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_- |mai Impact Gain_|impact _|Trade __| Change |%Chg__|Volume __|valve | | OIp SET Index (SET)

AOT 05750 6000  0.50 262525 1572884 NEWS 1.0283 002 001 10000 53507 L
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PTTEP -1.1200  150.50 -2.27 63793 965011 PSG -0.6326 -1.72 72971 4228

CPAXT -0.8500  26.50 -3.64 149123 398721 X0 -0.4200 325 26834 80862 1330.00
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Calendar (Week) DAOL SEC

Date Country Event Period Surv(M) Prior
10-Jun JN GDP Annualized SA QoQ 1QF -2.1% -2.0%
12-Jun CH PPl YoY May -1.5% -2.5%

CH CPI YoY May 0.4% 0.3%
TH BoT Benchmark Interest Rate Jun-12 2.5% 2.5%
us CPI MoM May 0.15% 0.30%
us CPI Ex Food and Energy MoM May 0.29% 0.30%
us CPI YoY May 3.4% 3.4%
us CPI Ex Food and Energy YoY May 3.5% 3.6%
us FOMC Rate Decision Jun-12 5.24% 5.25%
13-Jun us Initial Jobless Claims Jun-08 - 229k
us PPI Final Demand MoM May 0.1% 0.5%
us PPI Ex Food and Energy MoM May 0.3% 0.5%
us PPI Final Demand YoY May -- 2.2%
us PPI Ex Food and Energy YoY May -- 2.4%
14-Jun us U. of Mich. Sentiment Jun P 72.2 69.1
JN BOJ Target Rate (Lower Bound) Jun-14 0.0% 0.0%
17-Jun CH 1-Yr Medium-Term Lending Facility Rate Jun-17 2.5% 2.5%
CH Retail Sales YoY May 3.22% 2.30%
us Empire Manufacturing Jun - - 15.6
18-Jun EC CPI YoY May F -- -
EC CPI MoM May F - 0.2%
EC CPI Core YoY May F - 2.90%
us Retail Sales Advance MoM May -- 0.0%
TH Car Sales May -- 46,738.0
19-Jun JN Exports YoY May - 8.30%
20-Jun CH 1-Year Loan Prime Rate Jun-20 3.4% 3.5%
us Initial Jobless Claims Jun-15 - -
us Housing Starts MoM May -- 5.70%

21-Jun us Existing Home Sales MoM May -1.4% -1.9%
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AAABUY Wuwou IkdTonaUnau nanavindedsuon Unadnusendudniuluiounisiio 14 Jun24
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AAABUY Wuwou IkdTonaUnau nanavindedsuon Unadnusendudniuluiounisiio 14 Jun24
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AAABUY Wuwou IkdTonaUnau nanavindedsuon Unadnusendudniuluiounisiio 14 Jun24

SETS0 Index (SETS0)
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US PPI Final Demand YoY DAOLSEC
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CME FedWatch Tool

CME FEDWATCH TOOL - CONDITIONAL MEETING PROBABILITIES

MEETING DATE 300-325 325-350 350-375 375-400 400-425

7/31/2024
9/18/2024
11/7/2024
12/18/2024
1/29/2025
3/19/2025
4/30/2025
6/18/2025
/3072025

0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.1%

0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.3%
1.8%

0.0%
0.0%
0.0%
0.0%
0.0%
0.5%
3.8%
g.4%

0.0%
0.0%
0.0%
0.0%
1.0%
2.7%
14 8%
20.2%

0.0%
0.0%
0.0%
0.0%
1.4%
11.0%
20.1%
27 7%
28.1%

https.//www.cmegroup.comy/markets/interest-rates/crme-feadwatch-tool. htm/

425-450

0.0%
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0.0%
2.4%
15.4%
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32.1%
28.7%
24 0%
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0.0%
0.0%
3.0%
24 1%
37.0%
34 2%
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17.4%
12.7%
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gﬂ
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32.9%
18.5%
11.9%

6.1%

4.0%

DAOLSEC
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11.4%
652.4%
49 6%
24 3%
11.9%
4 7%
2. 7%
1.1%
0.7%

88.6%
30.1%
18.2%
3.9%
1.4%
0.4%
0.2%
0.1%
0.1%

As of 14-Jun-24

Ny, 70%
W.8. 82%


https://www.cmegroup.com/markets/interest-rates/cme-fedwatch-tool.html
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20 sunurannSweann Short-Sell DAOL SEC
« SET

» r d
oyamsvigvosnidililédonu
oyamsvigsasnnaulllsidoru (Outstanding Short Positions) 10UToaswiURnaNAnaNNSWe THSUSIENURINALNGN

Boausne:-UsulsishansitieliisuiduioansdorunannsweonanAmdaltionu 60 JuluvNIURgNANLLOSH

nannswe | 29 May 24 30 May 24 31 May 24 4 Jun 24 5 Jun 24 6 Jun 24 7 Jun 24 10 Jun 24 11 Jun 24 12 Jun 24 13 Jun 24 nualiu

AOT-R | 124,519,500 | 126,509,900 | 130,382,200 | 121,864,800 | 124,148,600 | 126,054,900 | 127,991,700 | 127,502,500 | 127,631,000 | 130,484,800 | 130,909,500 .l wimull

DELTA-R | 91,888,807 | 93,810,707 | 96,685,007 | 89,529,007 | 91,901,307 | 92,483,507 | 92,799,807 | 94,784,807 | 95,357,007 | 96,471,507 | 91,443,107 [,ul .wullll.

PTTEP-R 33,743,700 34,711,500 34,406,100 31,603,900 32,334,300 32,754,700 33,199,200 34,129,400 36,658,700 37,105,200 31,338,200 .l.__...ll_

KBANK-R 24,363,300 25,969,600 25,869,200 15,947,500 16,070,800 16,216,100 16,364,100 16,319,400 17,228,400 17,586,100 16,903,200 III

BIS-R | 260,611,922 | 258,149,989 | 250,645,861 | 180,581,097 | 172,151,697 | 175,059,297 | 178,855,997 | 180,435,497 | 166,083,207 | 162,366,997 | 153,759,797 (|Mlaveuu.__

