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Daily Stats

Fund Flows
Foreign net Buy/Sell in regional markets (USDmn)
26-Sep-23 27-Sep-23 28-Sep-23 5 Days 30 Days YTD 2022

Thailand -21.64 56.03 -73.87 -149.38 -763.34 -4,555.89 5,960.28
Indonesia -42.52 -14.67 0.00 -113.49 -335.04 -260.37 4,267.23
Philippine -266.02 -5.28 3.42 -274.46 -600.50 -826.11 -1,245.31
India 16.56 -263.08 0.00 -553.86 -1,774.38 15,103.95 -17,016.23
Taiwan -811.87 -93.20 -309.50 -1,794.70 -5,724.14 -2,180.07 -44,007.07
S. Korea -97.10 -26.13 0.00 -408.38 -1,363.25 6,308.42 -9,665.01
Vietnam 26.63 12.87 -20.45 39.65 -122.52 -322.75 1,094.12
Total -1,195.97 -333.47 -400.40 -3,254.62 -10,683.16 13,267.18 -60,611.99
Source : Bloomberg

Trading Activities

SET (Btmn) Buy Sell Net 5 Days 30 Days YTD 2022
Institutions 5,039 4,288 751 140 -144 52,456 -153,882
Foreign Investors 29,988 32,690 -2,702 -5,401 -25,741 -158,242 202,694
Local Investors 19,093 16,388 2,704 8,164 22,863 104,826 -45,392
Proprietary Trading 4,969 5,723 -753 -2,903 3,022 960 -3,420
SET50 Index Futures (# contracts) Long Short Net 5 Days 30 Days YTD 2022
Institutions 57,152 47,129 10,023 11,385 -4,897 62,436 -22,778
Foreign Investors 148,060 161,043 -12,983 -34,819 -118,879 -262,722 80,374
Local Investors 182,513 179,553 2,960 23,434 123,776 200,286 -57,596
Precious Metal Futures (# contracts) Long Short Net 5 Days 30 Days YTD 2022
Institutions 1,249 2,673 -1,424 -1,285 -3,890 -3,798 4,415
Foreign Investors 22,143 23,991 -1,848 -18,312 8,683 -14,400 -8,531
Local Investors 22,373 19,101 3,272 19,597 -4,793 18,198 4,116
Single Stock Futures (# contracts) Long Short Net 5 Days 30 Days YTD 2022
Institutions 149,199 132,926 16,273 86,589 -2,403 409,640 -31,369
Foreign Investors 44,985 29,770 15,215 48,218 20,556 345,513 -22,306
Local Investors 149,988 181,476 -31,488 -134,807 -18,153 -755,153 53,675

Bond Trading

Bond Trading : Dealer-Client (Btmn)

26-Sep-23 27-Sep-23 28-Sep-23 5 Days 30 Days YTD 2022
Net Foreign * 833 -1,503 -2,946 -12,001 -23,720 -12,833 212,496
Short term 1,270 -732 -3,431 -5,133 -14,390 -36,090 145,364
Long term (TTM > 1Y) -436 =771 485 -6,868 -9,330 23,257 67,131
Net Asset Management ** 41,624 13,472 7,434 88,520 306,202 3,434,285 3,565,556
Short term 39,551 12,667 3,609 81,199 278,650 3,274,142 3,529,057
Long term (TTM > 1Y) 2,072 805 3,825 7,321 27,552 160,143 36,500
Total Outright Trading 106,109 42,562 52,717 298,911 1,263,279 11,979,796 14,078,137
Short term 91,155 30,016 29,903 222,353 896,903 8,815,699 10,048,624
Long term (TTM > 1Y) 14,954 12,546 22,815 76,557 366,376 3,164,097 4,029,512
Source : Thai BMA * Top 2 most active investors
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Top Ten Short Sale

Acc % Short Sale Volume Comparing with Main Board

-1 Day -1 Week -1 Month -3 Month
KBSPIF 53.63 13.91 1.36 1.80
M-R 30.50 9.61 4.54 4.98
PM 27.72 7.60 1.39 0.40
com7 24.89 17.67 10.89 9.57
JTS 21.94 16.43 2.43 1.96
ORI-R 21.64 10.80 7.18 6.49
RATCH-R 19.93 14.83 23.03 17.89
MTC-R 19.61 9.56 10.93 10.46
M 19.07 9.07 4.63 3.87
DOHOME 19.09 15.00 8.69 7.03

