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THAILAND | MARKET STRATEGY

Trends & Turns

NANNAANAUAZNAENTNIAIYU

Itﬂ:ﬁﬂ:}“ﬁf;ﬂ!‘ﬂ X SET INDEX 1,542.03 pe 21.31X wmAcD -0.61 wk 28.51 Fm -1.16 b+ 18.33
nformation Suppor
M3, 02,055 5100 CHANGE -0.20% pB 1.51X SIGNAL 0.96 %D 25.30 FTIsiGNAL -1.05 b 24.30
TURNOVER 52,067m o 3.04% wmAcDH -1.57 Rsi 48.82 voLaTiLiTy 6.95 ADx 14.07
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Source: Aspen Graphics, Stock Exchange of Thailand
All data are updated to 08:45am Bangkok time approximately.
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CYCLOLOGY OF THE MARKET

eIl iunefanNNan1Ln19a] (ADAPTIVE ASSET ALLOCATION) & azgunsannaneuunulunisamulinndinisamuuuy “Gauaziia” (BUY & HOLD) aslifutsRuaaniiu 2 dou

A1) dou ‘HamUzAan” (ALPHA HUNTING—"

o) Ltuvuﬂmwuwuﬂ 55% ‘EmmmmwmammmL@@ﬂuulumﬂmmwumm STOCK LOGICS/SECTOR THEMATICS (Wvﬂ Tuae 3

3) visalH

hﬂ@ﬂ%ﬁ LONG/SHORT EQUITY Aaan1sitla LONG quu SBUY/BUY uazilla SHORT uu SELL/SWITCH (mwuﬂuumﬁmwLﬂ@wmmmwwmwu lu QUANTAMENTAL STRATEGY
MATRIX WAz 2) @21 “ing Aa1n” (BETA GRAZING—"B") mmiﬂiuuwumumwammmumsm 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 (émmma?mﬂmmm SHORT lunannaaslé)

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

branch, but in its wings."

Trend Confluence Matrix
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ﬂﬁ‘”LNuﬂQWNL@EQV}’NﬂQ (dOWﬂSIde rlsk ﬂﬂﬁlm”mmmm IuL‘ﬁQﬂZ\]EIVWﬁ LT’WLLu“’u’]ELVN'ﬂ’Iu Trends & Turns
L?N “B‘N?‘U” “V]‘LI?LQELL@\“]T]@WQ Tmmwmmuuwuiuwmmm 85% Lilu 100%

Quantamental Strategy Matrix

All data updated to close of 15 Sep 2023

down selling sideways

up

buying sideways

trend climax  up  tend climax down TRAD I NG B UY B UY ‘ STRO NG B UY
Equity [55% 70%  85% 100% B85%  70%
o | 55% 5%  55% 55% 55%  55% LAY LRCE KCE A ADVANC
Bl 0% 15%  30%  45% 3% 15% AURA BBL MBK AP
Cash |45% 30% 15% 0% 15%  30% a BH BCH MTC BCP
B,=Contrarian Buy (Oversold+Selling Climax) S,=Contrarian Sell (Overbought+Buying Climax) = CBG v BCPG SCB CHG
B,=Conviction Buy (Daily Bullsh+Weekly Bearish) S,=Conviction Sell (Daily Bearish+Weekly Bulish) & CK BLA STEC MEGA
By=Follow-through Buy (Al Bullish) S;=Follow-through Sell (Al Bearish) E DELTA Ccom7 TISCO PTTEP
=] ERW CPALL TLI TU
FORTH CPF WHA
s . . JMT ESSO
Market Critical/Flip Points NEX GLOBAL
TIF SETI  SET50 AR e
TQM JMART
Day 1,548 948
REDUCE HOLD ACCUMULATE
Week 1,557 948 AOT BEM BAM
Month 1 1570 945 = CENTEL CKP BTG
o v CPN KBANK GUNKUL
-_ > DOHOME KTB INTUCH
5 S| e MINT PSL
L g SABUY PTT
"It is not the strongest of the speci x5 SWD S
1S Nol i e S ronges O - e SP.ECIES D SPRC SPAL'
that survive, nor the most intelligent, TIDLOR STA
but the most responsive to change." v TTB TCAP
--Charles Darwin TOP
AWC VGI ACE BANPU
BGRIM BDMS EGCO
o |vBYD BTS KKP
S| EA v CRC LH
& | epsc HMPRO v ORI
§ GULF IVL RATCH
o IRPC KTC RCL
o PTTOR PTG SAWAD
v OSP SCC TASCO
PTTGC STGT v THANI
SCGP TIPH
SNNP
EXPENSIVE MODERATE ATTRACTIVE
VALUATION
Source: LHSEC Research
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STRATEGY PLAYBOOK

MARKET ECONOMICS (st #5141, 17 #5144, nojl #5142)

. Lﬁfa')”uqnﬁichummmmﬁuiwﬂﬂi*uﬁqmLﬁﬂﬁ@ﬂ” udetumnnlufunieunii Ao tuasinees SET! deglai@avng ssdiumnn SETUSETS0! augs
N1 1,549/948 4 Tumudnazwaniuuanundy
» ludanagns ndusinineesszas 1) wummwmmm ”Lmmmﬂmnmﬂmmmmm”lmwn@ummnﬂn WAQ AgHL HNA ium annaunazedaaniu
assatiunanngl§lng lifesetardnasus 25 .o, I Aduiden nn. 67 Huuonsie AAV, AOT, BA, CPALL, CPN, CRC, ERW 2) funquiinali
Uslemianuluinenszbuiamgiatesiginagalysl ainnsdiuandnsenluin uAzIIANITUALA idaen ADVANG, SJWD, CPALL
. mmmuummmu%ﬂuﬁmmum@@ummmmﬂu’l@mmmwmﬂﬂmmu ol
0) 'amwamfauLmuwuﬁumiwmmmmﬁ% et luszige senpkestuiinATygRaTesauigy Teeninudsusndrfinarana e liinamuisg
mﬁmmmmﬂm@ﬂlm.,mummummmm waaflu sentiment Wlisuansie BBL, KBANK, SCB, BLA, TLI
2 Infiingdadungaenaeddu (Golden week) Usznauiiuluung antiu visa Winvieafitnsnfuuazandaaniu madosmpliinviesiiedudinmn
”hnamnmu Hlunansenguasniavieadienlulszme u AAV, AOT, BA, BDMS, BH, BEM, CENTEL, ERW
3)  meniinsiuRy dmssiluszsugs tne WTI uwile 90USD/Barrel {sdie +27.6%QTD Lﬂumﬂﬂauwmmumum i PTTEP munammﬂ@u 4 BCP,
SPRC, TOP u@ﬂmﬂ%imﬂiimmmmﬂauwmeumu QoQ uéin m”l,mmuimumﬂmvl@mﬂzﬁm@ﬂmuummwmmuumuwmumw N9FUAN
sxmeitamnes (BDI) delszauiumnserudluiuil 8 araetladi 1,381 9n geqaiiusiaus w.a. 66 dapauuziindeiieriils PSL

STOCK THEI\/IATICS

= BBL (TP=1901.) “sﬁ’ﬂ” Anls 2066 tn +62%YoY WAL +12%QoQ memmmﬂmﬂimmﬂmummw'ﬁw,mu‘[mm mmmmm@muyﬂﬁlﬁﬁyu mmzmm?ﬁuﬁﬂ
Lmu‘tmmmﬂ 1H66 LL@”’Q”‘ﬁ’JFJMquM&uL“ﬁ@VN‘ﬂ“]J?_I’}F;I[5]"1 4-6% ﬁ]’]&lLﬂ’ﬂﬁ ‘]_I’mﬂ‘]_lﬁ’]mfl’l NIM @“Vlﬂmmmmﬂmmw 2.5%

