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» Market Summary

Market Data Close chg chg (%)

SET Index 1,557.41 8.40 0.54%
High 1,563.62 14.61 0.94%
Low 1,552.97 3.96 0.26%
SET 50 Index 960.35 5.64 0.59%
SET 100 Index 2,133.03 12.95 0.61%
MAI Index 481.94 6.57 1.38%
Volume (m share) 15,429.01

Value (Btrmn) 68,545.96

P/E (x) 21.64

DOW JONES 34,000.42 -373.56 -1.08%
MASDAQ 13,463.97 -257.06 -1.87%
FTSE100 7,333.63 13.10 0.18%
JAPAN 32,287.21 276.95 0.87%
HONG KONG 18,212.17 366.25 2.05%
KOREA 2,537.68 3z2.18 1.28%
SINGAPORE 3,180.72 6.54 0.21%
MALAYSIA 1,444.67 4.56 0.32%
CHINA 3,082.24 3.84 0.12%
PHILLIPINES 6,225.78 46.15 0.75%
VIETHAM 1,189.39 16.83 1.44%
INDONESIA 6,899.39 -22.02 -0.32%
INDIA 65,252.34 -180.96 -0.28%
SET Daily Trading (THE m) Buy Sell Net

Local Institutions 5,377.35 5,484.46 -107.11
Proprietary Trading 6,117.79 6,807.76 -689.97
Foreign Investors 32,407.38 31,599.30 808.08
Local Indwviduzls 24,643.34 24,654.35 -11.01

Short-term Long-term

Bond Trading - Net (THBE m) (TMM<1Y) (ITM>1Y) Total
Asset Mgnt. Companies 12,066.33 -3,093.93 8,972.39
Domestic Companias 5,754.77 338.81 6,093.58
Foreign Companies 907.96 34.07 942.03
Total Trading Value 43,001.68 35,169.87 79,161.55
Fixed Income Close chg Chg (%)
U.5. Bond Yield - 10Y (%) 4.24 0.02 0.37%
WTI Crude (Nymex) (US$/bbl) 79.05 0.16 0.20%
Brent Crude (US$/bbl) 83.36 0.15 0.18%
Singapore GRM (US$/bbl) 14.01 -1.04 -6.91%
Mewcastle Coal (USS/ton) - Aug'23 156.00 -3.25 -2.04%
Gold (Comex) (US$/0z) - Aug'23 1918.20 -0.30 -0.02%
Baltic Dry Index 1110.00 -41.00 -3.56%
USD/THB 34.91 0.15 0.43%
UsD/IPY 145.82 1.00 0.69%
EUR/USD 1.08 -0.01 -0.50%

Source : Aspen,Bloomberg, ThaifMA4, Refinitv
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Technical highlights
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KTC i luuTunagay 50.50 uaz 52.00 uWISUEATY 47.00 48.00 / 47.00 50.50 / 52.00
BES wnluuiunagey 48.00 waz 50.00 WISUEIATY 42.00 45.00 / 44.00 48.00 / 50.00
SAWAD wwalusudunagay 50.50 uaz 52.50 wWITURNATY 46.50 48.00 / 47.00 50.50 / 52.50
MBK wwaluadunaseu 18.80 waz 19.10 wwasUEATY 17.20 18.00 / 17.80 18.80 / 19.10

v v

Ed ' ' £ ' v 9 " v
mydamoveyaidny soudeuladendwyvesyiariuazvesusin lanuveglumesisauniviuag



€9 cGscivB

Trading Picks (am)

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

Thailand Derivative Market

25 August 2023

SETS50 Index Futures T 7 SETS0 Index (SETS0) 1025 Iagg
S50U23:954.50 U3udaifinduastitaswnlnauuiaui 960 Fais1anan '
u',w:l,ﬂmajmmﬂluﬂﬂi*ﬁué’mé’dmﬂﬂ%’ué'hLﬁut"ﬁum@tﬁuumﬁmﬁ 1000.00
940 waz 950 3uly Faunzsirlwansrinilsanus Long tite Open Short 975.00
Auwraw 960 TanTuwdud 950 uaz 945 Wudanizlunn snauisnly $960.35
Open Long gﬂﬁﬂﬁ%qmm%’uﬁ 940 adlyl 935.00
WISU ;950 LAz 945 915.00
WWIAW : 960 LLRT 964 895.00
Az 1unzin ey lsanaus Long e Open Short 1 [ 875.00
a4 A e d Value / E’pen Interest Million
S50U23 AkwIAN% 960 lasduuisuN 950 uaz 945
3 i . 1ot e o i 0
STOP LOSS &01%g Short a1 S50U23 USudiiAnduimila 965 = R
SET50 Index Futures Cont. Ol (S50_COI) Log ——___ SET50 Index Futures Cont, OI (S50_COI) Log
T—
1000.00
975.00
§954.50
935.00
915.00
895.00
} | T g5.00
o e it s S s sl b 0 oo el 0
% E L: i T 17T T TizsJios g“‘ T El T T o I![ﬂ o Tag. Beo. Ba ™ Bec E‘?rl-l Fab. Toar T Mas Ta

v 1] . Ed 1] 9 9 v 9
mallawevoyaidiny st ladeiddyvesdaiuazveswiin Tauuveglumesisauntiu

v v

=
Uua




€9 cGscivB

Trading Picks (am)