Source : SET Smart

Thai NVDR Trading Data by Stock

Top Net Buy (Btmn) Top Net Sell (Btmn)
Stock 22-Sep-23 25-Sep-23  26-Sep-23  27-Sep-23  28-Sep-23 Stock 22-Sep-23  25-Sep-23  26-Sep-23  27-Sep-23  28-Sep-23
PTTEP 227.36 307.85 557.87 802.24 537.81 AOT -293.75 -253.79 -386.85 -153.64 -659.90
BANPU 41.03 -31.49 53.18 93.19 272.49 KBANK -974.83 -219.20 -535.91 -15.79 -474.99
SCB 354.51 -60.07 -205.60 755.65 229.08 PTT 155.35 54.23 28.01 98.99 -377.56
DELTA 368.41 -171.02 -235.89 -120.59 209.86 BH -174.63 -106.81 82.34 -60.20 -139.98
KCE 37.96 21.32 -4.41 35.31 175.42  SCGP 12.15 3.76 -44.23 -49.97 -139.34
MTC 014 41.98 17.21 23.64 13108 CRC -76.77 -11.68 51.59 -72.80 -129.14
SPRC 87.98 220.93 4023 0.01 9951 GULF 66.80 87.49 171.39 355.34 -124.97
TISCO 33.33 46.87 145.72 3.64 g6.05 KB 0.71 30.44 55.37 8.63 -124.06
0sP 39.94 15.62 24.11 125.01 63.61 CPALL -77.04 -26.33 -120.47 -63.28 -118.63
GLOBAL 271 SR 8.89 20 5640 ADVANC 574.48 -71.02 93.78 80.78 -103.61
STA 16.18 4.47 2125 7.06 sa77 AWC 42.56 S 64.86 557 9749
BBL -64.84 94.18 -278.35 327.60 5305 Az 5. 19948 148 9270
TTB -8.19 4.30 63.08 73.18 -90.91
BGRIM -24.51 -34.20 -46.78 271.36 51.57
HMPRO 34.26 3.41 -39.73 -39.77 -90.26
BDMS 170.73 417.75 -15.90 -23.39 40.93
MINT -40.53 -20.93 -84.21 -22.61 -85.17
TCAP -8.80 -1.26 -15.21 -1.44 29.79
HANA 10,88 LR 16.54 456 . BEM 40.37 -59.02 -38.56 8.86 -75.28
’ : ' : ! BTS -11.21 -47.57 -62.41 -3.97 -73.06
BCP 139.24 20.53 12.63 74.66 27.28 BCH 1211 2.92 3119 1153 .60.68
EA -40.65 -26.73 125.70 27.99 21.25 WL 1231 96.19 38.64 9.20 61.06
BAM 262 g 1589 559 2081 ey 18.51 38.33 -34.55 -17.14 -54.13
ICHI 14.50 19.31 69.99 -21.48 15.43 Source: SET
Source: SET
Net Buy/Sell 5 Days NVDR Trading by Sector
Value (%6 of Mkt Cap.) Value (Btmn) 28-Sep-23 5 Days
Top Buy Top Sell Buy Sell Total (26) (2%0)
SPRC 0.92% KGEN -1.28%  Energy & Utilities 4,136.07 3,717.93 7,854.01 53.81% 59.16%
BANPU 0.64% D -0.96%  Banking 2,035.31 2,316.31 4,351.62 56.14% 50.54%
ROJNA 0.55% KBANK -0.75%  Electronic Components 1,238.09 810.45 2,048.54 48.51% 49.39%
NYT 0.48% SIRI -0.61% Commerce 850.60 1,181.76 2,032.36 53.26% 51.69%
BCP 0.48% SISB -0.54% Transportation & Logistics 501.80 1,356.16 1,857.95 46.71% 36.75%
ICHI 0.45% AS 0.5205 Information & Communication Te ~ 804.52  1,022.44  1,826.96 54.99%  49.52%
XPG 0.42% TH 0.499% Food &Beverage 833.56 850.36  1,683.92 46.07%  37.43%
RP 0.38% LH 0.43% Health Care Services 644.40 833.35 1,477.75 52.68% 55.83%
osp 0.36% PSL 0.36% Property Development 624.41 849.23 1,473.64 61.18% 52.36%
PTTEP 0.36% MENA 0.32% Finance & Securities 733.99 695.62 1,429.61 55.98% 50.95%
SMT 0.35% TTA 0.32% Petrochemicals & Chemicals 375.31 490.15 865.46 66.25% 58.33%
- - . . 0,
KCE 0.34% SFLEX 0.28% Construction Materials 276.56 340.44 617.00 51.75% 58.60%
Packaging 149.83 291.22 441.05 50.67% 48.32%
SCB 0.32% WHA -0.28% i )
DOD 0.31% AWC 0.26% Tourism & Leisure 163.84 264.20 428.03 58.83% 53.23%
BGRIM 0.29% TOP -0.25% Agribusiness 117.18 65.52 182.69 43.90%  41.71%
STA 0.27% SICT -0.24% Media & Publishing 70.59 90.60 161.19 29.50% 29.59%
NEX 0.24% MALEE 0.2305 Insurance 67.12 81.33 148.45 35.09%  36.52%
i 9 0,
ARIP 0.24% NSL 0.23% Automotive 40.38 45.92 86.30 36.94% 37.62%
Construction Services 27.17 30.26 57.43 41.96% 37.06%
STEC 0.23% ONEE 0.22% ’ i
Professional Services 8.28 33.67 41.95 38.36% 38.12%
ACC 0.22% SAMART -0.21% . - . - -
*% of Trading Volumn in Underlying Securities traded in each sector
Source: SET

Source: SET, KS Research
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Daily Driver Stats (Market Summary)