" BCP (TP=4911.) “"ﬁﬂ” LLuQImeii 2H66F LE]‘LIIEleu mﬂmmmaumﬂaﬁmuum LACHNALIAINAINNIT9IN ESSO L°]J’13J’1 4 Lﬂ’rju Lmvmmvum%mmm@ﬂ
muummmwuu mmvmm 37 ﬁ'ﬂ’ﬂ‘]_lu l?l’] Book Value u@qmummanﬂmwu

" PTTEP (TP=1821l.) “Fﬂ‘ﬂ” ﬂ’ﬂ,i‘ 2Q66 Tm +9%QoQ, +2%YOY mnmhmwmmm °ﬁQEJ°]]ﬂL°IJEI?’1?.I1 ﬁ@mmmmﬁmmmmmzmmﬂnﬂmﬁ'ﬂﬁamm AR
3Q66F LMUI&]@@’]HLE&J’]M‘II’]HV]LWN‘H% QoQ LL@“’T’]@’]u’muﬂUﬂiﬂL’ﬂ@?;lﬂi‘i_ll,wumu

Market Trend Analytics | SET 100! Constituents September 15, 2023
Trend (60%) Momentum (40%) Sectoral Top Picks
Sector Score
EMATOW (20%)  EMA25W(20%)  MACD (20%) RSI(20%)  Stochastics (20%) Bullish Continuation/Bullish Reversal
AUTO T 86% 20% 20% 20% 1% 16% NEX
INSUR 86% 20% 20% 20% 1% 15% TLI TQM
ICT 83% 20% 20% 20% 10% 12% ADVANC FORTH JMART TRUE
FOOD 83% 20% 20% 20% 1% 12% CBG CPF TU
FASHION 82% 20% 20% 20% 1% 1% AURA
ETRON 62% 20% 20% 0% 1% 1% DELTA HANA KCE
BANK 62% 20% 20% 0% 1% 1% BBL SCB TISCO TTB KBANK
TRANS 61% 20% 0% 20% 10% 1% AAV PSL SJWD
CONS 54% 20% 0% 20% 10% 4% CK STEC
AGRI 49% 20% 0% 20% 9% 0% STA
ENERG 45% 0% 0% 20% 10% 15% BCP BCPG ESSO PTT PTTEP GUNKUL SPRC
HELTH 44% 0% 0% 20% 10% 14% BCH BH CHG
COMM 43% 0% 0% 20% 10% 14% COM7 GLOBAL MEGA
MEDIA 43% 0% 0% 20% 9% 14% PLANB
PROP 42% 0% 0% 20% 9% 12% AVATA AP MBK WHA
TOURISM 4% 0% 0% 20% 10% 1% ERW CENTEL
FIN 41% 0% 0% 20% 10% 1% JMT MTC
PKG 33% 0% 0% 20% 9% 4%
CONMAT 22% 0% 0% 0% 8% 14%
PETRO 1% 0% 0% 0% 8% 9%
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BCH
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L°]J’1‘]J§‘°’L‘V1ﬁ mﬂumqmmmwﬂmmmmv 1.2 LAWY AZIUBANNANN WEUNT LAZAY W Q3/2566 laddugsna 1isla
selGmndin lusnginls BCH uAsElngs K 23.50 1w (i)

BH

BH memmimmm 3/66 ‘Emm\ﬁu”l,asmuﬁima‘w wﬂfmmq‘mqumu 65% ‘wa@mmmvﬁqsﬁwumuummumﬂqmu
Windu shilanand) 66 Tnnan1l 65 V\I’m‘llmn% Fe5 a0 memeﬂwuwﬂum 300 L ANNLAN 270 LN @uﬂum”l,i
Vs 6,930 AU 10 40.4% Aalasung 3/66 Hala (A199iw)

CPT

CPT ianadul] 2566 Huqaniga Antlusninfinlagnd 41.63 Suum anatleelFistl 2566 unzsdu 1.3 Wby
U memﬂ?mmmlﬁﬂmmuwmm yjuiilu 3 AaAvAn Hyarnaiasaniung 2 nluduuim aaaudndenludands
1 FUAIULN imm\mmmﬂ 2566 LL@vmaLum”Lﬂmﬂ 2567 (uiu)

DRT

DRT waseinn1nelnsuna 3/2566 nessn uiidinTadidugsnia-duangn uidtyournieenansluienew 2566 faifluuon
paieelFsnnd 2566 wulnlitiaandn 5% fusiunuuaniingeinlianiiufieliusmaanaau duineunsan ssau
25-27% (Viuju)

FvC

o

FVC ZN’m'llﬂ_l’mAﬁi‘ﬂ‘ﬂﬂﬁ\ﬁﬂ‘ﬁ@\‘i‘&ﬁl@i‘i.lﬂﬁﬁ“‘/\luﬁl']ﬂ]’rﬂ\ﬁﬂﬁw?QN@M@’]‘MHT?N ‘W?@N‘ﬂ?yﬂqﬂLLN%@EI?JEI’]EIﬁW‘LA@ﬂﬁ’]LWJ 799

a/
3

ﬂﬁ‘v[ﬁluﬂ’]@\‘isﬁ’ﬂlﬁwLLﬂVLuuﬁlﬂ’lﬂﬂﬁJﬂW@\‘lsﬁ’ﬂ Muuiwimaumﬂim 20% (H9]u)

GULF

GULF asundpmiingaelsslnfiniunes aauau 0.5 §rusiusiel] sesdunisuanlnmiog 1 2u1a 700 winedmg
wuATesiiwnanTuiin whau AnmTassnissnslssmaniaan Busauin glsd diundsnumaunu fsiinil 2578 dadou
i 40% Tusniszidin GULF fuidintlszaya IPP wda@dsuighiesdninilnsesiudl 68.00 un (i)

HMPRO

HMPRO 3ngsna "Rdieiy" Lﬂmmmmum”l,wm mmm 2566 A7U 10 AL AOLTANENIUATNFIANNILIT WIBHITILEL
Wl EV Car mumml,mu‘luﬂ 2578 ﬁjmmimmmuwumum 21% (Viutiu)

'urmfam 11l "FineT ANana" AaFnEaITUASITIVgS 2566 mudawmimﬁnu WTENNFRNAS AN mamummimm@ 4/2566 1
Uz AOTGA @ﬂmﬂa‘vmmmmislmmmimmwuammuuma‘imm Suanfigdanuwinvieafienauiisas Tusn
ﬂmuumi@ﬂu‘ﬂm 59% miWummmmm‘uummmaruumwuumm”lmm ANI Uz AOTGA (Yiutiu)