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

Thailand Derivative Market

25 August 2023

Gold Futures:1927 &yqflaiaasanassuiudufutuiady g miu 10 Baht Gold Futures Cont. O (GF10_COI) Log
Fmamaiiamiiowwisuresnsauumaluunias uasiauaado 200 Tufl 33000.00
1910 navdwly) 4913901071 wwd Inuvasamasewaslanmaiue
linagauuwmaui 1935 was 1950 ﬁyﬂmaqcim%uvlﬂvléy axfumaudaly 900,00
# 2000 lwameAiainumdlamaUsudianaslunasauuwiSufi 34.80 '
TaaRuwiaudi 35.20
31000.00
WU ;1920 Waz 1910 30500.00
WAIAW : 1935 LAz 1950 3000000
Azi: 13unzKa 1w Open Long 1 GOU23 fiunasy 1920 1ite 29500.00
manismItuaa lunageuuwaauil 1950 o
STOP LOSS &nue Long a1 GOU23 U5udanasannan 1910 -
. .||.\..||.|\.uu.\||.|||‘|..I|.\|I|||nI|.||n|u|||\III.|.\..I|.n.||I|n.‘..|I\|\II||.‘u|.|.\I.....m.l.nhll..um\ dlidt . 0
GF10Q23 LL%]§U 31700 LLQZﬁLLu’J@']% 32000 T 5 0 5 I " T < = T 7 .
T e T Fes Tl eor N in 1] Jun Dz
Gold Online Futures Cont. OI/(GD:COI) Log US Dollar/Thai Baht,RT (IQXUSTB) Log
200000 37.0000
\u% 36.0000
1800.00
34.0000
1700.00
1650.00 53.0000
1600.00 32 0000
’I::-?:sluzw ez 2 (s i B3 BB B 7 f1 Bis Bilwu [ o Jm Bw '
Day Iy 3 I Fil s Tar I Jun T Jug ey

v v

Ed ' ' £ ' v 9 " v
mydamoveyaidny soudeuladendwyvesyiariuazvesusin lanuveglumesisauniviuag




€9 cGscivB
Trading Picks (am)

Retaill Thailand| Teerasak Tanavarakul +66(2) 761 9231 - teerasak.ta@cgs-cimb.com 25 August 2023

Thailand Derivative Market

Carabao Group PCL (CBG)