SCC-R 13,328,150 | 13,787,250 | 13,770,850 | 10,197,750 | 10,298,950 | 10,494,250 | 10,557,150 | 10,552,850 | 10,562,150 | 10,573,750 | 9,769,750 (M) _ooos
ADVANC-R| 6,728,800 | 6,787,600 6,741,100 5,536,000 5,567,700 5,734,100 | 5,631,800 5,622,200 | 5,797,300 5,592,500 | 5,441,400 [l oo o
LH-R 242,948,900 | 241,087,500 | 231,734,098 | 112,583,332 | 111,557,082 | 117,731,582 | 118,186,232 | 128,724,432 | 129,174,232 | 128,028,632 | 94,140,632 |J____..._
PTT-R 97,734,800 | 97,126,200 | 99,053,300 | 84,854,100 | 84,886,000 88,276,200 | 90,243,600 | 89,808,800 | 91,195,600 | 92,405,200 | 89,749,000 ([l .smmEa
AWC-R | 448,940,720 | 464,030,120 | 474,935,120 | 440,802,793 | 446,576,293 | 470,769,693 | 494,726,293 | 488,834,893 | 501,380,093 | 512,257,393 | 485,843,793 | .1 _alillN
AOT 12,278,300 | 12,040,800 | 11,865,800 | 11,213,600 | 11,891,400 | 12,262,600 | 10,517,900 9,961,300 | 9,834,900 | 9,754,400 | 8,652,600 |{NININuunn_
CPALL-R | 73,989,453 | 75285453 | 75,836,053 | 59,664,153 | 59,454,053 | 62,477,453 | 64,172,453 | 64,675253| 66,511,853 | 70,317,053 60,758,153 ([l _.asl_
CRC-R 56,753,076 | 57,052,876 | 59,181,076 | 51,048,876 | 49,562,026 | 50,257,726 | 50,214,426 | 50,766,126 | 51,867,726 | 52,277,926 | 44,414,626 ||l uumannn_
EA-R 81,583,400 | 87,007,800 | 88,958,600 | 78,593,900 | 80,524,600 | 86,062,600 | 88,579,100 | 91,551,700 | 94,553,600 | 96,022,500 | 97,087,800 |_gn__mnllll
GULF-R 47,576,110 | 48,582,210 | 48,307,110 | 41,958,500 | 42,774,700 | 43,503,600 | 43,447,200 | 46,014,600 | 47,014,300 | 47,152,200 | 45,280,600 |J}l__..nllx
MINT-R 70,567,732 | 75,223,832 | 74,958,532 | 62,406,932 | 65472932 | 65,394,632 | 64,076,232 | 64,539,932 | 65065232 | 64,306,932 | 63,415,732 (gl oo
PTTGC-R | 45,441,400 | 46,267,300 | 46,895,400 | 41,630,700 | 41,514,300 | 42,124,700 | 43,920,500 | 43,607,100 | 44,198,100 | 45,283,300 | 41,123,700 [J}___smsll_
MTC-R 28,856,000 | 29,125,600 | 29,342,500 | 22,991,023 | 23,763,623 | 23,845,323 | 23,739,123 | 23,545423| 23,717,923 | 24,048,723 | 21,603,623 |Jl). cnuunn.
BH-R 3,803,700 | 3,834,000  3,933200|  3,385500| 3,350,900 3,535,300 | 3,501,600 | 3,589,500 | 3,653,500 | 3,653,700 | 3,425,600 |Jl_ .mmmn.
CPF-R 42,905,780 | 45,102,680 | 44,925,880 | 32,615600 | 32,184,400 | 34,223,700 | 32,722,200 | 30,816,000 | 33,766,000 | 34,482,100 | 27,798,100 ([}l omucun_

Source: SET Kuou: KU
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Portfolio Performance DAOLSEC

DAOL Portfolio Accumulated Return

DAOL Portfolio Accumulated Return 13-Jun-24
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Portfolio Performance DAOLSEC

13/6/2024 0:00 Market Price

DAOL Portfolio SECTOR %Hold Cost Vol Cost Value  CLOSE Market Value Gain/Loss  %Gain/Loss
WHA PROP 10% 5.60 18,800 105,280 5.25 98,700.00 (6,580.00)] -6.25%
GULF ENERG 10% 40.00 2,600 104,000 40.25 104,650.00 650.00 0.63%
SET 1311.78
Total 20% 209,280 203,350 (5,930)
CASH 80% 840,807
Total Portfolio 1,044,157 4.42%
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Daily Pick DAOLSEC

SL

5,000 200%

I ITC 1uosu : 24.20 1a: 25.50 un
4,500

1
iBINasns 27.00 UAN nuosu : 22.90 1a: 22.30 un

° uoliuwanisANItuUINU Q2724 :EiRulnlnninu YoY 97nn1sUSUivy giggg
2,500

S1AVIY SOUTNIDANAIEONIAOUUNYIN Q1 UEUUNSUSTUlRSIUNET 21000

1,500

150%
100%
50%
0%
1,000

ot IS ANFEoUNIWUTU 9199:NIKwan IsAIduIIuUE:ao0ad QoQ 500

-50%
-100%

*  FunudnnihudannunNanade=souruuwanIssIduunaonnay 24
*  NWS:8:019lAYSIUVONONAINNSUDIMNSANTIAITuAUIRUTAITIINSY 91N IR —
AOUTYLIALIENSIWUVU B ITC fioidu 1 luguveuwanormsansiu
namlan MilkuN9:aunsnifuingowads:Tususniuolliuaunanolsiogng

3nIU




Daily Pick DAOLS.
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China CPI YoY DAOLSEC

CNCPIYOY 0.3% May 10 Jul 08:30 --

China CPI YoY Mational Bureau of Statistics ...

|CNCPIYDY Index |94 Suggested Charts | Actions ~ | Edit ~ Line Chart

06/12,/2018]=]-[05/31/2024]H| [Last Px |[Local €CY [-] O Mov Avgs.# (O Key Events

10 [ 30 am | em | ¥ID | 1% | 5Y | Max |Monthly w || || Table | | Related Dat: [Add Data [ T Edit Chart] ]
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DAOLSEC
TECHNICAL VIEW

14 June 2024 # 111

SET : duavnouwuwaulunsaulnu

S50M24

3
— °

nudlliu:INgsionAURGIGUAKINNAY

daniu: Un Short Bouiky
anu: Long : Un ninnam 803
aniu: Short : fio KINKan 803

%Y 806, 803, 797

WO 813, 817, 820

Analyst: Phannapa Kemasurat (Reg. no. 060110)

Disclaimer: UNJIASY: nnuuuvnmvulnuusunnannswu alo (Us:mnlnu) 900 (UNBU) uoans.aamwau’uauaua wenwsunainsa:riAiduveyals:nounisainduloveinainu
nolJ Imuvnmvuuuwu:nuvaavauah‘lmtlmmmaawsﬂsmuuauwanah lasl mﬂummmmtytsounsaauﬂnuansavwunannswwmamain MuduusBnranndwe aalo (Us: mnlnu)

A (UKIBU) 2! IUSUNG\BOUF\OHOﬁUIHUH‘IUiH‘] h’mnﬁumnmslvunamm :AalUTNINWASIIIA:NWADW l1as valnuna\lnulvnawuvwmsnnam\lsaunaunaumsméulvaanu




DAOLSEC
$% CASH BALANCE

14 0nU"8U 2567

HANNSWERAININ9:AA Cash Balance MUINQUZANTS nannSweanamn Cash Balance
Auorulngldvoyadun 7-13 U.u. 67

PE  LGAMSIVE  1-WeekTumover

(im) {@v) (%)

MAI : -
ALNBIKA
INOUNINMSAUIN Cash Balance *s:AU 1 : 1RGNS WIIUAR 100% riouda (Jryd Cash Balance)
1.P/E>40 1M + RUAUDNDIUBOVIE
2. USunrunisBove SET > 500 au./AUmH // MAI > 400 au./aumH ** 10U 2 : [RSMoBnI1soNITuaR 100% nouBa (Trud Cash Balance)
3. 1 Week-Tumnover > 40% + AUANUDMUOIRLFOV I + KL Net Settiement

-+ s:iU 3 : IRGofounnsoiduan 100% riouda (Jryd Cash Balance)
+ AUAUONU0IRLGVI + Al Net Settlement + AMUSOVIEEASD 1 SUMNS

DisclaimerundIns): nauuuammvulnuusunnannswu ale (UszinAlne) 911 (Unsu) GannUs:avAivaunausia:wenwsunainsa:Kikidutioyaus:naunisinduloveatin
aununoll TngdanvuuuWugiuvesveyanlfilaiuesoansisususuiBanald ia: EﬂnmommlzsrguounsazsU'ﬂnrsansav'wnannswuumamuin Gl USBNKHANNSWE IARTIOAR
$1iin (UnsU) 2:lUSUBABEURDRWIABMETAY RINAVUIINNISIBUNAIAS:KAUUTRIN1IASIA:NISOU llas volritnaunuldnaWiaWwaistunogusaunaunaunisanaulaadnu

DAOL SECURITIES (THAILAND) PUBLIC COMPANY LIMITED (&) 02351 1800 (€5) Wiww.daol.co:th ™ (F) " dac



Us:iAu LIVE (8.50-9.30 U.)