JKN

JKN Lﬁl?ﬂﬂﬁ\‘mﬂ?yﬂlﬂmﬂﬂﬂuﬂiu JKN239A 'J“LWI 27 N.8l. 66 °IJ?_I’1F;ILfm’]ﬂi‘Uﬂ’Wﬂuﬂﬁ]’]ivﬂuNuﬁ]uﬂuﬂWL‘Viﬂ@ 432.45
@’WH‘LI’WI VL']JLU‘LA’JHV] 23 N.N. 67 LL@J’TJ’]?WN‘LA[F]‘LAU’]\?ZWH W@@umumwm@ﬂmwumﬂu 7% ’Q’]ﬂLﬂﬂJ 6.60% [ﬂ’l’]‘ﬂ ‘Wl\i‘}.lﬂ
m@umﬂﬂumm Call Default u@ﬂ@’]ﬂu’ﬂvﬂﬂﬁ‘vﬂlﬂmﬂﬂﬂuﬂ@ﬂ 6 auw&u‘"ﬂmmuumima@usluﬂ 67-68 SL‘LLQLLV] 12 Bl.A. 66
LW@‘H@N@NNHLMQNG\‘H@El'?N“IJ@ﬂ’]Muﬂ@'V]ﬁbLNﬂﬂLﬂumﬁlNﬂuﬂﬁl’]ﬂﬂlﬂﬂqﬂuﬂﬁﬂﬁﬂﬂﬂﬂuqLL@JLNQ@L'ﬂu Call Default (‘IJ’]’]
i)

MAGURO

1tz n31 ise MAGURO ﬁﬁﬁﬁsﬁfa’émmmm‘jﬂmm”Lm‘wa fiulnassia n.a.0. m@mumwiﬂmﬂ 8171 34.06 &1u
i wazdianns qu’Lummm mai mevmwummﬂmmim@nm@ WAL TZLLBN 1Y TUETIHA9NY 6 (AauLIn
mmﬂuumlmmﬁ 39.72 81Uy wRule 395.26% (°IJ’1’J‘1/1LL)

MENA

MENA ufinpastinaaunnliingsialalnasundnasddlusn augsialaaaindaanssio vyugsiasudanla woonsugdou
uthnnlsan TOM Lmuimmm wanvene Fleet 9371a Mixer AaLAY iﬂmmm’mmumlﬁmi@umwmﬂumﬂ
HARINNIIH susnelFTatamadinlaisnnd 15% (19914)
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NEWS ROUNDUP
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Securities

SUSUNFN 18 AULNEIL W.A. 2566

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 5306,130  -289,128 1,591,629 1,404,329 187,300 5,843,496 5,720,379 123,117 1,732,331 1,747,457 -15,126
2019 5,348,299 5,393,091 -44,791 1,499,274 1,447,934 51,340 4,365,795 4,387,258 -21,463 1,765,485 1,750,571 14,914
2020 5,859,742 6,122,889  -263,147 1,660,786 1,620,202 40,584 7,361,328 7,152,850 208,479 1,796,637 1,779,546 17,091
2021 9,104,093 9,131,619 -27,526 1,554,291 1,820,773  -266,482 11,238,988 11,144,972 94,016 2,265,262 2,249,242 16,019.9
2022 8,487,497 8,290,785 196,711 1,301,939 1,456,359  -154,419 7,200,154 7,239,186 -39,033 1,471,907 1,475,340 -3,433.8
2023 5,198,707 5,352,646  -153,939 886,795 821,256 65,538 3,640,009 3,551,036 88,972 800,822 797,421 3,400.3
Jan 719,383 700,386 18,997 128,137 151,976 -23,839 556,459 557,039 -581 134,517 129,123 5,394
Feb 621,922 665,484 -43,562 97,576 84,272 13,304 530,341 501,224 29,117 91,130 89,989 1,141
Mar 708,139 739,633 -31,494 95,705 79,727 15,978 450,414 424,892 25,522 92,962 102,968 -10,006
Apr 422,459 430,360 -7,901 60,626 60,008 618 256,377 248,554 7,822 56,022 56,562 -540
May 544,744 577,790 -33,047 124,316 94,292 30,024 352,385 347,701 4,685 74,866 76,528 -1662
June 496,636 505,253 -8,617 85,630 82,793 2,837 351,452 343,693 7,759 71,888 73,867 -1979
Jul 463,942 476,499 -12,558 83,236 77,133 6,103 295,893 292,215 3,678 76,824 74,047 2777
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 242,553 255,150 -12,597 38,600 39,394 -793 188,317 178,496 9,821 41,232 37,662 3570
29/08/23 28,800 27,295 1,505 5,693 6,153 -459 18,702 19,955 -1,253 4,178 3,971 207
30/08/23 29,876 27,839 2,037 7,929 5,763 2,165 22,721 26,770 -4,048 4,062 4,216 -154
31/08/23 49,375 55,544 -6,169 5,468 4,189 1,279 28,581 25,109 3,472 6,064 4,647 1418
01/09/23 22,323 23,491 -1,168 3,937 3,907 30 21,323 20,193 1,129 4,093 4,084 9
04/09/23 23,752 24,166 -414 4,079 6,099 -2,020 20,824 18,138 2,687 4,246 4,498 -253
05/09/23 19,549 21,012 -1,463 3,579 3,885 -306 17,751 16,102 1,650 3,550 3,432 119
06/09/23 27,543 28,447 -904 4723 3,654 1,069 19,629 19,847 -219 4,291 4,237 54
07/09/23 21,203 21,978 -775 2,902 2,420 482 13,158 13,143 16 3,322 3,044 278
08/09/23 15,676 17,843 -2,168 2,454 2,608 -153 14,542 13,160 1,382 3,403 2,464 939
11/09/23 20,232 22,849 -2,617 3,440 3,666 -227 15,915 13,310 2,605 3,438 3,200 238
12/09/23 20,764 21,494 -729 2,878 2,415 464 15,268 15,169 99 3,315 3,148 167
13/09/23 22,405 24,038 -1,633 3,242 3,257 -14 18,043 16,686 1,357 3,948 3,658 290
14/09/23 19,826 18,550 1,277 3,346 3,755 -409 15,891 17,187 -1,299 3,257 2,829 428
15/09/23 29,278 31,282 -2,003 4,018 3,727 291 15,974 15,563 411 4,370 3,069 1301
Derivatives | SET50 Index Futures * unit number of contracts
Date Foreign Investors Local Instituions Local Individuals Total SET50!
Long Short Net Long Short Net Long Short Net Volume Ol Futures **
2018 8,779,093 8,824,494 -45,401 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 3,973 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 1,697 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 18,710,906 18,873,347 -162,441 6,920,030 6,957,508 -37,478 20,008,363 20,194,779 -186,416 47,254,764 678,798 946.1
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 811,861 915375  -103,514 6,655 17,578 -10,923 83,781 85,584 -1,803 2,247,732 678,798 946.1
29/08/23 96,859 59,847 37,012 24,455 28,949 -4,494 78,821 111,339 -32,518 200,135 601,074 962.8
30/08/23 83,385 74,658 8,727 29,264 31,927 -2,663 83,216 89,280 -6,064 195,865 618,555 962.8
31/08/23 80,766 113,125 -32,359 36,084 33,026 3,058 127,510 98,209 29,301 244,360 649,150 952.6
01/09/23 71,996 69,270 2,726 16,655 17,578 -923 83,781 85,584 -1,803 174,432 618,475 952.8
04/09/23 74,137 108,986 -34,849 36,481 33,590 2,891 125,546 93,588 31,958 236,164 649,082 946.5
05/09/23 57,004 71,701 -14,697 22,360 22,724 -364 87,081 72,020 15,061 166,445 636,872 943.9
06/09/23 93,203 99,295 -6,092 28,161 28,066 95 108,732 102,735 5,997 230,096 675,621 944.0
07/09/23 99,467 98,930 537 37,137 37,937 -800 117,774 117,511 263 254,378 692,579 944.8
08/09/23 8,567 77,638 -19,071 26,004 24,636 1,368 84,034 66,331 17,703 168,605 671,415 940.2
11/09/23 80,406 84,013 -3,607 31,864 31,733 131 97,428 93,952 3,476 209,698 696,946 937.5
12/09/23 79,779 62,418 17,361 24,032 27,770 -3,738 81,203 94,826 -13,623 185,014 676,988 941.0
13/09/23 60,467 82,086 -21,619 29,238 26,844 2,394 87,484 68,259 19,225 177,189 665,402 937.9
14/09/23 96,338 72,759 23,579 35,119 42,689 -7,570 104,061 120,070 16,009 235,518 692,477 944.7
15/09/23 90,497 88,279 2,218 25,802 30,605 -4,803 93,894 91,309 2,585 210,193 678,798 946.1