CBGU23
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NVDR Trading
Us=317wil 24 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. DELTA 609669105 | 1. BDMS -354,204 122 1. NEWS 64162600 [ 1. TTB -24 741 060
2. PIT 419 783,781 | 2. KTB -324 284 113 2. SIRI 25203120 | 2. KTB -16,559,833
3. GPsC 172149628 | 3. SCB -286,198 307 3. PIT 11,778,882 | 3. BODMS -13,895,819
4 BH 135,631,332 | 4. PTIEP -233,201 275 4 GTV 10,506,500 | 4. LH -10,615,473
5. CBG 85,920,400 | 5. EA -232,228 908 3. WHA 35915300 | 5. SGC -6,693,099
6. SCC 53,352,002 | 6. CPALL -215,575,750 6. VGl 3513500 | 6 B -4 312,500
7. NTC 68,201 200 | 7. ADVANC -139,164 520 7. DELTA 5572357 | 7. SPRC -4 077 700
8 NL 65 441 794 [ 8 CRC -133,006,075 8. NUSA 5550000 8 TU -4,036,321
5. KBANK 63,805401 | 9. CPN -125,571,900 5. ONEE 5,243351 | 9. EA -3,616,050
10, SKY 55,557 110 (10. LH -87,569 564 10, JKN 4,951,505 | 10. JMART -3,352 812
11. ICHI 52,884 157 (11. BBL -804 4597 285 11. AWC 3,786,149 | 11. CPALL -3,284,514
12. SIRI 51,315,551 (12, JMART -71,160,626 12. PLANB 3,708,700 | 12. CRC -3, 247 200
13. HANA 43,540,234 [13. KKP -63,455,350 13. ICHI 3,215,598 | 13. CHASE -3,103,391
14, SAWAD 48,028,725 [14. TU -55,435 476 14, GPSC 3,120,714 | 14, XPG -2,509 820
15. RATCH 40,875,213 (15 TOP -53,883,276 15. TPL 2,749 800 | 15. TEGH -2,886 400
16. MINT 33,850 487 [16. JMT -43,006,508 16. SUSCO 2550698 | 16. SUPER -2,653,600
17. SAPPE 35,800,184 [17. KCE -44 521 571 17, NYT 2,513,300 | 17. SCB -2,448 558
18. PLANB 34 425275 (18 TTB -43 470 845 18. WL 2,352,009 |18, 5TA -2,328 200
19. SPALI 34 284780 [19. TIDLOR -42 115124 19, IRPC 2269715 | 19. NCAP -2,327 601
20. WHA, 30,650,950 (20. TCAP -41,956 825 20. BLC 2255600 | 20. SNT -2,091,500
21. EGCO 30,376,850 [21. X0 -40,2&3, 700 21. CHG 2221350 | 21. CPN -1,814,400
2. TISCO 29,5341 |22, CRAXT -359,342 425 22, BEAUTY 2,165,000 | 22, TIDLOR -1,806, 485
3. Q5P 24 551 620 | 23. SPRC -356,3938,530 23. BANPU 2158717 |23. S -1,783,100
24, ONEE 24 463732 (24, CPF -35,871,759 24 Al PHAX 2,047 000 | 24. CPF -1,748 8093
25. CENTEL 24 109,950 | 25. BCP -33,980,755 25. TWZ 2,023,500 | 25. SINGER -1,494 651
gandzdi 5 Twdaunad 18 F311Al - 24 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. KBANK 3487570424 | 1. KTB -1,695,716,156 1. P3G 399583873 | 1. KTB -85,179,257
2. BH 733,057,852 | 2. BODMS -1,406 400 774 2. WHA 05,308,962 | 2. BDMS -53,500,134
3. TIDLOR 510,261,224 | 3. PTIEP -1,009, 441 562 3. SR 52515178 | 3. LH -40,115,681
4. WHA 434 073570 | 4. EA -834,023,050 4. NEWS 60,912,300 | 4 BTS -32,533,051
3. PIT 354578839 | 5. CRC -717 857 288 5. KBANK 26,705,038 | 5. SGC -24 827 055
6. PSG 3278304265 | 6. ADVANC -531 416,055 6. GUNKLUL 25702491 | 8. TRUE -24 537 676
T. 5CC 281937700 | 7. INTUCH -511,986 646 7. TIDLOR 23655686 | 7. JMART -23,691 771
8. HANA 258,344 118 | 8. JNMART -476,908 872 & VGl 20117701 | 8 CRC -18,022,516
g SIRI 191,585,525 | 9. TOP 426,561,103 5. AKS 13,744157 | 8. IRPC -15,338,705
10. CFF 147 262 987 | 10. MWL -358,235 213 10. BEAUTY 13,273,500 [ 10. HWMPRO -14 9387 356
11. TISCO 145389929 | 11. LH -335,217 398 11. TUP 12,706,816 | 11. SUPER -14,100,000
12. SAWAD 119 418863 | 12. GULF -289,151 476 12. PLANB 12,960,101 [12. EA 13,777,024
13. PLANB 116,308,479 | 13. DELTA -238,321 568 13. GTV 11,608,300 [ 13. ML -12,025,845
14. SAPPE 107,212,212 | 14. BTS -234 376 787 14, ERW 11,385,892 [ 14. SINGER -11,365,790
15. ICHI 05,660 474 (15 OR -227,018,887 15. PTT 5,042 240 | 15. OR -11,152,529
16. CBG 595,134,147 [ 16. CPN -220,466 167 16. NUSA 7,881,385 | 16. BLAND -10,951,600
17. GUNKUL 87,971,804 [17. PTTGC -215,508,917 17. ESS0 7,514 400 |17. TU -5,2594 054
18. MTC 85,377,233 [18. AOQT -213,031 4086 18. B 7,251,000 | 18. WAVE -8,606 443
19. ESS0 72,224 125 (19, HMPRO -207 764 400 19. CPF 7,207,088 | 19. STEC -8,498 195
20. GPSC 70,108,845 | 20. BBL -200,707 161 200 NYT 7,086,700 | 20. SPRC -5,450,123
21. SCGP 80,173,840 [21. JNT -183,362 315 21. OMNEE 6,548,145 | 21. GRAND -8,351,500
2. ERW 57,038,928 | 22. TRUE -169,018 550 22, XPG 6,463 930 | 22. TOP -8,220,034
23. BAN 55,156,921 (23. TU -128,515,398 23, AQUA 6,039,200 | 23. VIBHA -7,340 457
24, KTC 533,508,852 | 24. GLOBAL 126,722 716 24 ICHI 5,968 201 | 24. GLOBAL -7,150,430
25, VGl 533,213,167 |25 BCP -114 711 585 25. TWZ 5,873,500 |25 5 -5,959 200
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siayasuusigviunistdasunilasnisfauannsneauasruduis (wuu 59)
Change by Management

Dare of report 24 August 2023 Source : na@. (SEC)

]