DAOLSEC

14 U.9.67

“ gannasmaind aulnunaasu Uptick rule 9:u1n28lnu 2 ”

7]

N
d

JlavIFSuYNvansSylidonudo:lsunaulaug?
ud.luannonity SyuralinuINUadluno?
KSYEIUEUIUDASIDA-9IUNE-HYNTINGUINUISOY:=BoNAUlKU ?

NISWIIStUNARKEYNWINTsidaaldaunumaduni8 0.o.!!!

¢ ¢S

INNISMNaNYAUlrUNIauu Up ticks rule 9:U1n1081KU ?
uunJulauiniioouunau@inu ?




IWY 2 S1YBOBINMKUNLINNIS man. AUlKU

DAOLSEC
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20 sunurannSweann Short-Sell DAOL SEC
« SET

» r d
oyamsvigvosnidililédonu
oyamsvigsasnnaulllsidoru (Outstanding Short Positions) 10UToaswiURnaNAnaNNSWe THSUSIENURINALNGN

Boausne:-UsulsishansitieliisuiduioansdorunannsweonanAmdaltionu 60 JuluvNIURgNANLLOSH

nannswe | 29 May 24 30 May 24 31 May 24 4 Jun 24 5 Jun 24 6 Jun 24 7 Jun 24 10 Jun 24 11 Jun 24 12 Jun 24 13 Jun 24 nualiu

AOT-R | 124,519,500 | 126,509,900 | 130,382,200 | 121,864,800 | 124,148,600 | 126,054,900 | 127,991,700 | 127,502,500 | 127,631,000 | 130,484,800 | 130,909,500 .l wimull

DELTA-R | 91,888,807 | 93,810,707 | 96,685,007 | 89,529,007 | 91,901,307 | 92,483,507 | 92,799,807 | 94,784,807 | 95,357,007 | 96,471,507 | 91,443,107 [,ul .wullll.

PTTEP-R 33,743,700 34,711,500 34,406,100 31,603,900 32,334,300 32,754,700 33,199,200 34,129,400 36,658,700 37,105,200 31,338,200 .l.__...ll_

KBANK-R 24,363,300 25,969,600 25,869,200 15,947,500 16,070,800 16,216,100 16,364,100 16,319,400 17,228,400 17,586,100 16,903,200 III

BIS-R | 260,611,922 | 258,149,989 | 250,645,861 | 180,581,097 | 172,151,697 | 175,059,297 | 178,855,997 | 180,435,497 | 166,083,207 | 162,366,997 | 153,759,797 (|Mlaveuu.__

SCC-R 13,328,150 | 13,787,250 | 13,770,850 | 10,197,750 | 10,298,950 | 10,494,250 | 10,557,150 | 10,552,850 | 10,562,150 | 10,573,750 | 9,769,750 (M) _ooos
ADVANC-R| 6,728,800 | 6,787,600 6,741,100 5,536,000 5,567,700 5,734,100 | 5,631,800 5,622,200 | 5,797,300 5,592,500 | 5,441,400 [l oo o
LH-R 242,948,900 | 241,087,500 | 231,734,098 | 112,583,332 | 111,557,082 | 117,731,582 | 118,186,232 | 128,724,432 | 129,174,232 | 128,028,632 | 94,140,632 |J____..._
PTT-R 97,734,800 | 97,126,200 | 99,053,300 | 84,854,100 | 84,886,000 88,276,200 | 90,243,600 | 89,808,800 | 91,195,600 | 92,405,200 | 89,749,000 ([l .smmEa
AWC-R | 448,940,720 | 464,030,120 | 474,935,120 | 440,802,793 | 446,576,293 | 470,769,693 | 494,726,293 | 488,834,893 | 501,380,093 | 512,257,393 | 485,843,793 | .1 _alillN
AOT 12,278,300 | 12,040,800 | 11,865,800 | 11,213,600 | 11,891,400 | 12,262,600 | 10,517,900 9,961,300 | 9,834,900 | 9,754,400 | 8,652,600 |{NININuunn_
CPALL-R | 73,989,453 | 75285453 | 75,836,053 | 59,664,153 | 59,454,053 | 62,477,453 | 64,172,453 | 64,675253| 66,511,853 | 70,317,053 60,758,153 ([l _.asl_
CRC-R 56,753,076 | 57,052,876 | 59,181,076 | 51,048,876 | 49,562,026 | 50,257,726 | 50,214,426 | 50,766,126 | 51,867,726 | 52,277,926 | 44,414,626 ||l uumannn_
EA-R 81,583,400 | 87,007,800 | 88,958,600 | 78,593,900 | 80,524,600 | 86,062,600 | 88,579,100 | 91,551,700 | 94,553,600 | 96,022,500 | 97,087,800 |_gn__mnllll
GULF-R 47,576,110 | 48,582,210 | 48,307,110 | 41,958,500 | 42,774,700 | 43,503,600 | 43,447,200 | 46,014,600 | 47,014,300 | 47,152,200 | 45,280,600 |J}l__..nllx
MINT-R 70,567,732 | 75,223,832 | 74,958,532 | 62,406,932 | 65472932 | 65,394,632 | 64,076,232 | 64,539,932 | 65065232 | 64,306,932 | 63,415,732 (gl oo
PTTGC-R | 45,441,400 | 46,267,300 | 46,895,400 | 41,630,700 | 41,514,300 | 42,124,700 | 43,920,500 | 43,607,100 | 44,198,100 | 45,283,300 | 41,123,700 [J}___smsll_
MTC-R 28,856,000 | 29,125,600 | 29,342,500 | 22,991,023 | 23,763,623 | 23,845,323 | 23,739,123 | 23,545423| 23,717,923 | 24,048,723 | 21,603,623 |Jl). cnuunn.
BH-R 3,803,700 | 3,834,000  3,933200|  3,385500| 3,350,900 3,535,300 | 3,501,600 | 3,589,500 | 3,653,500 | 3,653,700 | 3,425,600 |Jl_ .mmmn.
CPF-R 42,905,780 | 45,102,680 | 44,925,880 | 32,615600 | 32,184,400 | 34,223,700 | 32,722,200 | 30,816,000 | 33,766,000 | 34,482,100 | 27,798,100 ([}l omucun_

Source: SET Kuou: KU




UINSNISNISNINUAIIaRaINKnannNSwe DAOL SEC

man.Us:nnA SET-mai-TFEX veneinaninnisdoviggodune 18ovu 30 uai 251.A. 67

n.a.n.Us:nAUSuUsuinfurinisdovie NVDR

*  FuusBnnannswe SuAnasde Sulou nalaniuaounannswe Adwarnlkgasnuineinanndws NVDR iWuiu

