th of Mar, Jun, Sep and Dec (First Exercise date Dec 19, 2022)
SAMART-W3 0.00 0.14 -100% 4.96 10 17-May-24 3543 2.80% 26.50% 1.0 104% 168% Last business day of May and Nov (First Exercise date Nov 30, 2021)
SAMTEL-W1 0.00 0.16 -100% 3.54 12 17-May-24 22.13 2.80% 32.62% 1.0 244% 392% Last business day of May and Nov (First Exercise date Nov 30, 2021)
SA-W1 0.00 0.12 -100% 6.7 23 10-Jul-25 55.83 2.80% 13.20% 1.0 245% 138% Jul 10, 2025
SAWAD-W2 3.82 1.84 107% 43 95.907 30-Aug-25 24.35 2.80% 53.91% 1.0 127% 67% Last business day of Feb and Aug (First Exercise date Feb 28, 2023)
SBNEXT-W2 0.37 0.29 28% 1.8 2.72727 30-Oct-25 6.83 2.80% 53.91% 1.0 66% 32% Business day of every 3 months until 30th Oct 2025 (First Exercise date Jan 30, 2023)
SCM-W1 0.09 0.02 331% 4.36 8.36 21-Dec-23 234.59 2.80% 93.95% 1.0 92% 426% 21th of Jun and Dec (First Exercise date Jun 21, 2022)
SCM-W2 2.46 1.37 79% 4.36 2 27-Jun-25 3.18 2.80% 24.29% 1.0 -23% -13% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 29, 2023)
SCN-W2 0.00 0.17 -100% 147 5 14-Jan-26 8.65 2.80% 17.54% 1.0 252% 110% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 29, 2024)
SENA-W1 0.00 0.05 -100% 2.74 5 21-Mar-24 54.8 2.80% 24.79% 1.0 84% 181% Last business day of Jan, Apr, Jul and Oct (First Exercise date Jul 31, 2022)
SENX-W1 0.02 0.04 -48% 0.62 15 21-Jun-24 15.5 2.80% 72.70% 1.0 148% 207% Last business day of Jun and Dec (First Exercise date Jun 30, 2022)
SFLEX-W2 0.00 0.23 -99% 3.2 10 21-Jan-26 13.91 2.80% 26.62% 1.0 220% 95% Last business day of Mar, Jun, Sep and Dec (First Exercise Sep 30, 2023)
SIMAT-W3 0.00 0.45 -100% 1.98 21.7941 19-May-25 6.06 2.80% 26.62% 1.0 1017% 625% Last business day of Jan, Apr, Jul and Oct (First Exercise date Jul 29, 2015)
SIMAT-W5 0.22 0.57 -61% 1.98 2 2-Sep-24 347 2.80% 27.66% 1.0 30% 32% Sep 2, 2024
SKE-W1 0.00 0.11 -100% 0.54 1.3 1-Jun-26 491 2.80% 15.64% 1.0 161% 60% Last business day of Mar, Jun, Sep and Dec (First Exercise Jun 30, 2022)
SMT-W3 1.84 1.23 49% 54 4 30-Jun-24 4.39 2.80% 58.05% 1.0 -3% -4% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
SOLAR-W1 <C> 0.00 0.03 -100% 0.72 2 12-Jan-24 24 2.80% 41.11% 1.0 182% 658% Jun 29, 2022 and Jun 12, 2024
SSP-W2 0.28 0.35 -19% 6.9 16.529 22-May-25 23.85 2.80% 46.99% 1.0 144% 88% Last business day of Feb, May, Aug and Nov (First Exercise date Feb 28, 2024)
STARK-W1 <SP> 0.00 0.01 -100% 0.02 5 3-Jan-25 2 2.80% 46.99% 1.0 24950% 19884%  Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2023)
STOWER-W4 <C> 0.00 0.01 -100% 0.15 0.6 15-Jun-24 15 2.80% 23.69% 1.0 367% 523% 15th of Mar, Jun, Sep and Dec (First Exercise date Sep 15, 2022)
TCC-W5 0.33 0.25 31% 0.63 0.5 24-May-28 2.52 2.80% 50.74% 1.0 19% 4% Last business day of Jul (First Exercise date Jul 31, 2018)
TEAMG-W1 0.56 0.48 17% 56 15 22-Jun-26 11.67 2.80% 53.12% 1.0 176% 65% Last business day of Jun and Dec (First Exercise date Dec 29, 2023)