A e oa = % 5 ' o ar e ar oy v > ' 2
Hakisiiis dbanslaufHnudng ilsstnmidnunswei Juinlaan/Hdnudng AU FIAN

u
ALT w1 Wannsal GaEnAns in Wuaniay 22/08/2566 5000 1.92
ALT u anasal daehdng iia Wuaiy 22/08/2566 17,000 1.93
BAREIT wie muasal Hdninudne iia wismsae 23/08/2566 5,000 10.00
BGT w1 Huvidn fFuda iin Wuaniay 22/08/2566 10,000  0.94
BGT w1 Wiz fuda iin Wuaiay 21/08/2566 30,000 095
BGT W duwian fuda ifa Wuanley 23/08/2566 10,000 095
BRI UL WSEWIA AFauLan iia Wualny 21/08/2566 704,700  9.00
ECL WIE AU IEwan iin Wuanlay 23/08/2566 110,500 1.74
P SRR E T T e Vi e iin Wualey 23/08/2566 50,000 9.93
JR wiE A5y FTRnilasg 16 iin Wuaniay 23/08/2566 127,500 563
MTI U WIAWSSA A1 iia Wuamliay 23/08/2566 3,700 114.78
NSL wie Auzng adailenuud iia Wuanlay 23/08/2566 1,267,500  21.63
PERM wn Hiw panadlnyad iin Wuania 21/08/2566 44200 092
PRINC wiE @dn nans iin Wuania 24/08/2566 941,300 4.36
SEAFCOD WIE fUFIF ViAulus iia Wualy 23/08/2566 23900 296
SIMAT wiE UEAA WEzvsd iia Wuanlay 23/08/2566 10,000 1.50
SMT wie uFA Funfue iin luddeuuanadninasdanu 23/08/2566 200,000  1.00
STC wie gsand fumsrganad iin Wuaiay 23/08/2566 73,000 069
SUPER wiEl sauniwed laanae iia Wualey 23/08/2566 1,750,000 0.49
TTW wiE ANTA ARanmal iia Wuanlay 23/08/2566 500,000  8.80
VL wier widal Tusiaued iin Wus iy 23/08/2566 200,000 0.84
24C8 wiel Aud ual A iy Wua iy 23/08/2566 200,000  1.79
BTHC wien Ualeu thisdhsinen EIa H] Wualey 18/08/2566 10,000 4450
BTHC wien dalsu thindsiven FiaH] Wualy 23/08/2566 1,800 3999
MACO w1en ngelng Aidn EInH] Wia iy 21/08/2566 5,000 047
PLANB wiz Fund Taausinduns Wiy Wuania 23/08/2566 70,000 940
ZEN wie @giend Trad EInH Wua iy 22/08/2566 10,000 11.60
ZEN w1el @siend THad FiaH] Wualy 23/08/2566 47300 11.76
JMART wie ag wardzan Sulau Wuanlay 23/08/2566 500,000 -
JEM WA Finvau dns1mEud Tau Wudniay 18/08/2566 30,000,000 -

JMART WIETT 276 wIEETan Tau Wuania 23/08/2566 500,000
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fayanIsaatasn
24-Aug-2023
AAANSWE Buanjuilmatasha (i)  yasasmazase (um) aASLUASH YyanInIsILtASH

1 AIT 734400 3,665,634.00 32, 32.:.
2 INTUCH-R 1734900 126,343,175.00 256.89 2587
3 BTS 4466200 33,127,530.00 23.45 2349
4 RAM-R 33500 1.386,575.00 224 2227
5 SR 2310300 2,753,186.00 22.09 22058
& PTTEP-R 1345300 212,323,700.00 19.88 19.88
7 THG-R 66700 4,398,450.00 19.21 19.23
8 PTT 6423900 229,664,425.00 17.06 17.13
9 CPFR 2881500 59,004,820.00 16.85 16.84
10 GLOBAL 1006700 18,194,100.00 16.56 16.55
1 TU 4119000 57,307,150.00 16.72 187
12 BANPU 10872100 94,854 975.00 15.11 165.07
13 CK 623900 14,496,110.00 14.76 14.76
14 HMPRO 1569000 21,722,780.00 1467 14.69
15 CRC-R 1538200 63,547,200.00 14.63 14.62
16 THG 50400 3,320,250.00 14.51 14.51
17 ADVANC 666300 147,405,900.00 14.36 14.38
18 MEGA-R 271500 11,538,050.00 14.21 14.27
19 CPAXT 1121000 40,379,575.00 13.88 13.93
20 SPRC-R 2079900 18,601,505.00 13.89 13.89
21 BEM 2439500 22,077 ,475.00 13.89 13.85
22 TU-R 3478600 48,510,560.00 13.28 13.29
23 KKP-R 803700 48,424 ,475.00 1311 1311
24 BH-R 385300 99,911,600.00 12.8 12.58
256 LHR 12099900 99,833,945.00 12.24 12.24
26 CPF 2078600 42.593,830.00 12156 12156
27 CPN-R 1459000 100,799,100.00 11.72 1.7
28 KKP 701500 4227277500 11.44 11.44
29 BTSSR 2128700 16,764,420.00 11.18 11.18
30 MINT 820600 27.479,825.00 11.08 11.06
31 BCP 736900 27,768,800.00 10.86 10,91
iz KTC 522900 25,247 675.00 10.89 10.89
33 PLANB 1836400 17,119,505.00 10,27 10.33
34 BBL 1144100 192,936,250.00 10,15 10,18
35 EGCO-R 95100 12,845,000.00 10,13 1013
a6 TISCO 414200 41,516,800.00 10.02 10.03
37 THCOM 1807800 23,065,560.00 10.01 9.99
38 GFPT 596500 6,464,020.00 10.02 9.98
39 IVLR 5231500 150,712,725.00 9.9 9.92
40 AH 156300 5,398,100.00 9.9 9.92
41 PTTEP 665700 105,166,950.00 9.84 9.5
42 TFG-R 302600 1.158,980.00 9.8z 9.84
43 ADVANC-R 455700 100,553,700.00 o.82 9.81
44 BH 300300 77.596,300.00 9.8z g