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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RIGHTS & BENEFITS
Excluding Dividend

Stock DIP (%) Close DPS Unit PD XD Type Operation Period
ENGY 0.16% 3225 0.05 Baht 10/10/2023 27/09/2023 Cash -
MBK 0.24% 168.50 04 Baht 5/10/2023 20/09/2023 Cash 01/01/2023 - 30/06/2023
PRG 0.74% 40.75 03 Baht 6/10/2023 22/09/2023 Cash 01/01/2023 - 30/06/2023
SRIPANWA 1.77% 10.10 0.1792 Baht 11/10/2023 20/09/2023 Cash 01/01/2023 - 31/07/2023
Excluding Right
Board . Alloted Ratio . L .

Stock Date Rights for Shares (Holding : New) Price XR Subscription Period
JCKH 13/01/2023 Common 12,843,894,555 1:2.75 0.03 Baht  27/09/2023 24/10/2023 - 30/10/2023
JCKH 13/01/2023 Warrant 4,281,298,185 3:1 0 27/09/2023 -
LHHOTEL 16/03/2023 Common - - - Baht 25/09/2023

Excluding Other Benefit

Board . Alloted Ratio . .
Stock Date Rights for Shares (Holding : New) Price XB Subsidiary Company
WICE 9/11/23 Pre-emptive 25,779,816 24.8644 : 1 - Baht 25/09/2023

Excluding Exercise

Stock XE Notification Period Exercise Period Exercise Price Unit Ratio (Warrant: Common)
BCPG-W2 27/09/2023 05/10/2023 - 19/10/2023 20/10/2023 - 20/10/2023 8 Baht 1:1
EMC-W6 19/09/2023 27/09/2023 - 11/10/2023 12/10/2023 - 12/10/2023 0.15 Baht 1:1
INSET-W1 29/09/2023 09/10/2023 - 23/10/2023 24/10/2023 - 24/10/2023 2 Baht 1:1

SECURITIES MET MARKET SURVEILLANCE CRITERIA / C SIGN / TEMPORARY TRADING

Securities Trading Causes Start Date End Date
AKS Cash Balance Shareholders' equity < 50% of paid-up capital. 16/08/2018 -
AKS-W5 Cash Balance Shareholders' equity < 50% of paid-up capital. 14/01/2022 -
ALL Cash Balance Shareholders' equity < 50% of paid-up capital. 17/08/2023 -
CMO Excluded from credit limit and Cash Balance Market Surveillance Measure List 09/11/23 29/09/2023
EFORL Cash Balance Shareholders' equity < 50% of paid-up capital. 1711112021 -
EFORL-W6 Cash Balance Shareholders' equity < 50% of paid-up capital. 06/10/22 -
EMC Cash Balance Shareholders' equity < 50% of paid-up capital. 18/05/2022 -
EMC-W6 Cash Balance Shareholders' equity < 50% of paid-up capital. 18/05/2022 -
HYDRO Cash Balance Shareholders' equity < 50% of paid-up capital. 03/01/19 -
JAS Cash Balance Shareholders' equity < 50% of paid-up capital. 05/12/23 -
JAS19C2310A Cash Balance Shareholders' equity < 50% of paid-up capital. 18/05/2023 -
JCKH Cash Balance Shareholders' equity < 50% of paid-up capital. 03/03/22 -
JCKH-W1 Cash Balance Shareholders' equity < 50% of paid-up capital. 03/03/22 -
KC Cash Balance Shareholders' equity < 50% of paid-up capital. 19/05/2022 -
KGEN Excluded from credit limit and Cash Balance Market Surveillance Measure List 28/08/2023 15/09/2023
KGEN-W2 Excluded from creditlimitand Cash Balance Market Surveillance Measure List 28/08/2023 15/09/2023
KKC Cash Balance Shareholders' equity < 50% of paid-up capital. 17/05/2023 -
KWI Cash Balance Shareholders' equity < 50% of paid-up capital. 16/08/2023 -
NATION Cash Balance Shareholders' equity < 50% of paid-up capital. 14/12/2018 -
NEP Cash Balance Shareholders' equity < 50% of paid-up capital. 14/08/2018 -
NEWS Cash Balance Shareholders' equity < 50% of paid-up capital. 15/08/2018 -
NEWS-W7 Cash Balance Shareholders' equity < 50% of paid-up capital. 14/06/2022 -
PPPM Cash Balance Shareholders' equity < 50% of paid-up capital. 03/04/21 -
PPPM-W4 Cash Balance Shareholders' equity < 50% of paid-up capital. 03/04/21 -
SDC Cash Balance Shareholders' equity < 50% of paid-up capital. 2710212023 -
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 -
UmMs 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