%Change 52 week
Current Index
1D 1w 1M 1y YTD High Low
World Stock Index
Dow Jones 33,666.34 0.35% -1.19% -2.59% 11.05% 1.57% 35,630.68 28,725.51
S&P 500 4,299.70 0.59% -0.70% -3.01% 13.42% 11.99% 4,588.96 3,577.03
Nasdaq 13,201.28 0.83% -0.17% -3.68% 18.12% 26.13% 14,358.02 10,213.29
FTSE 100 7,601.85 0.11% -1.00% 3.59% 7.27% 2.01% 8,014.31 6,826.15
DAX 15,323.50 0.70% -1.59% -2.97% 20.94% 10.05% 16,469.75 11,975.55
CAC 7,116.24 0.63% -1.35% -2.85% 17.82% 9.92% 7,577.00 5,676.87
NIKKEI 31,872.52 -1.54% -2.14% -0.92% 18.08% 22.14% 33,753.33 25,716.86
Hang Seng 17,373.03 -1.36% -1.60% -4.18% 1.72% -12.17%  22,688.90 14,687.02
MSCI Ex. JP 598.32 -0.64% -1.16% -3.07% 6.36% -3.38% 684.51 521.77
S&P Volatilty (VIX Index) 17.34 -4.83% -1.14% 14.99% -40.35% -19.98% 33.63 12.82
Dow Jones Real Estate 301.89 0.75% -2.67% -7.40% -8.26% -7.89% 370.45 299.51
Dow Jones Financial Sector 720.58 0.73% -1.54% -2.46% 4.13% -0.36% 789.73 646.64
Dow Jones Construction Material 1,284.47 1.04% 1.63% -3.97% 20.56% 16.85% 1,417.04 972.09
Dow Jones Energy 766.18 0.10% 3.55% 5.17% 14.23% 5.24% 784.57 588.70
Dow Jones Technology 5,695.80 0.92% 0.30% -2.78% 34.70% 41.89% 6,160.44 3,819.09
Dow Jones Health Care 1,374.87 0.47% -0.45% -2.91% 1.90% -4.70% 1,481.37 1,291.08
Dow Jones Consumer Services 1,317.20 0.61% -1.11% -4.19% 10.18% 16.16% 1,432.76 1,114.84
SET Indices
SET Index 1,482.14 -1.00% -2.12% -5.17% -6.07% -11.18% 1,691.41 1,466.93
SET 100 Index 2,027.24 -1.03% -1.91% -5.12% -4.94% -10.22% 2,286.56 1,988.25
SET 50 Index 909.88 -1.07% -1.90% -5.29% -3.91% -9.49% 1,017.96 896.42
MAI Index 450.70 -0.71% -3.87% -7.09% -30.40% -22.85% 664.82 441.94
Energy 20,854.84 -1.12% -1.53% -7.52% -14.05% -16.96%  25,583.77 20,314.34
Bank 385.05 -0.49% -2.39% -6.23% 4.63% -0.84% 412.87 357.93
Property 231.71 -1.48% -2.88% -6.00% -5.55% -14.90% 275.37 231.71
Transportation 334.92 -0.63% -1.62% -3.55% -6.34% -10.75% 381.89 332.37
Construction Materials 7,742.57 -1.55% -2.41% -6.66% -11.73% -16.33% 9,610.13 7,742.57
ICT 159.48 -1.32% -2.14% 0.24% -5.36% -3.69% 173.09 148.73
Electronic 12,614.82 1.15% -0.07% -1.84% 50.03% 21.57% 13,887.82 7,255.17
Commerce 33,098.23 -1.50% -3.73% -7.88% -0.82% -15.43%  40,862.27 32,842.49
Hospitality & Leisure 596.41 -1.71% -1.96% -5.04% -3.65% -7.49% 713.33 588.04
Fixed Income and FX
US 2-Y yield 5.06 -1.50% -1.66% 0.20% 23.59% 14.29% 5.18 3.77
US 5-Y yield 4.62 -1.31% 0.05% 5.06% 19.96% 15.47% 4.68 3.30
US 10-Y yield 4.57 -0.71% 1.79% 8.87% 25.93% 18.07% 4.61 3.31
US Ted Spread 0.19 4.73% -6.54% 5.02% -51.16% -55.16% 0.66 0.10
Thai 2-Y yield 2.56 0.61% 0.54% 11.25% 39.88% 56.79% 2.56 1.55
Thai 5-Y yield 2.87 0.96% 3.20% 13.85% 12.64% 46.16% 2.87 1.89
Thai 10-Y yield 3.26 1.08% 3.73% 16.86% 4.11% 23.30% 3.32 2.29
Thai TED Spread 0.14 -9.85% -13.12% -65.55% -47.23% -70.08% 0.69 0.14
Dollar Index 106.22 -0.41% 0.82% 2.08% -3.49% 2.61% 114.11 99.77
French CDS USD SR 5Y 27.58 1.58% 1.88% 9.57% -11.18% 1.53% 35.17 20.54
Ireland 5Yr USD CDS 25.51 3.94% 4.48% 5.45% -7.33% -6.28% 29.61 21.35
Spain 5Yr USD CDS 29.78 0.00% 0.00% 0.00% 0.00% 0.00% 29.78 29.78
Italy 5Yr USD CDS 131.85 0.00% 0.00% 0.00% -21.66% 0.00% 179.25 130.65
German 5Yr USD CDS 21.82 0.62% 12.73% 27.38% -9.17% 15.48% 29.20 12.28
Thailand 5Yr CDS 53.08 1.14% 9.59% 0.96% -39.08% -13.52% 94.13 44.60
Indonesia 5Yr CDS 93.22 0.68% 4.22% 8.63% -37.23% -6.38% 163.66 73.28
Philippines 5Yr CDS 84.64 0.99% 1.83% 8.22% -38.04% -12.84% 153.34 67.56
USD : EURO 1.06 0.60% -0.89% -2.34% 5.81% -1.30% 1.12 0.96
USD : POUND 0.91 0.00% 0.00% 0.00% 3.86% 0.00% 0.93 0.87
USD : Yen 149.31 -0.21% 1.17% 1.89% 3.59% 13.87% 150.15 127.87
USD : Yuan 7.30 -0.19% -0.12% 0.12% 2.56% 5.79% 7.34 6.70

Source : Bloomberg

Source: Bloomberg
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Daily Driver Stats (Commodity)