45 KTC-R 468800 22,632,200.00 9.7 9.77
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wanwing Bvanfuitanasa (Wy)  yasinismatasa (un) %ilZinanisuanasa Y%y asAIsINHtasR

46 GFPTR 572500 6,237,910.00 9.62 9.63
47 MTCR 1116700 45,089,000.00 9.56 9.55
48 MBKR 249300 4,472,510.00 9.44 9.44
49 CHG 1565100 4,674,282.00 9.44 9.44
50 CPALL 2349600 154,399,900.00 9.38 9.4
51 MTC 1092100 44,293 276.00 9.35 9.38
52 CKR 392600 9,114,180.00 9.29 9.28
53 TOP 569700 29 286,800.00 923 9.21
54 DCC 220700 441,127.00 9.19 9.19
55 OR 1556800 32,053,960.00 9.16 9.16
56 1Nl 460400 5,546,600.00 8.a7 8.96
57 TIDLOR 3956400 94,113,870.00 8.86 8.89
58 THANI 1704000 5,604,014.00 8.9 8.8
50 TQM 143500 4,232 950.00 871 8.75
60 SAWAD 1158100 56,486,775.00 8.62 8.62
61 TCAPR 208100 10,476,200.00 8.46 845
62 BEC 136300 1,192,735.00 8.46 844
63 JMART-R 1980300 42 084 500.00 8.3 829
64 STEC 888200 10,259,580.00 8.2 8.25
65 PTTGC-R 981000 35,574,850.00 828 823
66 SPRC 1227400 10,985,730.00 8.2 8.2
67 IRPC 3137400 7.363,948.00 8.21 82
68 TISCOR 339100 33,929,225.00 8.2 8.2
690 STGT 632800 4,381,810.00 8.16 8.15
70 BAM 2122500 24,766,250.00 8.02 8.05
71 AMATA 375900 8,985,480.00 8.03 8.02
72 STECR 867100 9,955,480.00 8.01 8.01
73 TRUE 4707400 32,789,725.00 7.99 8.01
74 BJCR 155900 5,515,800.00 8 7.99
76 DOHOME 1120800 12,630,870.00 794 7.99
76 TTB 98233800 172,516,366.00 7.87 7.91
77 TPIPLR 741700 1,151,760.00 7.7 7.7
78 AP 500900 6,110,980.00 758 757
79 TCAP 185300 9.369,050.00 754 7.56
80 NCAP 1041100 3,970,034.00 7.51 7.54
81 BANPUR 5410700 47 340,950.00 752 7.52
82 GENTEL 726900 32,074,650.00 7.62 7.49
83 ORI 339800 3,601,880.00 748 7.48
84 WHA 2371100 12,329,720.00 7.42 7.45
85 ERW 672000 3,487 955.00 734 7.38
86 HANA-R 2104700 134,516,750.00 7.38 7.36
87 MEGA 140100 5,936,300.00 733 7.34
88 HENG 368200 965,328.00 7.33 7.34
89 SJWD 146700 2,119,600.00 7.32 7.33
90 BDMS 6839500 190,008,850.00 7.28 7.32

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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24 August 2023 Volume, OlI: Contracts
Foreign Investor Local Institutions Local Investor Total
Volume % Volume % Volume % Volume ol
Long 133,398 47 84% 44 852 16.09% 100,583 36.07%
Short 84,475 30.30% 52,006 18.65% 142 352 51.05%
Net 48,923 - -7,154 - -41,769 - 278,833 650,618
25 July 2023 - 24 August 2023 (1 Month) Volume, Ol: Contracts
Foreign Investor Local Institutions Local Investor Total
Volume % Volume % Volume % Volume ol
Long 1,909,466 38.06% 739,941 14.75% 2,367,229 47.19%
Short 1,967,497 39.31% F17,573 14.30% 2,331,566 46.48%
Net -58,031 - 22,368 - 35,663 - 5,016,636 650,618
3 January 2023 - 24 August 2023 (YTD)
Foreign Investor Local Institutions Local Investor Total
Volume % Volume % Volume % Volume ol
Long 15,333,834 39.15% 6,117,208 15.62% 17,712,408 45.23%
Short 15,463,996 39.49% 6,052,912 15.46% 17,646,543 45.06%
Net -130,162 - 54,257 - 65,865 -| 39,163,451 650,618