18-Sep-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 0.55 0.3 82% 47 5 7-Jun-24 15.67 2.75% 39.71% 1.0 13% 18% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2023)
A5-W3 0.14 0.14 2% 47 8.3 6-Dec-24 33.57 2.75% 39.71% 1.0 80% 65% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2023)
ABM-W1 0.25 0.34 -26% 1.6 1.8 22-Dec-24 4.7 2.75% 42.62% 1.0 34% 27% 22th of Jun and Dec (First Exercise date Jun 22, 2023)
AIT-W2 2.84 2.7 5% 4.82 2 12-Jan-24 1.79 2.75% 14.53% 1.0 -2% -8% Last business day of Mar and Sep (First Exercise date Sep 30, 2022)
AJA-W3 0.06 0.08 -25% 0.2 0.186 30-Aug-24 2.68 2.75% 63.36% 1.0 30% 32% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
AJA-W4 0.02 0.05 -53% 0.2 04 31-Mar-25 4 2.75% 63.36% 1.0 125% 81% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2022)
AKR-W2 0.02 0.11 -82% 0.89 1 30-May-24 8.09 2.75% 17.74% 1.0 25% 35% 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 2.75% 0.00% 1.0 253% 208% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2022)
ANAN-W1 0.00 0.01 -99% 0.81 1.65 15-Dec-23 81 2.75% 46.17% 1.0 105% 435% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 14, 2022)
APURE-W3 0.00 0.78 -100% 4.74 6.95 27-Dec-24 6.12 2.75% 10.19% 1.0 63% 49% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2022)
AQUA-W3 0.00 0.02 -100% 0.4 1.2 31-May-24 20 2.75% 36.96% 1.0 205% 292% Mar 31, 2024
AS-W2 743 7.35 1% 10.9 35 24-Jan-24 1.48 2.75% 48.40% 1.0 0% -1% 25th of Jun and Dec (First Exercise date Jun 25, 2021)
ASW-W1 0.03 0.1 -11% 8.85 12 18-May-24 88.5 2.75% 20.70% 1.0 37% 55% 18th of May and Nov (First Exercise date Nov 18, 2022)
ASW-W2 0.10 0.26 -63% 8.85 12 24-Oct-24 34.04 2.75% 20.70% 1.0 39% 35% 24th of Apr and Oct (First Exercise date Apr 24, 2023)
BANPU-W5 0.44 0.2 118% 7.9 75 30-Sep-23 395 2.75% 27.98% 1.0 -3% -17% Sep 30, 2023
BCPG-W2 212 1.85 15% 10.1 8 21-Oct-23 5.46 2.75% 24.31% 1.0 2% -27% 20 th of Jan, Apr, Jul and Oct (First Exercise date Jan 20, 2023)
BE8-W1 4.37 7.2 -39% 43 75 31-May-26 5.97 2.75% 38.67% 1.0 91% 34% Last businessday of Mar, Jun, Sep and Dec (First Exercise date Jun 20, 2023)
BEYOND-W2 3.86 42 -8% 135 10 30-Aug-24 321 2.75% 24.11% 1.0 5% 5% 15th of May and Nov (First Exercise date Nov 15, 2021)
BIOTEC-W2 0.40 0.2 102% 0.64 0.5 31-Mar-26 3.2 2.75% 97.64% 1.0 9% 4% Last business day of Mar, Jun, Sep, Dec (First Exercise date Jun 30, 2023)
BM-W3 213 1.77 20% 3.18 1.1 24-Jun-25 1.8 2.75% 21.15% 1.0 -10% -6% Dec 24 2023, Jun 24 2024, Dec 24 2024 and Jun 24 2025
BROOK-W6 0.00 0.06 -99% 041 0.577 12-Jul-24 7.69 2.75% 18.09% 1.0 54% 66% Last business day of Mar, Jun, Sep, Dec (First Exercise date Sep 30, 2021)
BROOK-W7 0.00 0.12 -100% 041 1.153 12-Jul-26 3.85 2.75% 18.09% 1.0 207% 74% Last business day of Mar, Jun, Sep, Dec (First Exercise date Sep 30, 2021)
BRR-W2 0.64 0.85 -25% 6.05 13 13-Feb-26 712 2.75% 50.25% 1.0 129% 54% Apr 28, 2023 and Aug 11, 2023
BR-W1 0.00 0.15 -100% 2.66 5 1-Sep-26 17.73 2.75% 6.76% 1.0 94% 32% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2023)
BTS-W7 0.00 0.13 -100% 7.15 11.49 7-Nov-24 56.98 2.75% 10.47% 1.0 62% 55% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
BTS-W8 0.00 0.15 -100% 7.15 14.387 21-Nov-26 49.38 2.75% 10.47% 1.0 103% 32% 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 2.75% 77.54% 1.0 521% 1051% Last business day of Mar and Sep (First Exercise date Sep 30, 2021)
BWG-W5 0.00 0.01 97% 0.66 1 10-Nov-23 66 2.75% 43.68% 1.0 53% 365% Last business day of May and Nov (First Exercise date May 31, 2022)
CEN-W5 0.77 0.59 30% 2.68 2.14 12-May-26 4.54 2.75% 20.50% 1.0 2% 1% Last business day of Jun and Dec (first Exercise date Dec 30, 2020)
CGH-W4 0.00 0.04 -100% 0.77 1.25 30-May-24 19.25 2.75% 16.09% 1.0 68% 97% 15th of Mar, Jun, Sep and Dec (First Exercise date Mar 15, 2022)
CHEWA-W2 0.00 0.03 -100% 0.6 1.2 16-Feb-24 20 2.75% 30.34% 1.0 105% 254% Last business day of May and Nov (First Exercise date Nov 30, 2021)
CHO-W3 0.00 0.05 -96% 0.18 1.1 30-Jun-24 36 2.75% 96.15% 1.0 539% 688% Aug 17 2023 and Fed 16 2024
CIG-W10 0.14 0.15 -10% 0.23 0.5 6-Jul-28 1.53 2.75% 93.31% 1.0 183% 38% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2023)
CIG-W9 0.13 0.1 33% 0.23 0.5 9-May-28 23 2.75% 93.31% 1.0 161% 35% 15th of Mar, Jun, Sep and Dec (First Exercise date Jun 15, 2024)
Cl-w2 0.01 0.06 -91% 0.66 1 31-May-24 11 2.75% 30.84% 1.0 61% 86% 15th of Mar, Jun, Sep and Dec (First Exercise date Jun 15, 2026)
COLOR-W2 0.03 0.1 -12% 1.46 1.71 31-May-24 14.6 2.75% 19.89% 1.0 24% 34% Last business day of May and Nov (First Exercise date Nov 30, 2022)
CPANEL-W1 325 3.06 6% 8 5 15-Jun-25 261 2.75% 19.86% 1.0 1% 0% Last business day of May and Nov (First Exercise date Nov 30, 2022)
CWT-W5 0.00 0.01 -100% 1.94 35 30-Sep-23 194 2.75% 25.16% 1.0 81% 2462%  Last business day of May and Nov (First Exercise date May 31, 2023)
CWT-Wé 0.00 0.06 -100% 1.94 5 24-Feb-24 32.33 2.75% 25.16% 1.0 161% 369% 30 Sep 2022 and 30 Sep 2023
DCON-W3 0.17 0.13 32% 0.5 04 4-Jul-25 3.85 2.75% 44.03% 1.0 6% 3% Feb 23, 2024
DEMCO-W7 0.10 0.31 -68% 3.04 35 8-Dec-24 9.81 2.75% 16.33% 1.0 25% 21% 4th of Jan and Jul (First Exercise date Jan 4, 2024)
DIMET-W4 0.00 0.01 -100% 0.19 0.4683 30-Sep-23 20.29 2.75% 121.16% 1.0 151% 4605%  Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 29. 2023)