*  nsringnAduusBnnannswernaUs:INA gaiana:Ifusnuinanndwe (custodian) Tusinads:inA nagsnidunisiiounnadu TRUSBNHANNSWEINIgNANTaToIAR a:Tkgnen 110.8. 67
UniwgioyaRanusns:uionuRIfasivauisuls-lusinnshennnennnssnssuRlarysflne IngliusBnrannswasnsuusio n.a.n. Nnnauldoula:ijoinsUnaunn:iduugitio
KU

nan. InwevoyanisviesesnngillsisoAuserannswe 91u.4. 67

nan.Us:nAUSulsdinturinisBovie NVDR (iWUIRAL)
*  AUUSUNnannsweaurnasde NVDR THandnidugiasnulng 40.8.67
*  USBNHANNSWEFoudRTKDUMSNNsMsavdoUFnaTBavatanAnoudiAainnASy Inaliiawn:gasnusinssn@iniduiauisnde NVDR 16

nan.UsuinturiSUARU nyussnvidina-udnnssunelsn BCG Model 6 0.9. 2567
Man.ooNUInNsSNIs Dynamic Price Band Janalnsund
*  rKum Dynamic Price Band AUoN-au 10% mnswm’z?avwaa'ﬁam A 2/67
Man.oaNUINSNIS Auto Halt ~

o S o y o b . » . - _ [msunan 4/67
O H&!ﬂﬂ’]a\]ﬂLJV’]UOUI’jUVO\]ﬂ’]a\][U\]UOHSO[U\]VWU > 15% VaJvaudurnuvan:ugu 1Juioan 60 unn
INfu?i Uptick Rule (s,snssuvwaes’mﬁo\lri'lh’s:ﬁummgondwsqmma'mnsfaanﬁ'w|rhﬁu) nsunan 3/67
Infu7in1snouAUTUSINSUINSARY HFT [nsunan 4/67

Mu": SET SOURCE P



UINSNISAU “BosSAIsa” JnNn uptick rule AIADUIBDIIU DAOLSEC

Short Sell : ISuldUatelasura 2/67

e Market Cap > 7.5 WUaUUIN aNMWA&dY >2% Folkiou 3u
« Uptick Rule [3nuAunn#o

e Circuit Breaker 609

Cash Balance : 15ul§Insuna 3/67

« IWUV0911A Cash Balance Level 2

Uoufiu HFT na: Naked Short : 15ul§Tnsuna 4

* Central Platform nsovaauUounu Naked Short
* Auto Halt HgnINSABOAS10KIND Order Uan
» Minimum Resting Time 0.25 5uni fu Bid Offer iJan 91N HFT
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va.1o15e wad

« Bou9MARUADN Short sell TRanay
* 11 Short sell [ngnvu
« aswnouiBalulrnuUNadnu

va.nsun

« 1Un Upside THRulnuaannlanelnsuna 2/67

infurinastiduidon sun.
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https://www.thansettakij.com/finance/stockmarket/599113#google vignette



https://www.thansettakij.com/finance/stockmarket/599113#google_vignette
https://www.thansettakij.com/finance/stockmarket/599113#google_vignette
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PTT Exploration & Production PCL (FTTEF)

" v
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: SPALI
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DAOL Daily Summary (14 Jun 24)
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Company U datc

(-) SCC @o/Usuidnagidu 250.00 u1n) AlsUNGU 2024E t0anusiioulundnnim i

(+) PRM @o/101 9.70 unn) IAUKUNVENENodISo-adnNuIWL nUU Q2/67 InsioItiov i

(-) TISCO (@o/101 100.00 UTN) AMANRIIS 2Q24E anadni YoY/QoQ 9NaNsoudIivl
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SET Index & MSCI World Index (12 inaugounan) DAOL

Return :SET Index-MSCI World Index (YTD)
12 M

409

304
20

104

-10-

T

-20)1 -
-21.39
Normalized As Of 12/30/2022 Daily 12/30/2022 - 6/14/2024 7EMXWO Index - Last Price on 6/13/24 34.65 -1.29% T High on 06/12/24 35.10 —+ Average 15.96 ! Low on 01/05/23 -0.31

M SET Index - Last Price -21.39 -1.39% T High on 01/10/23 1.36 = Average -11.04 L Low on 06/13/24 -21.39

Jan Feb : Mar : Apr : May : Jun E Jul : Aug : =) ? Oct : Nov Dec Jan : Feb ; Mar : Apr : May ; Jun
2023 2024

SET Index (Stock Exchange of Thailand SET Index) compare SET-WORLD Daily 30DEC2022-13JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 14-Jun-2024 07:31:49




Flow nann EM (NN assets class) USunoanav

Emerging Market Fund Flow
accumulate YTD

B YTD outflows from key EM Asian exchanges 148.582 I

r170

160

150

140

s1ejjop Jo suong

130

120

110

100

T T T T

Dec "Mar Jun’ Sep' Dec " "Mar " TJun’ " Sep Dec. Mar ' "Jun Sep " Decf T Mar "Jun’ Sep 'Dec: " Mar "Jun =) 'Decf " Mar ' "Jun
2018 2019 2020 2021 | 2022 | 2023 | 2024
Source: Bloomberg, National Stock Exchanges
EMCFPROX Index (Bloomberg Emerging Markets Capital Flow Proxy Index) EM fund flow Daily 05NOV2018-13JUN2024

Copyright@ 2024 Bloomberg Finance L.P. 14-Jun-2024 07:31:59



Flow a815 NlKan1-09n 6 natnnaniolige

59 6 aaa

14/Jun/24

————————
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DAOLSEC

-6,767 12,957 20,271

-9,6901

Equity
Asia (11)
China
India
Indonesia
Japan
Malaysia
Philippines
S. Korea
Sri Lanka
Taiwan
Thailand
Vietnam

| |

l |
31MAR2024 ! i
12JUN2024 o8l | 432
13JUN2024 i 183 | 119
07JUN2024 i i -2,211
12JUN2024 i -18 | 13
13JUN2024 P-4 -20
13JUN2024 ' 1,256 | 1,211
13JUN2024 i 0 | -1
13JUN2024 P 1,224 | 739
13JUN2024 P (55.1) | -236
13JUN2024 54 ) -187

Remark : f21av Net position vodunadnusaus:ined fu 6 nannruioisy
Us:nounou India-S.Korea-Taiwan-Vietnam-Philippines-Indonesia

4,960 -3,356 -3,356 -119,040
-956 -5,076 -3,717 12,134
-25 -2,046 -361 -1,966
-2,211 27,506 37,911 21,459
127 154 -33 237
-55 -641 -478 -755
2,283 3,401 15,590 16,274
-3 -3 -29 -16
674 -1,446 3,284 -3,240
-402 -749 -2,682 -5,225
-247 -959 -1,360 -2,177

Foreign net buy/sell (daily)
6 ARIAVIANLaLTE

-1,137 -995

598
—
- - .
-609
-1,649

-2,743

YoY Lvi

-2,148
-2,621
-15,704
1,517
381
2,289
-101
-4,378
-4,514
-3,215

I — -



Net Position Unainumus:inAlunainrulng

-35

09/May/24

10/May/24

Foreign Net Position (Thai Equity Market)