Source SETSMART




Rights & Benefits

August
Wednesday Thursday
01-Aug 02-Aug 03-Aug 04-Aug
KYE-XD@4.1 LPF-XD@0.2193  [BC-W1-XE 1:1.0213@3.13
07-Aug 08-Aug 09-Aug 10-Aug 11-Aug
BTS-XD@0.16 PTL-XD@0.27 1DIV-XD@0.2 META-W6-XE 1:1@0.54 ~ [MACO-WA-XE 1:1@1 SCC-XD@25 ITC-XD@0.25 RAM-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 RIH-XD@0.7
DIF-XD@0.237 ERWPF-XD@0.08% MSFT80X-XD@0 SPRIME-XD@0.148 WHAR-XD@0.1369
POPF-XD@0.0796 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.A7 AIMCG-XD@0.13 AMRT-XD@0223  [AAXD@0.05 A-XD@.1 BRRGIF-XD@0.05 BTSGIF-XN@0.177
DCC-XD@0.013 GGC-X0@0.1 ARROW-XD@0.1 KIAT-XD@0.01 AVMATAR-XD@X.16 BGC-XD@0.06 AIT-XD@0.15 AVIATA-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@026  |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@0.13¢ |SPCG-XD@0.3 STP-D@0.1
SCH-XD@O0.1 THANA-XD@0.04 MGT-XD@0.03 QHHR-XD@0.15 CPNREIT-XD@0.29 GC-XD@0.2 BH-XD@1.35 BH-P-XD@135  |TVDH-YR7:1@055 TVO-XD@0.16
TNP-XD@0.04 TPRIME-XN@0.0304 | QHPF-XD@0.132 SNNP-XD@0.232 GP-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 T06-X0@0.2 UTP-XD@0.33 IMPACT-XD@0.14 INTUCH-XD@147 ~ |CBG-XD@04 CHG-XD@0.02
1-XD@06 MAJOR-XD@05 D-XD@0.06 DMT-XD@0.35
0SP-XD@04 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@0.9
POLY-XD@0.09 QH-XD@0.05 INSET-XD@0.04 INT-XD@0.34
SAT-XD@0.38 SC-XD@0.08 KAVART-XD@0.09 KJL-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 TOR-XD@0.174 NSL-XD@0.3 PA-XD@0.35
UEC-XD@0.1 PSL-XD@0.05 PT-XD@03
RCLXD@0.25 SAMTEL-XD@0.04
SGP-XD@O.1 SITHA-XD@0.02
SKR-XD@0.09 SMIT-XD@0.1
SNC-XD@0.25 $0-XD@0.2
SYNEX-XD@0.1 TACC-D@0.17
TFG-XD@0.02 TKN-XD@0.21
TKS-XD@0.08 TMT-XD@0.15
UVAN-XD@0.3 VCOM-XD@0.12
WINNER-XD@0.07 WORK-XD@0.15
28-Aug 29-Aug 30-Aug 31-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 FPI-XD@0.06 FUTUREPF-XN@0.1451 ONEE-XD@0.05 X0-XD@0.358
FTE-XD@0.07 FTI-XD@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
IVL-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@0.2 PRI-XD@0.3%4
SABINA-XD@0.66 SIRI-XD@0.1
TGPRO-W3-XE 1:1@0.5 TOM-XD@0.5
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 Subscripton Right, XN - Capital Return, XB- Pre-empiive = Pre-empiive Righs

SOURCES: Stock Exchange of Thailand (SET)




September

Wednesday Thursday
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-W5-XE 1:1@7.5 BAY-XD@04 B-XW3:1 SSPF-XD@0.1169
HPF-XD@0.11 LANNA-XD@1.1 GROREIT-XD@0.29 KPNPF-XN@0.04 CWT-WE-XE 1:1@3.5 DIMET-WA-XE 1:1.0677@0.4683
M-lI-XD@0.155 MNIT-XD@0.025 MJLF-XD@0.127 MST-XD@0.37 EVER-W4-XE 1:1@1 GPSC-XD@0.3
MNIT2-XD@0.17 MNIT2-XN@0.7 TTW-XD@0.3 P-W1-XE 1:1.045@23.915 KKP-XD@1.25
MNRF-XN@0.18 MNRF-XD@0.1
M-STOR-XD@0.1 PB-XD@0.86
11-Sep 12-Sep 13-Sep 14-Sep 15-Sep
JCKH-XR 1:2@0.03
18-Sep 19-Sep 20-Sep 21-Sep 22-Sep
EMC-W6-XE 1:1@0.15
25-Sep 26-Sep 27-Sep 28-Sep 29-Sep
BCPG-W2-XE 1:1@8 INSET-WI-XE 1:1@2

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

SOURCES: Stock Exchange of Thailand (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