current Index %Change . 52 week
1D 1w 1M 1y YTD High Low
Current Price Related Stocks
Nymex Futures 1 M (USD/bbl) § 91.71 -2.10% 2.32% 14.49% 6.00% 14.27% 93.68 66.74 PTT, PTTEP
GRM (USD/bbl) 5.76 -2.70%  476.00% -62.60%  192.39% -48.80% 15.40 -0.45 PTTGC,TOP,IRPC,ESSO, SPRC
Newcastle Coal Price (USD/tonne)* 164.21 0.00% 2.03% 2.63% -60.57% -59.37% 437.94 118.03 BANPU,LANNA,UMS
Baltic Dry Index (BDI) 1,716.00 -2.05% 9.37% 58.89% -7.99% 13.27% 1,996.00 530.00 TTA,PSL,RCL,ASIMAR
Gold (USD/ounce) 1,864.87 -0.55% -2.87% -2.88% 8.04% 2.24% 2,050.28 1,628.02
Thai Gold Bar (Bath/15.244 g) 32,830.00 -0.55% -1.23% 1.96% 7.64% 10.24% 33,240.00 29,210.00
Near Month Gold Future (Baht) 32,550.00 -0.61% -0.76% 2.36% 7.78% 9.41% 32,800.00 29,200.00
Silver (USD/ounce) 2,255.00 -1.05% -2.97% -6.76% 7.77% -5.83%  2,602.50 1,838.50
Copper Spot (USD/MT) 8,167.05 1.37% 0.46% -1.83% 4.71% 2.36%  9,330.77  7,455.75
CRB Index 287.06 -0.14% 0.39% 3.02% 2.36% 3.35% 290.29 253.85
Zinc (USD/tonne) 2,620.50 5.81% 4.24% 9.99% -14.00% -11.84% 3,486.50 2,248.50 PDI
Malaysian Palm Oil (MYR/tonne) 3,643.50 0.00% 0.16% -4.71% 5.39% -9.99%  4,343.00 3,297.50 TVO, UVAN, UPOIC
Sugar Price (US cent/lb) 26.96 2.24% -1.10% 4.42% 58.40% 50.53% 27.72 16.51 KBS,KSL, KTIS, BRR
Soybeans (USD/Ib) 12.93 -0.21% 0.52% -10.87% -6.54% -13.61% 15.51 12.86
Soybean Oil (USD/pound) 63.60 0.00% -3.83% -9.89% -6.95% -9.38% 80.92 50.02 TVO, UVAN, UPOIC
Soybean Meal (USD/short ton)* 404.81 0.00% 0.00% -8.00% -12.20% -11.79% 511.30 404.81
Wheat (USd/bu.) 578.75 -0.13% 0.52% -1.57% -35.91% -26.93% 938.00 556.00
Rubber (JPY/kg) 234.50 -0.34% 0.09% 9.27% 2.63% 7.57% 236.00 194.80 STA, TRUBB
Broiler - farm gate price (Bt/kg) 40.00 0.00% 0.00% -8.05% -4.76% -2.44% 52.00 30.00 CPF,GFPT
Swine - farm gate price (Bt/kg) 66.00 0.00% 0.00% -5.71% -34.65% 2.86% 114.50 59.00 CPF
Ethylene -S.Korea, FOB (USD/tonne)* 875.00 0.00% 6.06% 7.36% 2.34% 3.55% 935.00 720.00
Propyene -S.Korea, FOB (USD/tonne)* 825.00 0.00% 1.23% 5.10% -5.17% -5.17% 970.00 705.00
HDPE -SE Asia, CFR (USD/tonne)* 1,050.00 0.00% 0.96% 1.94% 0.00% 2.94% 1,110.00 970.00
PVC -SE Asia, CFR (USD/tonne)* 870.00 0.00% -2.25% -4.40% 0.00% 1.16% 920.00 780.00
Naptha C&F Japan (USD/tonne) 711.50 -2.23% 0.46% 6.55% 3.91% 9.69% 759.00 511.00
Ethylene Spread (Olefin)* 163.50 11.04% 40.04% 11.04% -3.96% -16.74% 314.75 12.00 PTTGC
Propylene Spread (Olefin)* 113.50 16.71% 6.32% -3.20% -38.73% -48.73% 309.75 84.25 PTTGC
HDPE Spread (Olefin)* 338.50 5.04% 2.03% -6.56% -7.32% -8.85% 484.75 268.00 PTTGC, SCC
Hot Rolled Coil C&F Turkey (USD/tonne) 597.50 0.00% 0.00% 0.42% -2.85% -3.63% 760.00 560.00 SSI, GJS
Rebar (USD/tonne) 496.44 0.28% -2.74% 0.99% -10.25% -16.37% 656.22 466.77 TSTH, BSBM
Slab East C&F Asia (USD/tonne) 545.00 0.00% 0.00% -0.91% -9.17% -0.91% 650.00 520.00 SSI

Note: *Weekly data

Source : Bloomberg, Refinitiv, SET Smart
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Daily Stats

Director Trade

Director Trade

Transaction Stock Types of Name of Management Transaction Avg Price Amount Total Remark

Date Securities (Bt) (shares) (Bt)

27-Sep-23 AH Common Share Mr. SATTA PET-IN Sell 34.12 100,000 3,412,000

26-Sep-23 APP Common Share  Mr. THANIN PORNSIRITIVET Buy 2.62 8,000 20,960

26-Sep-23 APP Common Share Mr. THANIN PORNSIRITIVET Buy 2.64 8,000 21,120

27-Sep-23 APP Common Share Mr. THANIN PORNSIRITIVET Buy 2.60 6,000 15,600

27-Sep-23 BGT Common Share Mr. NOPDOL TUMWATTANA Buy 0.92 105,700 97,244

25-Sep-23 BGT Common Share Mrs. NANTARIKA CHANSUE Buy 0.95 10,000 9,500

26-Sep-23 BGT Common Share Mrs. NANTARIKA CHANSUE Buy 0.93 40,000 37,200

27-Sep-23 BGT Common Share Mrs. NANTARIKA CHANSUE Buy 0.92 20,000 18,400

27-Sep-23 DTCENT Common Share Mr. APISIT RUJIKEATKAMJORN Buy 1.46 95,500 139,430

27-Sep-23 EP Common Share Mr. YUTH CHINSUPAKUL Buy 2.98 16,300 48,574

27-Sep-23 FTE Common Share Mr. TAKSIN TANTIPIJIT Buy 1.63 76,800 125,184

27-Sep-23 GUNKUL Common Share Mr. GUNKUL DHUMRONGPIYAWUT Buy 3.20 1,000,000 3,200,000