99
63
5 I

-73
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10/Jun/24

11/Jun/24

12/Jun/24

13/Jun/24

DAOLSEC

Foreign Net Position (Thai Bond Market)

8,324

4,549

3,356
2,630

2,528

1, 073
63 271I

= F
459 576196 33116

1,854

1,084
55584 596

-145

-1,38 ,226 -1, 25% 1,346
-2,038 -1,931 -2,066
NN R R R A N A R N N U
IS & D @ & & @ @ @ @O &
A T o 0
& BMA
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Net Buy/Sell Unainumaus:ine DAOL SEC

unyaAnisfionsavvadlinainurtus:inAINLY/an UINNgA

13-Jun-24 : (USguingudunou) sousoulne DAOL Strategy

¢ Il Il Il IIN INN INN DN DN DN D Iy,

KUNU % N1shoguiu { KUNU % N1shivanav ‘I
. yaAiguadnu * [ . yaAiduainu |

IWu/an , IWu/an ,
IWU/an (Auun) : wu/an @uun) ||
COMmM7 0.13% 56 I BKI -10.66% -3,212 I
SCB 0.01% 44 I PTTEP -0.07% -440 :
CPALL 0.01% 44 | Aot -0.04% -377 I
CPF 0.02% 44 I Gurr -0.03% -152
AMATA 0.15% 39 : BH -0.08% -147 I
CRC 0.02% 36 I KBANK -0.05% -142 I
WHA 0.04% 32 I PTT -0.02% -139 I
MASTER 0.15% 29 I MINT -0.07% -113 :
HANA 0.07% 28 I SPALI -0.23% -82 I
SNNP 0.17% 26 [ CCET -0.15% -64 |
\-------------,

AUNGINA : YaAIluaInuRIvL/an AusrunduonukuniVasunlay InetdsnUnanan Iailseuiieu (UTsyaAnanadesey)

source : Bloomberg, SETSMART , SET




Net Buy/Sell Unainumaus:ine DAOL SEC

WEEK MONTHtoDATE

[V ¥ s — ] — — v ¥ - — 1 —_— —
ﬂungaﬂ'\nqsnaﬂse\lve\“]ﬂaﬂr!Uﬂ']\]Lls=|nﬂ|WLyaﬂ U'Inni'!ﬂ I"!ungaﬂ']ﬂ']SﬂQﬂSQ\]VQ\]Uﬂa\]numq\lus-|nﬂ|WLyaﬂ U'lﬂni"!ﬂ
13-Jun-24 : (IUSsuingunudunrnou) sousoulngy DAOL Strategy 13-Jun-24 : (USsuingunudugnmevodinounau) sousoulne DAOL Strategy
. . f--l--------- L . P r?:--‘-------‘
AUNU % N1shioguvu 1 Aund % nmsfioanav j Hunu % msnoguvu KUNU % N1snoanav [
19 * I 19 * , yaAluasnu * I , yaAiduavnu *
Wu/an ,Qamm‘l:lamu I Wu/an lL‘J,ammleaunu I Iwu/an B . I Iwu/an B ; I
IWu/an Guun) Wu/an (mumn)l IWU/an @wuun) ; IWu/an (@uunn) l
KTB 0.24% 584 1 BKI _10.66% 3012 | KBANK 0.91% 2,793 i AOT -0.57% -4,859 |
ADVANC 0.09% 557 : AOT -0.33% -2,787 fkre 0.58% 1,421 [ BKI -11.50% -3,465 |
CPALL 0.08% 378 i PTTEP -0.12% 714 DerF 0.64% 1,198 [ BTS ~3.68% 2264 ||
TU 0.04% msp P 0.03% . ITu 0.91% 665 I PTTEP -0.35% 2,00 |
- 0, -
CPF 0.06% 112 I IVL -0.17% -193 SCGP 0.43% 614 I CPN 0.66% 1,649 I
MBK 0.34% 111 I GULF -0.04% -189 I KTC 0.50% 553 I CPALL -0.31% -1,574 I
5 -0.169 _ |
MAJOR 0.76% 80 I OR -0.09% 177 I WHA 0.70% 552 I PTT 0.16% 1,447 I
0, - 0, -
WHA 0.09% 74 I CCET -0.42% 177 TSE 18.24% 425 I HMPRO 1.04% 1,248 I
059 -1.64% 1,211
AMATA 0.28% 73 | sPau -0.38% ~135 g MAJOR 4.05% 424 M ° [
1.86% 416 TTB -0.51% -832
coMm7 0.17% 71| BDMs -0.03% ~127 g ROt ° i ° )
r B § B B B B B B B B B | L B B B B B B B B N B N
HUBIMA : YaAIRUadNURITL/an AudruenduonuiuAlUdeunlay Inaldsinilnangn Ieldsouifisu (WldyarAnanasesin) AUNBIA : YaAuadnuRIiL/an AMusruenduanuiuRilasunlas Inetisndnanan IleiUseuifivu (Wldyarfianades)
source : Bloomberg, SETSMART, SET source : Bloomberg, SETSMART , SET

V.
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AunUnadnustgUs:INABe-vie duadnst 2021 10uduun  DAOL SEC

Net Change
18 Jan 21 - Present 06-Jun-24
Net Buy Net Sell
BDMS 35,058 AWC (35,434)
BH 31,177 CPALL  (26,552)
PTTEP 26,381 AOT (25,354)
SCB 14,659 BSRC (19,597)
KTC 8,069 PTT (14,323)
ADVANC 7,953 INTUCH (13,209)
BCP 4,531 CPN (11,272)
CK 4,070 BTS (10,138)
SCGP 3,702 SCC (10,123)
CRC 3,105 TTB (9,335)

Unasnusinuds:inAlsnsesingorulng
uIAAUY 2021 Audedio I0uya
AtinadnuNaul Nnde néavne
AUIIFAIDAUU UNUiJ99UU
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-50,000