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

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

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

28-Aug

29-Aug

30-Aug

31-Aug
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August 25, 2023

24-Aug-23
Refinery & Oil
Dubai USD/barrel 85.19 0.2% 85.89 -0.8% 86.64 7.7% 83.31 7.3% 79.66 -17.9%
Brent USD/barrel 83.93 -0.2% 86.21 -1.5% 86.14 7.6% 82.85 6.2% 80.42 -20.6%
Nymex USD/barrel 79.05 0.2% 79.32 -1.3% 80.76 6.7% 78.17 7.5% 74.91 -6.2%
Jet Oil USD/barrel 114.90 0.7% 114.41 1.2% 113.14 14.5% 105.43 14.6% 100.46 -19.1%
Jet - Dubai Spread USD/barrel 29.71 2.3% 28.52 7.6% 26.50 44.3% 22.12 54.4% 20.80 -23.5%
Diesel USD/barrel 117.63 0.3% 117.53 1.0% 115.04 16.0% 106.48 16.6% 100.41 -21.8%
Diesel - Dubai Spread USD/barrel 32.44 0.6% 31.64 6.0% 28.40 52.0% 23.17 69.5% 20.75 -33.8%
Gasoline USD/barrel 100.26 1.3% 98.83 -0.1% 97.91 6.4% 94.72 7.1% 92.21 -16.0%
Gasoline-Dubai Spread USD/barrel 15.07 8.1% 12.94 4.7% 11.27 -2.2% 11.41 5.6% 12.55 -1.2%
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 (6.51) 2.5% 721 17.3% (8.70) 4.2% (9.81) -10.6% (13.33) 27.8%
Natural Gas USD/MMBtu 2.52 0.9% 2.54 -3.8% 2.64 0.2% 2.64 2.8% 2.81 -38.8%
NA Spot LPG Propane US cent/gal 66.50 6.4% 63.13 -0.5% 68.33 5.5% 66.46 -1.3% 72.72 -34.8%
NA Spot LPG Normal Butane US cent/gal 57.80 -88.2% 56.27 -88.4% 61.47 -88.2% 56.34 -89.6% 79.04 -86.9%
Dubai Brent Nymex
U$/barrel === Dubai U$/barrel e Brent U$/bbl. — Nymex
30 130 90
o 10 % PARPARAIND [ g
70 4
70 70 50
50 50 40
30
30 30 20
10 T T T T 10 T T T r T T 10 r r T T
Jul-22 Oct-22 Jan-23 Apr-23 Jul-23 Jul-22 Sep-22 Nov-22 Jan-23 Mar-23 May-23 Jul-23 Jul-22 Oct-22 Jan-23 Apr-23 Jul-23
Jet Oil Diesel Gasoline
Us/barrel Spread U$/BBL U$/barrel Spread U$/BBL
0U$/ barrel Spread US/BBé'o 170 P $/ L 0 BL
L 50 150 50 110 20
130 90 15
110 b 40 110 40 10
;30 90 30 70 5
60 L 20 ;g 20 50 -
L1005 10 30 ®)
10 4 . . . —L . 10 . . . —1L . 10 X ' i — (10)
Julk22  Oct22  Jan23  Apr23  Jul-23 Ju-22  Oct22  Jan23  Apr23  Jul-23 Jurzz Oct2z Jan2s as’i‘]ﬁ’irr;fDubaf‘é'bzrg’ad
— Jet Oil == Jet - Dubai Spread e Diesel e Diesel - Dubai Spread
Fuel Oil NA Spot LPG Propane NA Spot LPG Normal Butane
U$/barrel Spread U$/BBL Cents/gal Cents/gal
90 - 130 160
V. 110 g
70 7\ - (10
10 g9 | 110 -\,'.‘W"'M
50 o) 70 L‘L’M‘\\ 1
50 60 -
30 B0 30 Ny
10 ‘ ‘ ‘ (40 10Ju|-22 Oct22  Jan23  Apr23  Jul23 10 ' ' ' ' ' '
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e Fuel Oil = FO - Dubai Spread = North American Spot LPG Propane Price/Mont Belvieu = North American Spot LPG Normal Butane

Source : Bloomberg

LST

Price/Mont Belvieu LST
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August 25, 2023

Soft Commodities

24-Aug-23 (%)

Sugar #11 (World) USd/lb.

24.29 1.8% 24 -0.9% 23.90 -0.6% 23.97 -2.5% 22.35 28.2%
Corn USd/bu. 488.25 -0.5% 485 0.1% 490.81 -5.9% 507.00 -6.6% 549.13 -8.8%
Wheat Future(Cbt) USd/bu. 631.75 -1.3% 631 0.4% 648.31 -7.8% 677.00 -1.0% 712.50 -18.4%
Soybean Future USd/bu. 1,371.75 0.8% 1,360 2.4% 1,330.06 -3.3% 1,353.88 7.6% 1,318.13 -2.1%
Soybean Meal USD/T. 412.30 2.8% 401 4.2% 393.06 -2.6% 398.55 1.0% 402.55 7.3%
Palm Oil MYR/metric tonne 3,808.00 0.0% 3,859 1.4% 3,800.18 -2.3% 3,848.84 0.2% 3,909.79 -23.7%
SHFE Natural Rubber CNY/MT 13,190.00 0.6% 13,096 2.2% 12,975.00 -1.4% 13,069.10 4.4% 12,660.80 -5.4%
Sugar #11 (World) Corn Wheat Future(Cbt)
us/lb e Sugar #11 (World) U$/bu e COIN
28 700 Us/bu = Wheat Future(Cbt)
26 650 1,000 -
24 + 600 - 900
22 550 800
20 ‘-;’ 500 700
18 i e
16 NN 450 600
14 400 500
12 350 400
10 300 ‘ ‘ ‘ ; ; ; 300
Jul-22 Sep-22 Nov-22 Jan-23 Mar-23 May-23 Jul-23 Jul-22 Sep-22 Nov-22 Jan-23 Mar-23 May-23 Jul-23 Jul-22  Oct22  Jan-23  Apr-23  Jul-23
Soybean Future Soybean Meal Palm Oil
us/lb e Soybean Future D,
1,500 423 /T == Soybean Meal . 6'(\J/I(‘),R/MT e [VIalaysian Palm Oil Board Crude...
1,400 + 4,100
A 4
1,300 ¢ V 410 3,600 Wi
1,200 3,100
1,100 360 2,600
1,000
310 2,100
900 1,600 ; ; ; ; . .
800 Jul-22 Sep-22 Nov-22 Jan-23 Mar-23 May- Jul-23
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SHFE Natural Rubber