26-Sep-23 HTC Common Share Mr. PONGSAKORN THIENGTHAM Buy 16.50 20,000 330,000

27-Sep-23 KCG Common Share Mr. SONGTHAM PHIANPATTANAWIT Buy 10.30 2,000 20,600  Transacted by spouse/cohabiting couple
27-Sep-23 KSL Common Share Mr. CHAMROON CHINTHAMMIT Buy 2.78 109,100 303,298

27-Sep-23 NCAP Common Share Miss UBOLWAN PIYACHINDA Sell 3.24 30,500 98,820

27-Sep-23 PEACE Common Share  Mr. PISIT PUNJAKUNAPORN Buy 3.92 2,000 7,840

27-Sep-23 PRIN Common Share Mr. PRINYA KOVITCHINDACHAI Buy 2.99 162,200 484,978

27-Sep-23 RS ock Future (TFEX) Mr. SURACHAI CHETCHOTISAK Sell 14.27 1,900 27,113

27-Sep-23 RS ock Future (TFEX) Mr. SURACHAI CHETCHOTISAK Buy 14.82 2,090 30,974

26-Sep-23 SORKON Common Share Mr. CHAROEN RUJITASOPON Buy 4.66 47,200 219,952

27-Sep-23 SORKON Common Share Mr. CHAROEN RUJITASOPON Buy 4.66 60,000 279,600

26-Sep-23 SORKON Common Share Mrs. NIRAMOL RUJIRASOPON Buy 4.66 47,200 219,952  Transacted by spouse/cohabiting couple
27-Sep-23 SORKON Common Share Mrs. NIRAMOL RUJIRASOPON Buy 4.66 60,000 279,600 Transacted by spouse/cohabiting couple
27-Sep-23 SKN Common Share Mrs. KITIYA NIEBLER Buy 4.34 10,000 43,400  Transacted by spouse/cohabiting couple
26-Sep-23 SEAFCO Common Share Mr. NARONG THASNANIPAN Buy 3.10 50,000 155,000

25-Sep-23 SINO Common Share Mr. ITHIKORN KHAMDEJ Sell 1.92 200,000 384,000 Transacted by spouse/cohabiting couple
25-Sep-23 SINO Common Share Mr. ITHIKORN KHAMDEJ Buy 1.78 200,000 356,000 Transacted by spouse/cohabiting couple
27-Sep-23 STA Common Share Mr. VITCHAPHOL SINCHAROENKUL Buy 15.60 10,000 156,000

27-Sep-23 SYNTEC Common Share Mr. NAYOT PISANTANAKUL Buy 1.65 50,000 82,500

27-Sep-23 TEGH Common Share Miss SINEENUCH KOKANUTAPORN Buy 2.96 100,000 296,000

28-Sep-23 TU Common Share Mr. CHENG NIRUTTINANON Sell 14.50 100,000 1,450,000 Transacted by spouse/cohabiting couple
27-Sep-23 uUTP Common Share Mr. MONGKOL MANGKORNKANOK Buy 11.90 10,000 119,000

27-Sep-23 WICE Common Share Mr. CHUDET KONGSOONTHORN Buy 7.30 50,000 365,000

27-Sep-23 WICE Common Share Mr. CHUDET KONGSOONTHORN Buy 7.45 50,000 372,500

Source : www.sec.or.th
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Insider Trading

Daily Stats

Change 1W (Btmn)

Change 1M (Btmn)

Change 3M (Btmn)

Change 6M (Btmn)

Change YTD (Btmn)

Gainers Gainers Gainers Gainers Gainers

CMC 12900.00 CMC 12900.00 CMC 12900.00 CMC 12900.00 CMC 12900.03
PRINC 12.11 A5 75.75 MK 883.40 MK 883.40 GULF 1228.48
MEGA 10.78 PRINC 56.03 BANPU 506.96 GULF 817.74 MK 883.40
SINO 5.70 MALEE 56.00 PRINC 102.03 MPIC 624.85 SABUY 786.55
UTP 1.55 WARRIX 42.79 A5 75.75 BANPU 580.23 MPIC 624.85
MGC 1.30 MEGA 10.78 MALEE 56.00 BTS 439.87 BANPU 581.04
SORKON 0.87 PHG 9.09 WARRIX 54.98 WARRIX 213.80 BTS 466.63
BAFS 0.86 MTI 6.79 NEX 48.00 A5 176.62 GUNKUL 379.20
CH 0.80 SINO 5.70 NATION 35.72 MALEE 164.74 ORI 253.49
KCG 0.80 uTP 5.67 PHG 28.11 RS 155.10 WARRIX 217.72
Losers Losers Losers Losers Losers

D -19.80 TRT -4034.54 TRT -4037.86 TRT -4044.31 TRT -4045.06
SABUY -6.80 BDMS -142.50 BDMS -594.66 BDMS -1400.57 JMART -1608.29
ILM -5.09 JKN -128.68 GIFT -268.05 GIFT -489.16 BE8 -1134.20
HTC -3.26 NOBLE -54.78 QTC -150.17 STEC -433.74 BDMS -740.02
DMT -1.24 SCC -28.14 CPALL -130.43 RAM -417.62 RAM -449.84
GFC -1.20 SUPER -21.84 JKN -128.68 SISB -378.57 STEC -433.74
SvVT -0.91 D -19.80 FNS -66.80 MENA -208.25 SISB -378.86
PQS -0.77 TITLE -10.75 NOBLE -54.78 TU -191.10 T™MC -227.93
MICRO -0.59 SMT -6.86 NOVA -52.20 QTC -149.02 GIFT -224.17
PB -0.48 ILM -5.09 12 -49.18 CPALL -130.43 MENA -208.25