-100,000

-150,000

-200,000

-250,000

Foreign Net (Equity) - Accumulate
Unit : Million Baht

DAOLSEC

v 9% 2 % Y ™ u
v v 95 12 92 ) > > fake 4] $e] > > ™ ™ > ™ Ja);
«s\ & \5{} K @q’b 0‘,’» o‘“ﬂ Y &V 0\9,’1« q}ﬁf v I~ & \:-.’;: \\36“" S SV 04,'1/ s & éo,'b /b‘:'\/ o &
T T SR e SN R R S N T A S AN A T I A ST L 06-Jun-24
v v v v v v v v v v v v v v v v v v v v v v v v
27-Jan-23 - 05-Jun-24 495 days
7 Buy Sell
BOMS 18,185 AWC  (34,009)
1 SCB 5,779 CPALL  (33,256)
ADWANC 5,778 BSRC (20,005)
WHA 3,867 PTTEP  (11,229)
W ' ' ' ' ' ' ' ' BTS (10,583)
| CPN (10,399)
'| } AOT (8,422)
\{ TISCO  (7,271)
~~ — LH (5,473)
| ‘ . e S scc (5,188)
A ~ -~ -
‘\ '\‘ ““’\ ——— -
\ \\ “"\‘ =
\\ \\ “"’"\
o 4 \\ "'-.‘
-~ S -
N S - 27-3n23 102 days
01-Jun-22 - 05-JuU-22 34 days 098ul-22 - 0lSep22 S8days “S._ sell
1 Buy sell Buy Sell RNy
h CPALL 7,384 PITEP  (6,701)
EH 2397 PTT (5,551) BH 7763 EA Ly 01-5ep-22 - 17-0ct22 46 days KBANK 5867 PIT  (5784)
1 keank 7w PTTEP (4,659) BQS:U 2:2 DSTP‘S; :9122 Buy Sell BBL 4706 PN (3,364)
HUMAN 303 CPALL  (3,669) e e o ®BG 262 AOT  (2,926)
ors e 2B G KBANK 2,046 BBL  (1,160) PTTEP 6434 AL ey Aﬁ:ﬁc i'i Pﬂﬁ: [?:g;]
ML 30 ADVANC  (2,933) CPN 1940 ADVANC  (1,093) BH 3,739 PTT (1,953) ' (1.259)
B BL G470 HMPRO 1,936 PF (8D BDMS 2,505 le: (1,930) HMgpr ﬁi BT;’I(; 8 323
GFPT 260 RC (1,526) SCGP 1,465 MTC (304) AOT 1,066 KBANK (1,768) Y o8 OrOME (é )
DOHOME 242 TOP (1,219) TOP 1,281 CBG (702) BANPU &1 MINT L 447
BEC 234 HMPRO (1,128) SPRC 846 PTTGC (629) (1,441) KKP 650 CRC (771)
SCGP 213 ESSO  (1,008) CBG 811 RC (1,37¢)
FORTH 727 STARK (1,283)
KTB 708 BCPG (691)
SPRC x4 CPF (640)
KN 625 KCE (606)



AUNUNasNuAIUS:INABO-V1Y DAOL SEC

27-Jan-23 -{ 05-Jun-24 495 days \

Buy | sell i

| :

BDMS 18,185 L AWC (34,099) i

SCB 5779 | CPALL  (33,7256) |

ADVANC 5778 i BSRC  (20,005) !
WHA 3,867 '  PTTEP  (11,229) i

PTT 3764 | BTS  (10,583) !

BCH 3280 1 CPN  (10,399) |

TOP 2,888 I AOT (8,422) i

SAWAD 2,788 | TISCO  (7,271)
CRC 2728 1 LH (5473)

MINT 2,509 \, SCC (5,188)

=

————————————————



Bond Yield vouansy«

US Gov. Bond Yield 2, 10, 30 Year

Bond Yield change to uptrend since mid of 2016

Last Price EMUSGG2YR Index 4.6990 M USGG30YR Index 11/30/2022-06/12/2024 4.4752 M USGG3M Index 11/30/2022-06/12/2024 5.3841 M USGG1O0YR Index 4.2442
) e\’ . i Mo ;
A A ~ AN IS & VA AN AN A N A A NA e
T Y o ) o
\J \,\ | il Hi: 5,2225
~~ ; /
P-5.0000
L'4.6990
{/
(4.4752
AN
231 \ | 14,0440
P-4.0000
J
J
y
r~ P3.5000
Low: 3.4309
M SPX Index 11/30/2022-06/11/2024 5421.03 Hi:5421.03..... bas=aa
szl 5421.03
5000
F4500
W 4000
L ow * 3 772 i : : i ; : : : ; ;i i : : : i ; : §
Dec Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Jan Feb Mar Apr May Jun
2022 2023 \ 2024
USGG2YR Index (US Generic Govt 2 Yr) US Bond Yield 2 - 30 yr. Daily 02DEC2022-13JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 14-Jun-2024 07:32:19




Bond Yield vodlngy

SET Index & Yields on Thai 10-year notes

Hi: 3.387728

-3.400000[ 1700

F1650
r3.200000+

F1600

L2 onnnan 1500

F1450

+2.600000]
H1400

+2.400000F1350

1311.78

Fiouv

+2.200000

+2.50

+2.00

1 M Thai Bond Dealing Centre 10 Year Index (R1) M Stock Exchange of Thailand SET Index (R2) Thai Baht Spot (L1)
36.0004
f \ A
A "I ' ‘\ N /\'/
35.0004\ | AN N )
v) : / \{\ / ‘f.'\ { \ /A‘uv'f‘\,f\/“ \\ /
3 \ N : \ A //‘, AM J N A ,/
u | \ \M\/, \| A / 4 ™
34.0004 W f [N \ A
| \ /\f
’1
33.0004 \ /
y’\\,f\*"
Low: 2.285772
1 M Thailand CPI All Items YoY (L1) M Thailand Real GDP {Annual YoY %) on 3/31/24 (R1)
6.00 o i
] / \\“
4’.00< P \\‘\\
i S B
o d =8 i
1.547_ // \*‘~x\\\
0.004 S —
4 .,‘,“.‘.0/{,.]“
Dec =~ Jan ~ Feb = Mar ~ Apr  May  Jun  Jul Aug
2022 | 2023

Source: Bloomberg
TBDC10Y Index (Thai Bond Dealing Centre 10 Year Index) Thai bond yield Daily 02DEC2022-13JUN2024

Copyright@ 2024 Bloomberg Finance L.P.
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ATNUMNDAAISNAUUITYAN (INUUINODU

DOLLAR INDEX & THAI BAHT

7 THB Curncy - Last Price (R1) 36.785 T High on 10/14/22 38.334 - Average 33.115 .| Low on 12/31/19 29.705 M DXY Curncy - Last Price (R2) 105.252 T High on 09/27/22 114.106 - Average 99.102 . Low on 01/05/21 89.436
115

§

U6 755 e

F36.0001

| 105.252

34.000

100

F32.000
P95

.AN‘\»[\("\

el My
:‘M'\ I-30.000 oo

Low: 29.705

"Mar’ : Jun’ ' 'Sep' " Dec " Mar " Tun ; 'Sep' " Dec. = Mar " TJun’ : 'Sep' ' Dec’  Mar : "Jun’ 'Sep' . Dec’ " Mar Jun’ 'Sep' . Dec’ : ‘Mar’ ' Jun’
2019 2020 2021 2022 \ 2023 2024
THB Curncy (Thai Baht Spot) Thai Baht Daily 07JAN2019-13JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 14-Jun-2024 07:32:08




S1n1 Commodity

Commodity Index

Normalized As Of 12/29/2023 - Last Price - M SPGSAGTR Index - on 6/13/24 3.1098 - Ml BCOM Index 4.1902 C01 Comdty 6.3993 M LMEX Index - on 6/13/24 12.2644 W A Comdty -4.6458 M C 1 Comdty -3.2361 I KO1 Comdty 7.4276 M CT1 Comdty -11.9136 =30

Hi: 27.2469

Hi: 25.041

F20

T, NN\
N

\ NN -4.6458

F-10

[-11.9136

Law: -15.1724

Jan8 ~ Jan15 " " Jan23 © " Jan31 Feb7 = T Feb14 ~ Feb2l = " Feb2) T T Mar8 ~ " Mar15 " Mar22  Mar29  Apr8  Apri15

"Apr22 T T Apr30 T T May8 May15  May23 ' May3l  Jun7 Jun1d
2024

FAOFOODI Index (UN Food and Agriculture World Food Price Index) Commeodity Index 001 Daily 29DEC2023-13JUN2024