CNY/MT
14,000
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11,000
10,000
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e SHFE Natural Rubber Future Contract

Source : Bloomberg
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24-Aug-23
Shipping
Baltic Dry Index (BDI) UsD 1,151.00 0.0% 1,189 -1.2% 1,166 12.1% 1,096 -16.5% 1,143 -40.9%
Baltic Supramax Index (BSI) UsD 910.00 0.0% 906 11.4% 770 4.1% 753 -23.0% 904 -55.1%
Baltic Clean Tanker Index (BCTI) UsD 794.00 0.0% 788 9.4% 719 16.8% 662 -9.5% 789 -35.9%
Baltic Dirty Tanker Index (BDTI) UsD 802.00 0.0% 803 -0.1% 806 -13.9% 877 -24.2% 1,189 -14.5%
Baltic Dry Index (BDI) Baltic Supramax Index (BSI) Baltic Clean Tanker Index (BCTI)
Index s Baltic Dry Index Index e Baltic Supramax Index Index = Baltic Clean Tanker Ix
2,500 2,200 2,300
2,000 "‘ 2,100 Id
A 1,900
2,000 1,800 -\ 1700 ~
1,600 V" "\ ) 1
1,500 1,400 1,500 ~
1,200 %ﬁ‘ﬂvﬁ 1,300
1,000 1,000 1,100 Lo ¥ na N fﬂ‘\ﬁ
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Baltic Dirty Tanker Index (BDTI)

Index
2,900

e Baltic Dirty Tanker Ix
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900

400
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Source : Bloomberg
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24-Aug-23

Metal
Lme Aluminum Spot ($) USD/MT 2,122.50 -0.4% 2,119 1.2% 2,135 -1.1% 2,148 -4.9% 2,289 -15.3%
Lme Alum Aly Spot ($) USD/MT 1,484.00 0.3% 1,503 -6.0% 1,630 -10.2% 1,730 -11.3% 1,943 -6.1%
Lme Nasaac Spot ($) USD/MT 2,392.25 0.0% 2,392 -0.2% 2,402 -0.4% 2,407 -2.2% 2,372 -9.0%
Lme Copper Spot ($) USD/MT 8,326.50 -1.2% 8,330 1.8% 8,339 -1.6% 8,413 -0.6% 8,638 -1.9%
Lme Lead Spot ($) USD/MT 2,195.00 -0.5% 2,187 2.7% 2,142 1.6% 2,124 0.3% 2,127 -1.0%
Lme Nickel Spot ($) USD/MT 20,621.00 -0.5% 20,368 3.1% 20,447 -3.1% 20,794 -6.7% 23,374 -8.8%
Lme Tin  Spot ($) USD/MT 25,695.00 -1.0% 25,755 3.3% 26,276 -8.6% 27,604 5.2% 26,569 -14.8%
Gold Spot $/0z USD/t oz. 1,916.91 0.1% 1,908 0.6% 1,915 -1.8% 1,933 -2.2% 1,934 7.3%
Thailand Gold Bar Buying Prices THB/15.244 grams 31,650.00 0.5% 31,725 -0.2% 31,695 -0.5% 31,786 -1.2% 31,337 5.3%
Thailand Gold Bar Selling Price THB/15.244 grams 31,750.00 0.5% 31,825 -0.2% 31,795 -0.5% 31,886 -1.2% 31,437 5.3%
Thailand Gold Ornament Buying Price  THB/15.16 grams 31,078.00 0.5% 31,156 -0.2% 31,125 -0.5% 31,214 -1.2% 30,773 5.3%
Thailand Gold Ornament Selling Price THB/15.16 grams 32,250.00 0.5% 32,325 -0.2% 32,295 -0.5% 32,386 -1.1% 31,937 5.2%
Lme Aluminum Spot ($) Lme Alum Aly Spot ($) Lme Nasaac Spot ($)

usn/mTt e Lme Aluminum Spot ($) usp/mTt e e Alum Aly Spot ($) usp/mMT e | e Nasaac Spot  ($)
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