TFG-W3 0.01 0.29 -96% 3.64 55 14-May-24 12.55 2.80% 27.22% 1.0 59% 96% Last business day of May and Nov (First Exercise date Nov 30, 2021)
TFI-W1 0.10 0.04 150% 0.1 0.15 6-Jan-26 25 2.80% 469.12% 1.0 90% 40% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2021)
TH-W3 0.62 047 31% 1.22 1 19-Jun-25 2.6 2.80% 88.20% 1.0 20% 12% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
TMC-W2 0.34 0.61 -44% 2.04 2 10-Jul-25 3.34 2.80% 25.55% 1.0 28% 16% Last business day of Mar and Sep (First Exercise date Sep 29, 2023)
TMI-W2 0.57 0.39 46% 1.44 1 31-Dec-24 3.69 2.80% 51.53% 1.0 -3% -3% Mar 29th, 2024 and Dec 30th, 2024
TM-W1 0.15 0.3 -51% 2.26 25 24-May-25 7.53 2.80% 20.83% 1.0 24% 15% Last business day of May and Nov (First Exercise date Nov 30, 2023)
TNDT-W1 0.05 0.1 -46% 0.36 0.5 14-Jun-25 36 2.80% 47.94% 1.0 67% 39% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
TPS-W1 2.14 2.06 4% 3.2 12 19-Oct-24 1.55 2.80% 87.68% 1.0 2% 2% Last business day of Mar and Sep (First Exercise date Mar 31, 2023)
TRITN-W5 0.02 0.01 58% 0.15 0.25 31-May-24 15 2.80% 80.37% 1.0 73% 111% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2019)
TRITN-W6 0.00 0.02 -93% 0.15 0.25 6-Nov-24 75 2.80% 29.12% 1.0 80% 73% Oct 6, 2024
TRUBB-W2 0.00 0.12 -100% 1.33 6 29-Sep-24 11.08 2.80% 34.85% 1.0 360% 363% Last business day of Mar, Jun, Sep and Dec (First Exercise date Dec 30, 2021)
TTB-W1 0.80 0.69 16% 1.7 0.95 10-May-25 248 2.80% 14.40% 1.0 -4% -3% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2022)
TVDH-W3 0.01 0.09 -85% 0.38 0.85 13-Jun-25 4.22 2.80% 44.06% 1.0 147% 87% Last business day of Jun and Dec (First Exercise date Jun 12, 2025)
TWZ-W6 0.00 0.01 -100% 0.04 0.1 18-Jan-24 4 2.80% 24.41% 1.0 175% 597% 18th of Jan and Jul (First Exercise date Jul 18, 2022)
TWZ-W7 0.00 0.01 -100% 0.04 0.1 18-Jan-24 4 2.80% 0.00% 1.0 175% 597% 18th of Jan and Jul (First Exercise date Jul 18, 2022)
UBIS-W1 0.00 0.06 -100% 2.04 7 22-Feb-24 34 2.80% 0.00% 1.0 246% 633% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2022)
VGI-W3 0.07 0.13 -46% 2.24 11.9 23-May-27 17.23 2.80% 49.59% 1.0 437% 120% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2023)
VIBHA-W4 0.13 0.13 2% 2.24 3 18-Jul-25 17.23 2.80% 26.72% 1.0 40% 22% Last business day of Sep (First Exercise date Sep 30, 2022)
WAVE-W2 0.11 0.02 428% 0.17 0.156 28-Oct-23 38.17 2.80% 90.28% 1.0 -6% -82% 15th of Mar, Jun, Sep and Dec (First Exercise date Dec 30, 2020)
WAVE-W3 0.15 0.08 84% 0.17 0.15 24-Oct-25 213 2.80% 201.48% 1.0 35% 17% Last business day of Jun, Apr, Jul and Dec (First Exercise date Jan 31, 2023)
W-W5 <C> 0.03 0.02 43% 0.78 2.1 31-Oct-24 26 2.80% 201.48% 1.0 208% 192% Last business day of Oct (First Exercise date Oct 28, 2022)
XPG-W4 2.83 2.82 0% 1.23 0.815 17-Apr-24 2.89 2.80% 23.06% 1.0 1% 2% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 28,2019)

* Based on Black-Scholes option pricing model. Risk-free rate is 5-year yield of zero coupon government bond (Source: ThaiBMA)
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