Copyright@ 2024 Bloomberg Finance L.P. 14-Jun-2024 07:31:41



dryrynBoununu (Brent) guVuildudumrndansionu  DAOL

Brent & Net Position

| M Brent crude futures (R1) 81.94 M Hedge fund net-long positions on 6/4/24 (L1) 45678 M PTT Exploration & Production PCL (R1) 150.50

i 0 4901 200
Hi{ ‘,0—-;»:'1
0.4M+
>150
0.3M4
LN N, 7.98
~" | WJ WN“ 'M‘ J\. I \h 1 ﬁ
M [ \}\, ,,(\J ﬁ\'a J NLJ)"""\H\ M \, -
M& ! NY! | VIM \NMJ JL\ f‘ ?
0.2M+ L }}AN uJH % ﬂ 100 :
NN '\L \ i | g
AN il [l M ot (L, AL |
I It A TWILIT L \ e Wy
It ey '
\ NN r"‘ MNN i J " nd
4 7‘“‘“’ ‘\M’mﬂwl\ me v ‘V\N'WL"\ ,"W*\J‘“‘mw “ lllllllll"--l
0.1M< WW\ . )"\N v"“r 2 '\ m/ by
"'( nrl‘"r‘rﬂ [0
w""""-““u\ M ,‘J
0 Low: 19.33
Dec’ " Mar ' Jun’ ' 'Sep' " Dec’ " Mar " Jun ' 'Sep' " Dec = Mar " Jun’ ' 'Sep' ' Dec. | Mar Jun’ 'Sep' ' Dec’ " Mar Jun’ 'Sep‘ ' Dec’ T Mar’ ' Jun’
2018 | 2019 1 2020 1 2021 i 2022 \ 2023 i 2024

Source: ICE, CFTC

CO1 Comdty (Generic 1st 'CO' Future) Brent net position Daily 0SNOV2018-13JUN2024 14-Jun-2024 07:30:56

Copyright@ 2024 Bloomberg Finance L.P.




ATNISNAUUJU (Brent

Brent Hydrocracker (HCU) Refinery Margin M1

(FBHCM1 Index) = Futures

5/l Last Price 11.02 T High on 06/22/22 35.78 -+ Average 8.80 . Low on 05/29/20 -0.86

r35

30

25

20

15

r10

"5

0

Dec = Mar  Jun  Sep = Dec Mar  Jun Sep ' Dec  Mar Jun  Sep  Dec Mar  Jum Sep  Dec  Mar Jun Sep = Dec  Mar  Jun
2018 | 2019 \ 2020 \ 2021 2022 2023 | 2024
FBHCM1 Index (Brent HCU Margin M1) Brent Hydrocracker (HCU) Daily 0SNOV2018-30JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 14-Jun-2024 07:30:44




S1ANIUKU

Coal Price - BANPU - ITMG

Coal price relate with 0Oil Price

M XWA Comdty - Last Price 139.20 ;260
;240
;220
;200
;180
;160

139.20
;120

BANPU TB Equity - Last Price 4.96 _’14.00
g F12.00
»10.00
- >8.00

r-6.00
‘4.96

M ITMG IJ Equity - Last Price 24200

35000

Jan > Feb d Mar : Apr : May ¢ Jun 3 Jul d Aug : Sep : Oct > Nov 3 Dec : Jan 7 Feb > Mar ¢ Apr : May : Jun
2023 2024

XWQ4 Comdty (ICE Newc Coal Fut Aug24) Coal - BANPU Daily 06JAN2023-13JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 14-Jun-2024 07:31:05




S1A1 Gas

Russia Stock Market & Gas Price

. 4500
M IMOEX Index - Last Price 3171.69 Hi: 4287.52

P-4000
k3500
3171.69
k3000

2500

2000

Low::1916.97

7 Last Price M TTFONXHR Index (L1) 35.80 M NG1 COMB Comdty (R1) 2.926

;10.000
;9.0()0
;8.000
;7.000
;6.0(}0
;5.000

4.000

[ RN

1.000

"Mar’  Jun  Sep  Dec Mar  Jun  Sep = Dec Mar  Jun  Sep  Dec  Mar  Jun  Sep  Dec Mar  Jun  Sep  Dec  Mar  Jun
2019 \ 2020 2021 2022 \ 2023 \ 2024
IMOEX Index (MOEX Russia Index) Russia - Gas Price Daily 12JAN2019-13JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 14-Jun-2024 07:31:17
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Dicend  Diividend Stocks

Stocks

KruNUN1sv1uduwaluomsINgy




MISWIKUNU Dividend Yield gv

DAOLSEC

High Dividend Yield Stock (Hus1® Dividend u1nNnd1 1 X30)

Stock

SAT
SIRI
sCB
ORI
TISCO
QH
MC
LH
SPALI
TACC
SC
AH
TPIPL
SPRC
BANPU
SPCG

14.60
1.62
104.50
5.20
97.75
1.97
11.70
6.45
18.40
4.90
2.98
21.20
1.37
8.30
5.15
9.20

Last price Last DPS

Bt/sh

1.22
0.10
7.84
0.30
5.75
0.10
0.50
0.30
0.75
0.19
0.16
0.95
0.07

0.20
0.65

Est DPS

24(f) div yield

Bt/sh %
1.421 973 |
0.15: 9.44 |
8.901 852 |
o.43: 8.23 :
7671 7.85 1
0.151 7.61 :
0.89) 7.58 |
0.491 753 1
1.35: 7.34 :
0.36 | 7.29 1
0.221 7.28 :
1.53: 7.23 §
0.101 7.5 1
0501 7.14 :
0.36 | 7.07 1
0.651 707 1
h_--_--_l

Frequency

(times)

Semi-Anl
Semi-Anl
Semi-Anl
Semi-Anl

Irreg
Semi-Anl
Semi-Anl
Semi-Anl
Semi-Anl
Semi-Anl
Semi-Anl
Semi-Anl
Semi-Anl
Semi-Anl
Semi-Anl
Semi-Anl

5 days avg volume

Bt mn

15.11
131.90
858.97
49.99
376.75
57.14
32.84
1,5695.27
87.81
19.54
15.23
29.00
11.12
119.27
514.21
29.30

High Dividend Yield Stock (FuRvraduwa 1 ASu/U)

Stock

NYT
AP
ROJNA
STANLY
AMANAH
TEAMG
ASK
BAM
KTB
ILINK
NETBAY
THANI
TEGH
cowm7
WICE
SIS

3.76
9.05
6.25

220.00

1.29
3.26
14.70
8.30
17.70
6.70
17.90
2.26
3.86
17.00
6.25
29.25

Last price Last DPS

Bt/sh
0.36
0.70
0.40
10.00
0.01
t Applicable
1.16
0.38
0.87
0.39
0.90
0.02
0.10
0.70
0.24
1.05

Est. DPS
Bt/sh %

24(f) div yield

0.37 : 9.841
0.69 7.60
0.42 ] 6.72]
13.95 I 6.341
0.08! 6.201
0.18 | 5.52
0791 5.341
0.44 : 5.331
0.93 5.25
0.331] 4.85]
083l 464l
010, 4.42:
0.17] 4.40)
0.741 4361
0.271 4241

1.24 |_——-—-4.’M-!