DITTO-W1 6.22 7.25 -14% 29.75 33.333 20-May-25 4.92 2.75% 39.28% 1.0 32% 19% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2021)
DOD-W2 0.00 0.02 -100% 4.16 17.8774 30-Nov-23 209.44 2.75% 10.21% 1.0 330% 1651%  Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
DV8-W2 0.04 0.16 -14% 0.53 0.8 16-Jul-25 3.31 2.75% 36.74% 1.0 81% 44% Last business day of May and Nov (First Exercisa date May 31, 2022)
ECF-W4 0.00 0.12 -99% 1.3 2 2-Jun-24 10.83 2.75% 21.84% 1.0 63% 89% Last business day of Jun and Dec (First Exercise date Dec 29, 2023)
ECL-W4 0.08 0.19 -59% 1.79 2 20-Jul-24 9.42 2.75% 21.74% 1.0 22% 27% 20th of Mar, Jul and Nov (First Exercise date Jul 20, 2021)
EE-W1 0.00 0.07 -99% 0.35 1 10-Mar-25 741 2.75% 33.06% 1.0 199% 135% Jul 20, 2023 and Jul 20, 2024
EFORL-W6 <C> 0.03 0.06 -44% 0.3 25 31-May-25 5 2.75% 109.82% 1.0 753% 443% Mar 10, 2025
EKH-W1 2.59 1.98 31% 8.15 5.91 14-Nov-24 4.39 2.75% 11.94% 1.0 -5% -4% Last business day of May and Nov (First Exercise date Nov 31, 2023)
EMC-W6 <C> 0.00 0.01 -80% 0.11 0.15 13-Oct-23 11 2.75% 101.07% 1.0 45% 664% Last business day of May and Nov (First Exercise date Nov 14, 2022)
EP-W4 0.00 0.25 -100% 3.04 83 29-Jun-25 12.16 2.75% 10.93% 1.0 181% 102% 15th of Apr and Oct (First Exercise date Apr 15, 2019)
ERW-W3 276 25 10% 57 3 14-Jun-24 2.28 2.75% 24.96% 1.0 -4% -5% Last business day of Mar, Jun, Sep and Dec (First Exercise dtae Sep 30, 2022)
EVER-W4 0.00 0.01 -100% 0.19 1 30-Sep-23 19 2.75% 65.19% 1.0 432% 13127%  Jun 14,2024
FLOYD-W1 0.04 0.11 -62% 1.24 1.8 30-May-24 12.52 2.75% 40.50% 1.0 53% 76% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2022)
GEL-W5 0.02 0.06 -73% 0.21 0.5 20-Jun-25 35 2.75% 57.09% 1.0 167% 95% Last business day of May (First Exercise date May 30, 2022)
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GLOCON-W5 0.00 0.05 -100% 0.45 15 29-Mar-24 9 2.75% 35.66% 1.0 244% 462% Last business day of Jun and Dec (First Exercise date Jul 19, 2022)
GLORY-W1 1.76 1.31 34% 2.6 1 16-Nov-27 1.98 2.75% 40.51% 1.0 -11% -3% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2022)
HEALTH-W2 0.00 0.03 -100% 3.32 15 27-Feb-24 110.67 2.75% 10.19% 1.0 353% 795% Last business day of Nov (First Exercise date Nov 30, 2023)
ICN-W1 2.03 1.84 10% 3.02 1 1-Dec-23 1.64 2.75% 38.05% 1.0 -6% -29% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2022)
I1G-W1 1.26 6 -19% 18.3 32 22-Jan-25 3.05 2.75% 48.70% 1.0 108% 80% Last business day of Mar and Sep (First Exercise date Mar 31, 2022)
INET-W2 0.37 0.35 4% 4.84 45 24-Nov-23 13.83 2.75% 9.91% 1.0 0% 1% 15th of Mar, Jun, Sep and Dec (First Exercise date Mar 15, 2023)
INSET-W1 0.23 0.08 190% 2.14 2 25-Oct-23 26.75 2.75% 56.59% 1.0 -3% -28% 24th Nov 2023 (First Exercise date Aug 25, 2023)
IP-W1 0.00 0.03 -100% 10.7 23.915 30-Sep-23 372.72 2.75% 62.90% 1.0 124% 3765% Last business day of Mar and Sep (First Exercise date Mar 31, 2022)
IP-W2 1.64 0.77 113% 10.7 20 20-Jun-25 13.9 2.75% 62.90% 1.0 94% 54% Last business day of Mar, Jun, Sep and Dec (First Exercise date Dec 30, 2021)
ITEL-W4 0.01 0.11 -94% 2.76 115 10-Jul-24 25.09 2.75% 62.46% 1.0 321% 395% Last business day of Dec (First Exercise date Dec 29, 2023)
JCKH-W1 <C> 0.03 0.02 67% 0.05 0.25 15-Jul-24 25 2.75% 303.96% 1.0 440% 534% Last business day of Mar Jun Sep and Dec (First Exercise date Sep 30, 2022)
JMART-W4 11.73 11.6 1% 23.1 13.20649 18-Jun-24 2.26 2.75% 43.04% 1.0 1% 2% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
JMART-W5 0.53 2.94 -82% 231 61.91597 26-Jul-25 8.88 2.75% 43.04% 1.0 179% 97% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2020)
JMT-W4 0.10 2.98 -97% 46.75 89.75998 27-Dec-24 15.73 2.75% 25.57% 1.0 98% 7% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
JSP-W1 0.16 0.32 -51% 24 25 30-Aug-24 75 2.75% 18.42% 1.0 18% 18% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2022)
J-W2 0.01 0.73 -99% 3.14 6.25 7-Jun-24 4.3 2.75% 34.79% 1.0 122% 170% Last business day of Mar and Sep (Firrst Exercise date Mar 31, 2023)
J-W3 0.05 0.68 -93% 3.14 9 5-Jun-26 4.62 2.75% 34.79% 1.0 208% 7% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
KGEN-W2 0.51 0.51 1% 1.36 2 31-Jul-26 2.67 2.75% 72.42% 1.0 85% 29% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
KKP-W5 0.04 0.58 -93% 56.75 70 17-Mar-24 97.84 2.75% 13.95% 1.0 24% 49% Mar 17, 2024
KKP-W6 1.48 2.96 -50% 56.75 70 17-Mar-26 19.17 2.75% 13.95% 1.0 29% 11% Mar 17, 2026
KUN-W1 0.00 0.05 -98% 1.77 2.8 28-Apr-24 354 2.75% 22.96% 1.0 61% 100% 27th of Apr and Oct (First Exercise date Apr 27, 2022)
KUN-W2 0.11 0.16 -31% 1.77 22 17-Aug-25 11.06 2.75% 22.96% 1.0 33% 17% 17th of Feb and Aug (First Exercise date Feb 17, 2024)
K-W2 0.81 0.44 85% 1.39 0.8 14-May-24 3.16 2.75% 138.36% 1.0 -11% -16% Last business day of Feb, Aug and Nov (First Exercise date Aug 31, 2023)
LEO-W1 0.00 0.83 -100% 6.5 22 26-Jul-24 7.83 2.75% 35.77% 1.0 251% 294% 26th of Jan and Jul (First Exerctse date Jan 26, 2023)
LIT-W2 0.00 0.38 -99% 1.27 2 31-Jan-25 3.34 2.75% 19.41% 1.0 87% 64% 25th of Jun and Dec (First Exercise date Jun 25, 2022)
MACO-W3 0.03 0.07 -51% 0.62 1.545 29-Aug-25 11.46 2.75% 46.87% 1.0 158% 81% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 29, 2023)
MBAX-W2 0.88 0.55 60% 3.82 3 15-Sep-24 6.95 2.75% 10.36% 1.0 1% 1% 15th of Mar and Sep (First Exercise date Mar 15, 2023)
MBK-W1 18.89 18.2 4% 19.2 2.6326 15-Nov-23 1.2 2.75% 29.16% 1.0 -3% -20% 15th of each month (First Exercise date Jan 15, 2021)