Source: SEC, KS Research, data up to 22 September 2023

Foreign Ownership - top ten

gainers and losers

Change 1D Change 1W Change 1M Change 3M Change YTD

Gainers Gainers Gainers Gainers Gainers

PTTEP 0.21 BYD 14.42 BYD 14.11 BYD 14.14 BYD 13.75
NEX 0.15 KCE 2.91 KCE 3.16 BCP 3.96 CK 7.88
BCH 0.14 BDMS 0.91 BCH 1.98 KCE 3.13 TASCO 5.85
CcomM7 0.11 CPALL 0.82 BDMS 1.19 BCH 2.83 AMATA 5.45
EA 0.08 STEC 0.75 AMATA 1.18 TTB 1.96 TTB 4.48
BANPU 0.07 BCH 0.73 PTTEP 1.11 CK 1.95 HANA 4.16
MBK 0.06 BCP 0.50 BCP 0.95 Ccom7 1.90 BBL 3.88
CHG 0.05 AMATA 0.34 CcomM7 0.95 TISCO 1.90 KCE 3.41
BH 0.05 PTTEP 0.33 STEC 0.86 HANA 1.80 SAWAD 2.76
BDMS 0.05 COoM7 0.27 CK 0.76 AMATA 1.70 GUNKUL 2.63
Losers Losers Losers Losers Losers

TISCO -0.23 SCB -0.94 ESSO -66.52 ESSO -66.27 ESSO -70.73
KBANK -0.22 KBANK -0.77 BTS -5.09 BTS -5.71 KKP -13.33
LH -0.19 PSL -0.63 BANPU -2.21 LH -4.14 BANPU -10.92
KKP -0.15 LH -0.59 SAWAD -2.20 CENTEL -3.48 TU -8.95
scB -0.12 BGRIM -0.49 LH -1.83 SAWAD -3.23 TIDLOR -7.80
TOP -0.11 TOP -0.43 TOP -1.41 TIDLOR -2.97 LH -7.46
BAM -0.11 SAWAD -0.33 RATCH -1.30 STEC -2.92 VGI -6.97
BBL -0.11 BEM -0.33 SCB -1.30 KBANK -2.75 KBANK -6.85
STA -0.11 KKP -0.28 PSL -1.28 BANPU -2.71 BTS -5.71
TIDLOR -0.11 BTS -0.27 EGCO -1.28 SNNP -2.65 PSL -4.31

Source: SET100, Setsmart
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Daily Stats

Economic Calendar

Date Time Country  Event Period Survey Actual Prior Revisec
08/31/2023 11:00 Thailand Capacity Utilization ISIC Jul - - 59.12 -
08/31/2023 11:00 Thailand Mfg Production Index ISIC NSA YoY Jul -3.75% - -5.24% -
08/31/2023 14:00 Thailand BoP Current Account Balance Jul -$81m - $1449m -
08/31/2023 14:30 Thailand Imports YoY Jul - - -9.30% -
08/31/2023 14:30 Thailand Exports YoY Jul - - -5.90% -
08/31/2023 14:30 Thailand Exports Jul - - $24673m -
08/31/2023 14:30 Thailand Imports Jul - - $22656m -
08/31/2023 14:30 Thailand Trade Balance Jul - - $2018m -
08/31/2023 14:30 Thailand BoP Overall Balance Jul - - -$2708m -
09/01/2023 07:30 Thailand S&P Global Thailand PMI Mfg Aug - - 50.7 -
09/01/2023 14:30 Thailand Business Sentiment Index Aug - - 49.3 -
09/01/2023 14:30 Thailand Foreign Reserves Aug-25 - - $214.5b -
09/01/2023 14:30 Thailand Forward Contracts Aug-25 - - $31.5b -
09/05/2023 10:30 Thailand CPI Core YoY Aug - - 0.86% -
09/05/2023 10:30 Thailand CPI NSA MoM Aug - - -0.01% -
09/05/2023 10:30 Thailand CPI YoY Aug = - 0.38% -
08/30/2023 12:00 Japan Consumer Confidence Index Aug 37.4 - 37.1 -
08/30/2023 13:00 Eurozone  EU27 New Car Registrations Jul = - 17.80% -
08/30/2023 16:00 Eurozone  Consumer Confidence Aug F b - -16 -
08/30/2023 16:00 Eurozone  Economic Confidence Aug 93.5 - 94.5 -
08/30/2023 16:00 Eurozone  Industrial Confidence Aug 9.9 - 9.4 -
08/30/2023 16:00 Eurozone  Services Confidence Aug 4.6 - 5.7 -
08/30/2023 18:00 United States MBA Mortgage Applications Aug-25 - = -4.20% -
08/30/2023 19:15 United States ADP Employment Change Aug 195k = 324k -
08/30/2023 19:30 United States Advance Goods Trade Balance Jul -$90.0b = -$87.8b -$88.8t
08/30/2023 19:30 United States Wholesale Inventories MoM JulP -0.30% = -0.50% -
08/30/2023 19:30 United States Retail Inventories MoM Jul 0.50% = 0.70% -
08/30/2023 19:30 United States GDP Annualized QoQ 2Q0S 2.40% - 2.40% -
08/30/2023 19:30 United States Personal Consumption 2QS 1.80% - 1.60% -
08/30/2023 19:30 United States GDP Price Index 2QS 2.20% = 2.20% -
08/30/2023 19:30 United States Core PCE Price Index QoQ 2QS 3.80% - 3.80% -
08/30/2023 21:00 United States Pending Home Sales MoM Jul -1.00% - 0.30% -
08/30/2023 21:00 United States Pending Home Sales NSA YoY Jul -15.70% - -14.80% -
08/31/2023 06:50 Japan Retail Sales YoY Jul 5.50% - 5.90% 5.60%
08/31/2023 06:50 Japan Retail Sales MoM Jul 0.80% - -0.40% -0.60%
08/31/2023 06:50 Japan Dept. Store, Supermarket Sales YoY Jul = - 4.10% -
08/31/2023 06:50 Japan Industrial Production MoM Jul P -1.40% - 2.40% -
08/31/2023 06:50 Japan Industrial Production YoY Jul P -1.40% - - -
08/31/2023 06:50 Japan Foreign Buying Japan Bonds Aug-25 - - ¥1131.5b -
08/31/2023 06:50 Japan Japan Buying Foreign Bonds Aug-25 - - -¥263.2b -
08/31/2023 06:50 Japan Japan Buying Foreign Stocks Aug-25 - - ¥185.6b -
08/31/2023 06:50 Japan Foreign Buying Japan Stocks Aug-25 - - -¥740.7b -
08/31/2023 08:30 China Composite PMI Aug - - 51.1 -
08/31/2023 08:30 China Manufacturing PMI Aug 49.2 - 49.3 -
08/31/2023 08:30 China Non-manufacturing PMI Aug 51.2 - 51.5 -
08/31/2023 12:00 Japan Housing Starts YoY Jul -1.30% - -4.80% -
08/31/2023 12:00 Japan Annualized Housing Starts Jul 0.824m - 0.811m -
08/31/2023 16:00 Eurozone  CPI Estimate YoY Aug 5.10% - 5.30% -
08/31/2023 16:00 Eurozone  CPI MoM Aug P 0.40% - -0.10% -
08/31/2023 16:00 Eurozone  CPI Core YoY Aug P 5.30% - 5.50% -