MBK-W2 18.24 17.5 4% 19.2 2.7192 15-May-24 1.21 2.75% 29.16% 1.0 -3% -5% 15th of each month (First Exercise date Jul 15, 2021)
MBK-W3 17.63 17 4% 19.2 2.8045 15-Nov-24 1.21 2.75% 29.16% 1.0 -3% 2% 15th of each month (First Exercise date Jan 17, 2022)
MBK-W4 17.08 16 % 19.2 2.8881 15-May-25 1.25 2.75% 29.16% 1.0 -5% -3% Every 15th of Jan, Feb, Mar, Apr, May, Jun, Jul, Aug, Sep, Oct, Nov and Dec
META-W5 0.00 0.01 -100% 0.22 1 1-Nov-23 22 2.75% 51.28% 1.0 359% 2979%  Last business day of Oct (First Exercise date Oct 29, 2021)
MIDA-W3 0.00 0.02 -100% 0.48 15 12-Jun-24 24 2.75% 31.83% 1.0 217% 295% Last business day of Jun and Dec (First Exercise date Dec 29, 2022)
MILL-W6 0.00 0.02 -93% 0.5 1.256 23-May-24 29.88 2.75% 47.64% 1.0 155% 221% Last business day of Jun and Dec (First Exercise date Jun 30, 2021)
MILL-W7 0.16 0.09 7% 0.5 04 13-Dec-24 5.56 2.75% 47.64% 1.0 2% 2% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 29, 2023)
MINT-W9 1.93 248 -22% 31.75 31 15-Feb-24 12.8 2.75% 16.42% 1.0 5% 13% 15th of Feb, May, Aug and Nov (First Exercise date Aug 16, 2021)
ML-W3 0.00 0.03 -100% 0.98 3 12-Jun-24 32.67 2.75% 12.67% 1.0 209% 285% Last business day of Jun and Dec (First Exercise date Dec 29, 2022)
NCAP-W1 0.00 0.03 -100% 3.58 7 21-Dec-23 119.33 2.75% 32.29% 1.0 96% 374% Last business day of Mar and Sep (First Exercise date Sep 30, 2022)
NDR-W2 0.00 0.16 -100% 1.69 35 4-May-24 10.56 2.75% 31.80% 1.0 17% 186% 1st of Jun and Dec (First Exercise date Dec 1, 2022)
NEWS-W7 <C> 0.02 0.01 99% 0.02 0.05 6-May-24 2 2.75% 735.01% 1.0 200% 316% Last business day of Dec (First Exercise date Dec 30, 2022)
NOBLE-W2 0.00 0.08 -100% 4.16 7.597 12-Jan-24 54.76 2.75% 11.27% 1.0 84% 266% Last business day of Jun and Dec (First Exercise date Jun 30, 2022)
NUSA-W5 0.00 0.11 -98% 0.49 1 4-Jul-25 4.45 2.75% 24.92% 1.0 127% 71% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 29, 2023)
NVD-W3 0.00 0.12 -97% 1.97 2.594 30-Jun-24 16.71 2.75% 15.12% 1.0 38% 48% Last business day of Feb and Aug (First Exercise date Feb 28, 2023)
OTO-W1 0.01 0.6 -99% 1.21 3 29-Nov-24 2.02 2.75% 39.04% 1.0 198% 165% May 31, 2023 and Nov 29, 2024
PACO-W1 0.05 0.24 -80% 2.14 3 15-Dec-25 8.92 2.75% 17.54% 1.0 51% 23% 15th of Dec (First Exercise date Dec 15, 2023)
PJW-W1 1.48 1.29 15% 42 2.857 18-Jul-24 342 2.75% 22.04% 1.0 -3% -3% Last business day of May and Nov (First Exercise date Jul 18, 2022)
PLANB-W1 1.90 23 7% 9.05 8 13-Jan-25 3.93 2.75% 29.05% 1.0 14% 10% 12th of Apr and Oct (First Exercise date Apr 12, 2022)
PLANET-W1 0.00 0.03 -100% 0.88 2 18-Nov-23 29.33 2.75% 20.73% 1.0 131% 782% Last business day of Mar, Jun, Sep and Dec (First Exercise date Dec 30, 2021)
PORT-W3 0.00 0.02 -93% 14 33 30-Dec-23 70 2.75% 64.14% 1.0 137% 486% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
PPM-W2 0.00 0.07 -100% 2.16 6 24-Jul-24 30.86 2.75% 34.43% 1.0 181% 213% 24th of Jan and Jul (First Exercise date Jan 24, 2023)
PPPM-W4 <C, NP> 0.16 0.06 169% 0.07 0.199 31-Jul-24 5.87 2.75% 200.25% 1.0 201% 232% Last business day of Oct (First Exercise date Oct 31, 2019)
PRG-W1 7.84 8.8 11% 12 47319 15-Nov-24 1.44 2.75% 20.40% 1.0 9% 8% 15th of each month (First Exercise date Jan 17, 2022)
PRG-W2 7.55 6.65 14% 12 4.8663 15-May-25 1.85 2.75% 20.40% 1.0 -6% -3% Every 15th of Jan, Feb, Mar, Apr, May, Jun, Jul, Aug, Sep, Oct, Nov and Dec
PRG-W3 729 6.35 15% 12 5 17-Nov-25 1.89 2.75% 20.40% 1.0 -5% 2% 15th of each month (First Exercise date Jan 16, 2023)
PROEN-W1 0.76 0.57 33% 418 36 22-Mar-24 7.33 2.75% 32.81% 1.0 0% 0% Last business day of Jun and Dec (First Exercise date Dec 30, 2022)
PROS-W1 0.47 0.21 125% 1.28 1 14-May-26 6.1 2.75% 37.19% 1.0 -5% 2% Last business day of Jan and Jul (First Exercise date Jul 31, 2023)
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PSTC-W2 0.10 0.13 -25% 1.06 2 11-Nov-25 8.15 2.75% 45.49% 1.0 101% 47% 10th of Nov (First Exercise date Nov 10, 2023)
RS-W4 0.01 0.66 -99% 15.1 26.01 23-May-24 2551 2.75% 23.96% 1.0 76% 112% Last business day of May and Nov (First Exercise date Nov 30, 2021)
RT-W1 0.01 0.22 -93% 0.93 1.35 1-Jun-24 423 2.75% 32.92% 1.0 69% 98% Last business day of May and Nov (First Exercise date Nov 30, 2022)
RWI-W3 0.00 0.07 -99% 0.79 15 16-May-24 11.29 2.75% 32.71% 1.0 99% 150% 15th of Mar, Jun, Sep and Dec (First Exercise date Sep 15, 2022)
SAAM-W2 0.01 0.27 97% 7.05 1 20-Oct-24 26.11 2.75% 18.19% 1.0 60% 55% 17 Jan 2022, 18 May 2022, 26 Oct 2022, 17 May 2023, 25 Oct 2023, 21 May 2024
SABUY-W1 7.70 73 5% 8.05 241236 10-May-24 1.49 2.75% 81.72% 1.0 -3% -4% 10th of May and Nov (First Exercise date Nov 10, 2021)
SABUY-W2 3.99 3.06 30% 8.05 5 19-Sep-24 2.63 2.75% 81.72% 1.0 0% 0% 19th of Mar, Jun, Sep and Dec (First Exercise date Dec 19, 2022)
SAMART-W3 0.00 0.3 -99% 5.75 10 17-May-24 19.17 2.75% 24.68% 1.0 79% 119% Last business day of May and Nov (First Exercise date Nov 30, 2021)
SAMTEL-W1 0.00 0.3 -100% 3.98 12 17-May-24 13.27 2.75% 22.51% 1.0 209% 315% Last business day of May and Nov (First Exercise date Nov 30, 2021)
SA-W1 0.00 0.14 -100% 6.75 23 10-Jul-25 48.21 2.75% 19.27% 1.0 243% 134% Jul 10, 2025
SAWAD-W2 0.82 2.58 -68% 46.5 95.907 30-Aug-25 18.78 2.75% 31.91% 1.0 112% 57% Last business day of Feb and Aug (First Exercise date Feb 28, 2023)