Source : Bloomberg
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Daily Stats

Economic Calendar

Date Time Country Event Period Survey Actual Prior Revised
08/31/2023 16:00 Eurozone Unemployment Rate Jul 6.40% - 6.40% -
08/31/2023 18:30 United States Challenger Job Cuts YoY Aug - - -8.20% -
08/31/2023 19:30 United States Initial Jobless Claims Aug-26 235k - 230k -
08/31/2023 19:30 United States Continuing Claims Aug-19 1706k - 1702k -
08/31/2023 19:30 United States Personal Income Jul 0.30% - 0.30% -
08/31/2023 19:30 United States Personal Spending Jul 0.70% - 0.50% -
08/31/2023 19:30 United States Real Personal Spending Jul 0.50% - 0.40% -
08/31/2023 19:30 United States PCE Deflator MoM Jul 0.20% - 0.20% -
08/31/2023 19:30 United States PCE Deflator YoY Jul 3.30% - 3.00% -
08/31/2023 19:30 United States PCE Core Deflator MoM Jul 0.20% - 0.20% -
08/31/2023 19:30 United States PCE Core Deflator YoY Jul 4.20% - 4.10% -
08/31/2023 20:45 United States MNI Chicago PMI Aug 44.2 - 42.8 -
09/01/2023 06:50 Japan Capital Spending YoY 2Q 8.30% - 11.00% -
09/01/2023 06:50 Japan Capital Spending Ex Software YoY 2Q 7.50% - 10.00% -
09/01/2023 06:50 Japan Company Profits YoY 2Q -0.10% - 4.30% -
09/01/2023 06:50 Japan Company Sales YoY 2Q 4.30% - 5.00% -
09/01/2023 07:30 Japan Jibun Bank Japan PMI Mfg Aug F e - 49.7 -
09/01/2023 08:45 China Caixin China PMI Mfg Aug 49 - 49.2 -
09/01/2023 15:00 Eurozone HCOB Eurozone Manufacturing PMI Aug F 43.7 - 43.7 -
09/01/2023 19:30 United States Change in Nonfarm Payrolls Aug 170k - 187k -
09/01/2023 19:30 United States Two-Month Payroll Net Revision Aug - - -49k -
09/01/2023 19:30 United States Change in Private Payrolls Aug 148k - 172k -
09/01/2023 19:30 United States Change in Manufact. Payrolls Aug 0Ok - -2k -
09/01/2023 19:30 United States Unemployment Rate Aug 3.50% - 3.50% -
09/01/2023 19:30 United States Average Hourly Earnings MoM Aug 0.30% - 0.40% -
09/01/2023 19:30 United States Average Hourly Earnings YoY Aug 4.30% - 4.40% -
09/01/2023 19:30 United States Average Weekly Hours All Employees Aug 34.3 - 34.3 -
09/01/2023 19:30 United States Labor Force Participation Rate Aug 62.60% = 62.60% -
09/01/2023 19:30 United States Underemployment Rate Aug - - 6.70% -
09/01/2023 20:45 United States S&P Global US Manufacturing PMI Aug F 47 = 47 -
09/01/2023 21:00 United States Construction Spending MoM Jul 0.50% - 0.50% -
09/01/2023 21:00 United States I1SM Manufacturing Aug 47 = 46.4 -
09/01/2023 21:00 United States ISM Prices Paid Aug 44 = 42.6 -
09/01/2023 21:00 United States I1SM Employment Aug - = 44.4 -
09/01/2023 21:00 United States ISM New Orders Aug - = 47.3 -
09/01/2023 09/02 United States Wards Total Vehicle Sales Aug 15.45m = 15.74m -
09/01/2023 09/21 Eurozone EU Commission Economic Forecasts - -- E- - -
09/04/2023 06:50 Japan Monetary Base YoY Aug - - -1.30% -

Source : Bloomberg
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2-0Oct=23 3-Oct-23 4-Oct-23 5=0ct=23 6-Oct-23 7=0ct=23
LHHOTEL-XD@0.3 META-XR10(0):3(N)@0.24 PTT-XD@0.8 NDX01-XD@0

RS-XD@0.6
TFMAMA-XD@2.25
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CHAYO-XD@0.00111112
TTB-XD@0.05
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JCK-XR1(0):1(N)@0.3 CV-XR1(0):2(N)@1
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Remark
XD - Cash Dividend XR - Rights for Common
XD(ST) - Stock Dividend ~ XW - Rights for Warrant
Source : SET as of previous trading day
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Analyst Certification

The views expressed in this research report accurately reflect the personal views of the analyst(s) about the subject security(ies) and
subject company(ies); and no part of the compensation of the research analyst(s) was, is, or will be, directly or indirectly, related to
the specific recommendations or views expressed in the report.