SBNEXT-W2 1.00 0.38 163% 2.24 2.72727 30-Oct-25 6.48 2.75% 80.81% 1.0 37% 18% Business day of every 3 months until 30th Oct 2025 (First Exercise date Jan 30, 2023)
SCM-W1 0.00 0.04 -100% 444 8.36 21-Dec-23 119.45 2.75% 18.66% 1.0 89% 346% 21th of Jun and Dec (First Exercise date Jun 21, 2022)
SCM-W2 2.54 1.74 46% 444 2 27-Jun-25 2.55 2.75% 18.66% 1.0 -16% -9% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 29, 2023)
SCN-W2 0.02 0.2 -88% 1.6 5 14-Jan-26 8 2.75% 40.16% 1.0 225% 97% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 29, 2024)
SENA-W1 0.00 0.07 -100% 2.78 5 21-Mar-24 39.71 2.75% 18.65% 1.0 82% 163% Last business day of Jan, Apr, Jul and Oct (First Exercise date Jul 31, 2022)
SENX-W1 0.00 0.05 -100% 0.67 15 21-Jun-24 134 2.75% 32.08% 1.0 131% 173% Last business day of Jun and Dec (First Exercise date Jun 30, 2022)
SFLEX-W2 0.07 0.26 -11% 3.44 10 21-Jan-26 13.23 2.75% 40.31% 1.0 198% 85% Last business day of Mar, Jun, Sep and Dec (First Exercise Sep 30, 2023)
SIMAT-W3 0.00 0.35 -100% 1.98 21.7941 19-May-25 7.79 2.75% 39.51% 1.0 1014% 607% Last business day of Jan, Apr, Jul and Oct (First Exercise date Jul 29, 2015)
SIMAT-W5 0.32 0.27 18% 1.98 2 2-Sep-24 7.33 2.75% 39.51% 1.0 15% 15% Sep 2, 2024
SKE-W1 0.02 0.12 -85% 0.55 1.3 1-Jun-26 4.58 2.75% 34.91% 1.0 158% 58% Last business day of Mar, Jun, Sep and Dec (First Exercise Jun 30, 2022)
SMT-W3 1.57 1.08 45% 5.2 4 30-Jun-24 4.81 2.75% 47.87% 1.0 -2% -3% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
SOLAR-W1 <C> 0.00 0.05 -100% 0.79 2 12-Jan-24 15.8 2.75% 44.70% 1.0 159% 502% Jun 29, 2022 and Jun 12, 2024
SSP-W2 0.00 0.41 -100% 7 16.529 22-May-25 20.66 2.75% 21.25% 1.0 141% 84% Last business day of Feb, May, Aug and Nov (First Exercise date Feb 28, 2024)
STARK-W1 <SP> 0.02 0.01 85% 0.02 5 3-Jan-25 2 2.75% 469.12% 1.0 24950% 19253%  Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2023)
STOWER-W4 <C> 0.00 0.01 -99% 0.19 0.6 15-Jun-24 1.9 2.75% 60.20% 1.0 268% 362% 15th of Mar, Jun, Sep and Dec (First Exercise date Sep 15, 2022)
TCC-W5 0.37 0.3 24% 0.66 0.5 24-May-28 22 2.75% 55.72% 1.0 21% 5% Last business day of Jul (First Exercise date Jul 31, 2018)
TEAMG-W1 0.86 0.62 39% 6.65 15 22-Jun-26 10.73 2.75% 52.13% 1.0 135% 49% Last business day of Jun and Dec (First Exercise date Dec 29, 2023)
TFG-W3 0.01 0.3 -98% 3.82 55 14-May-24 12.73 2.75% 22.51% 1.0 52% 79% Last business day of May and Nov (First Exercise date Nov 30, 2021)
TFI-W1 0.06 0.05 23% 0.11 0.15 6-Jan-26 2.2 2.75% 113.00% 1.0 82% 36% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2021)
TGPRO-W3 0.00 0.01 -100% 0.19 0.5 21-Sep-23 19 2.75% 57.33% 1.0 168% 20491%  Last business day of Mar, Jun, Sep and Dec (First Exercise date Dec 28, 2018)
TH-W3 0.75 0.65 16% 148 1 19-Jun-25 2.28 2.75% 72.25% 1.0 11% % Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
TMC-W2 0.78 0.83 -5% 2.38 2 10-Jul-25 2.87 2.75% 45.30% 1.0 19% 10% Last business day of Mar and Sep (First Exercise date Sep 29, 2023)
TMI-W2 0.68 0.49 39% 1.59 1 31-Dec-24 3.24 2.75% 45.15% 1.0 -6% -5% Mar 29th, 2024 and Dec 30th, 2024
TM-W1 0.37 0.33 11% 23 25 24-May-25 6.97 2.75% 34.13% 1.0 23% 14% Last business day of May and Nov (First Exercise date Nov 30, 2023)
TNDT-W1 0.06 0.14 -60% 0.39 0.5 14-Jun-25 2.79 2.75% 41.11% 1.0 64% 37% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2022)
TPS-W1 2.18 2.14 2% 3.34 1.2 19-Oct-24 1.56 2.75% 46.93% 1.0 0% 0% Last business day of Mar and Sep (First Exercise date Mar 31, 2023)
TRITN-W5 0.00 0.01 -58% 0.15 0.25 31-May-24 15 2.75% 48.39% 1.0 73% 105% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2019)
TRITN-W6 0.01 0.02 -54% 0.15 0.25 6-Nov-24 75 2.75% 48.39% 1.0 80% 70% Oct 6, 2024
TRUBB-W2 0.23 0.17 35% 1.46 6 29-Sep-24 8.59 2.75% 125.75% 1.0 323% 312% Last business day of Mar, Jun, Sep and Dec (First Exercise date Dec 30, 2021)
TTB-W1 0.80 0.73 10% 1.7 0.95 10-May-25 2.34 2.75% 22.12% 1.0 2% -1% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2022)
TVDH-W3 0.02 0.14 -83% 0.4 0.85 13-Jun-25 2.86 2.75% 48.40% 1.0 148% 85% Last business day of Jun and Dec (First Exercise date Jun 12, 2025)
TWZ-W6 0.00 0.01 -100% 0.05 0.1 18-Jan-24 5 2.75% 0.00% 1.0 120% 359% 18th of Jan and Jul (First Exercise date Jul 18, 2022)
TWZ-W7 0.00 0.01 -100% 0.05 0.1 18-Jan-24 5 2.75% 0.00% 1.0 120% 359% 18th of Jan and Jul (First Exercise date Jul 18, 2022)
UBIS-W1 0.00 0.07 -100% 2.1 7 22-Feb-24 30 2.75% 40.01% 1.0 237% 550% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2022)
VGI-W3 0.17 0.15 15% 2.68 11.9 23-May-27 17.87 2.75% 51.50% 1.0 350% 95% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2023)
VIBHA-W4 0.26 0.16 64% 2.38 3 18-Jul-25 14.87 2.75% 33.14% 1.0 33% 18% Last business day of Sep (First Exercise date Sep 30, 2022)
WAVE-W2 0.16 0.07 136% 0.19 0.156 28-Oct-23 12.19 2.75% 55.88% 1.0 -10% -88% 15th of Mar, Jun, Sep and Dec (First Exercise date Dec 30, 2020)
WAVE-W3 0.08 0.09 -12% 0.19 0.15 24-Oct-25 211 2.75% 55.88% 1.0 26% 13% Last business day of Jun, Apr, Jul and Dec (First Exercise date Jan 31, 2023)
W-W5 <C> 0.00 0.01 -719% 0.88 2.1 31-Oct-24 5.87 2.75% 58.13% 1.0 156% 139% Last business day of Oct (First Exercise date Oct 28, 2022)
XPG-W4 5.04 4.82 5% 1.55 0.815 17-Apr-24 213 2.75% 56.64% 1.0 0% 1% 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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