Investment Ratings

Outperform: Expected total return of 10% or more within a 12-month period
Neutral: Expected total return between -10% and 10% within a 12-month period
Underperform: Expected total return of -10% or worse within a 12-month period

General Disclaimer

This document is prepared by Kasikorn Securities Public Company Limited (“KS”). This document has been prepared for individual
clients of KS only and must not, either in whole or in part, be copied, photocopied or duplicated in any form or by any means or
distributed to any other person. If you are not the intended recipient you must not use or disclose the information in this research in
any way. If you received it in error, please immediately notify KS by return e-mail and delete the document. We do not guarantee the
integrity of any e-mails or attached files and are not responsible for any changes made to them by any other person.

This document, including information, data, statements, forecasts, analysis and projections contained herein, including any expression
of opinion, is based on public available information or information obtained from sources believed to be reliable, but KS does not make
any representation or warranty on, assumes no responsibilities for nor guarantees the accuracy, completeness, correctness or timeliness
of such information. KS accepts no obligation to correct or update the information or opinions in it. The statements or expressions of
opinion herein were arrived at after due and careful consideration and they were based upon such information or sources then, and in
our opinion are fair and reasonable in the circumstances prevailing at the time. The information or expressions of opinion contained
herein are subject to change without notice.

Nothing in this document shall be construed as an offer or a solicitation of an offer to buy or sell any securities or products, or to
engage in or refrain from engaging in any transaction. In preparing this document, KS did not take into account your specific investment
objectives, financial situation or particular needs. This document is for your information only and is not to be taken in substitution for
the exercise of your judgment. KS salespeople, traders and other professionals may provide oral or written market commentary or
trading strategies to our clients that reflect opinions which are contrary to the opinions expressed in this document. Before making an
investment decision on the basis of this document, you should obtain independent financial, legal or other advice and consider the
appropriateness of investment in light of your particular investment needs, objectives and financial circumstances. There are risks
involved in the investment in securities. KS accepts no liability whatsoever for any direct, indirect, consequential or other loss (including
claim for loss of profit) arising from any use of or reliance upon this document and/or further communication given in relation to this
document.

Any valuations, opinions, estimates, forecasts, projections, ratings or risk assessments herein constitute a judgment as of the date of
this document, and there can be no assurance that future results or events will be consistent with any such valuations, opinions,
estimates, forecasts, projections, ratings or risk assessments. Any valuations, opinions, estimates, forecasts, projections, ratings or risk
assessments described in this document were based upon a number of estimates and assumptions and are inherently subject to
significant uncertainties or contingencies. It can be expected that one or more of the estimates on which the valuations, opinions,
estimates, forecasts, projections, ratings or risk assessments were based will not materialize or will vary significantly from actual results.
Therefore, the inclusion of the valuations, opinions, estimates, forecasts, projections, ratings or risk assessments described herein is
not to be relied upon as a representation and/or warranty by KS (i) that such valuations, opinions, estimates, forecasts, projections,
ratings or risk assessments or their underlying assumptions will be achieved, or (ii) that there is an assurance that future results or
events will be consistent with any such valuations, opinions, estimates, forecasts, projections, ratings or risk assessments stated therein.

KS along with its affiliates and/or persons associated with it may from time to time have interests in the securities mentioned in this
document. KS and its associates, their directors and/or employees may have positions in, and may effect transactions in securities
mentioned herein and may also perform or seek to perform broking, investment banking, advisory and other securities services for
companies mentioned in this document.

Corporate Governance Report Disclaimer

The disclosure of the survey result of the Thai Institute of Directors Association (“1OD”) regarding corporate governance is made
pursuant to the policy of the Office of the Securities and Exchange Commission. The survey of the 10D is based on the information of
companies listed on the Stock Exchange of Thailand and the Market of Alternative Investment disclosed to the public and able to be
accessed by a general public investor at The Thai Institute of Directors Association (I0OD). The result, therefore, is from the perspective
of a third party. It is not an evaluation of operation and is not based on inside information.

The survey result is as of the data appearing in the Corporate Governance Report of Thai Listed Companies. As a result, the survey
result may be changed after that date. KS does not confirm nor certify the accuracy of such survey result.
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Structured Notes and Derivative Warrants Disclaimer

KS may be the issuer of structured notes on these securities.

KS acts as market maker and issuer of Derivative Warrants (“DWs”) on the underlying stocks listed below. Investors should
carefully read the details of the DWSs in the prospectus before making any investment decisions.

DWs Underlying: AAV, ADVANC, AMATA, AOT, AP, AWC, BAM, BANPU, BBL, BCH, BCP, BDMS, BEM, BGRIM, BH, BLA, BTS, CBG,
CENTEL, CHG, CK, COM7, CPALL, CPF, CPN, CRC, DELTA, DOHOME, EA, EGCO, ESSO, FORTH, GLOBAL, GPSC, GULF, GUNKUL,
HANA, HMPRO, INTUCH, IRPC, IVL, JMART, JMT, KCE, KEX, KKP, KTB, KTC, LH, MEGA, MINT, MTC, OR, OSP, PLANB, PSL, PTG,
PTT, PTTEP, PTTGC, RATCH, RCL, SAWAD, SCB, SCC, SCGP, SET50, SINGER, SIRI, SJWD, SPALI, SPRC, STA, STGT, TCAP,
THG, TIDLOR, TIPH, TISCO, TOP, TQM, TRUE, TTB, TU, VGI, WHA.
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