Frequency

(times)

Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual
Annual

5 days avg volume

Bt mn

11.2
156.9
26.1
28.1
3.4
4.3
5.6
73.99
658.14
11.08
10.81
14.13
41.54
346.72
30.15
30.22

High Dividend : Property Fund & REIT

e —— 08-Jun-24
div yield last
Stock Last price Last DPS Est. DPS Frequency 5-day avg volume
year
(%) (times) Bt mn

GVREIT 5.30 0.19 0.78 : 14.88 : Quarter 5.47 Leasehold
B-WORK 4.02 0.23 0.72 ) 14.65 Quarter 1.85 Leasehold
ALLY 4.94 0.13 0.00 : 12.63 : Quarter 3.26 #N/A
DIF 7.90 0.22 096 1 11.54 ) Quarter 54.45 Freehold
CPNREIT 10.10 0.36 0.85 : 11.54 : Quarter 23.44 Leasehold
LHHOTEL 11.40 0.30 1.33 1 10.00 1 Quarter 6.44 Free&Leaseho
BOFFICE 4.76 0.15 0.66 : 9.93 : Quarter 3.19 Leasehold
POPF 5.80 0.27 0.79 : 9.91 : Quarter 1.02 Free&Leaseho
CPNCG 5.45 0.19 091 1 9.76 | Quarter 1.98 Leasehold
INETREIT 8.25 0.20 0.00 : 9.51 : Quarter 1.51 #N/A
WHAIR 5.80 0.14 053 1 9.45 1 Quarter 2.88 #N/A
AIMIRT 10.50 0.29 0.89 : 9.03 : Quarter 3.33 Freehold
WHART 8.65 0.19 0.77 : 8.94 : Quarter 17.06 Leasehold
DREIT 4.58 0.20 0.60 1 8.68 | Semi-Anl 2.37 Leasehold
FTREIT 8.80 0.19 0.75 : 8.50: Quarter 21.92 Free&Leaseho
BAREIT 9.20 0.18 0.58 1 8.17 1 Quarter 2.42 #N/A

(update dUnHa:HTASY)

<P
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Market Indicators



Calendar (Week) DAOL SEC

Date Country Event Period Surv(M) Prior
10-Jun JN GDP Annualized SA QoQ 1QF -2.1% -2.0%
12-Jun CH PPl YoY May -1.5% -2.5%

CH CPI YoY May 0.4% 0.3%
TH BoT Benchmark Interest Rate Jun-12 2.5% 2.5%
us CPI MoM May 0.15% 0.30%
us CPI Ex Food and Energy MoM May 0.29% 0.30%
us CPI YoY May 3.4% 3.4%
us CPI Ex Food and Energy YoY May 3.5% 3.6%
us FOMC Rate Decision Jun-12 5.24% 5.25%
13-Jun us Initial Jobless Claims Jun-08 - 229k
us PPI Final Demand MoM May 0.1% 0.5%
us PPI Ex Food and Energy MoM May 0.3% 0.5%
us PPI Final Demand YoY May -- 2.2%
us PPI Ex Food and Energy YoY May -- 2.4%
14-Jun us U. of Mich. Sentiment Jun P 72.2 69.1
JN BOJ Target Rate (Lower Bound) Jun-14 0.0% 0.0%
17-Jun CH 1-Yr Medium-Term Lending Facility Rate Jun-17 2.5% 2.5%
CH Retail Sales YoY May 3.22% 2.30%
us Empire Manufacturing Jun - - 15.6
18-Jun EC CPI YoY May F -- -
EC CPI MoM May F - 0.2%
EC CPI Core YoY May F - 2.90%
us Retail Sales Advance MoM May -- 0.0%
TH Car Sales May -- 46,738.0
19-Jun JN Exports YoY May - 8.30%
20-Jun CH 1-Year Loan Prime Rate Jun-20 3.4% 3.5%
us Initial Jobless Claims Jun-15 - -
us Housing Starts MoM May -- 5.70%

21-Jun us Existing Home Sales MoM May -1.4% -1.9%
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Currency : Local Currency
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DAOLSEC

Page : ECFC 13-Jan-23
THAILAND 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023E 2024E 2025E
GDP

Inflation 1.9 (0.9) 0.2 0.7 1.1 0.7 (0.8) 1.2 6.1 1.3 1.7 1.9

Current Account /GDP 2.9 6.9 10.5 9.6 5.6 7.0 4.2 2.1) (3.0) 1.0 2.6 3.6

Budget Deficit / GDP (3.0) (2.6) (2.2) (3.5) (2.5) (1.9) (6.8) (5.5) (2.7) (3.4) (3.8) (3.5)
INDONESIA 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023E 2024E 2025E
GDP

Inflation 6.4 6.4 3.5 3.8 3.2 2.8 2.0 1.6 4.2 3.7 2.9 3.0

Current Account /GDP (3.1) (2.0) (1.8) (1.6) (2.9) (2.7) (0.4) 0.3 1.0 0.2 (0.6) 1.0

Budget Deficit / GDP 2.1) (2.6) (2.5) (2.5) (1.8) (2.2) (6.4) (4.6) 3.7) 2.1) 2.3) (2.3)
PHILIPPINES I 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023E 2024E 2025E
GDP

Inflation 3.6 0.7 1.3 2.9 5.2 2.4 2.4 3.9 5.8 6.0 3.6 3.3

Current Account /GDP 3.8 2.5 0.2 (0.8) (2.3) (0.1) 3.6 (1.8) (4.4) 3.3) (2.9) (2.5)
Budget Deficit / GDP (0.6) (0.9) (2.4) (2.1) 3.1) (3.4) (7.6) (8.6) (7.4) (6.2) (5.4) (4.5)
VIETNAM 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023E 2024E 2025E
GDP

Inflation 4.1 0.6 2.7 3.5 3.5 2.8 3.2 1.8 3.2 3.3 3.5 3.2

Current Account /GDP 3.7 (0.9) 0.3 (0.6) 1.9 3.8 4.4 (2.2) (0.2) 2.0 3.2 3.0

Budget Deficit / GDP (5.2) (4.5) (4.0) (3.6) (3.4)
Malaysia 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023E 2024E 2025E
GDP

Inflation 3.2 2.1 2.1 3.8 1.0 0.7 (1.1) 2.5 3.4 2.5 2.4 2.3

Current Account /GDP 4.4 2.8 2.4 2.8 2.2 3.5 4.2 3.9 3.1 2.1 2.4 2.9

Budget Deficit / GDP (3.4) 3.2) 3.1) (2.9) 3.7) (3.4) (6.2) (6.4) (5.6) (5.0) (4.3) 3.7)
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Federal Funds Rate & Thai Rate
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US’s GDP & Stock Market DAOLSEC

US Real GDP and S&P-500
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QE : Fed & ECB DAOLSEC

Fed & ECB : Assets Purchase (QE Program)
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(15,274.00)
(58,429.00)
2,415.00
(15,745.00)
(11,653.00)
(31,851.00)
6,150.00
(12,702.00)
3,288.00
(47,799.00)
2,020.00
2,700.00
(52,333.00)
(14,370.00)
(29,019.00)
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(27,338.00)
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(735.00)
(32,502.00)
(3,086.00)
(40,314.00)
(8,745.00)
(49,357.00)
(4,596.00)
(15,409.00)
(28,914.00)

29/11/2023
6/12/2023
13/12/2023
20/12/2023
27/12/2023
3/1/2024
10/1/2024
17/1/2024
24/1/2024
31/1/2024
7/2/2024
14/2/2024
21/2/2024
28/2/2024
6/3/2024
13/3/2024
20/3/2024
27/3/2024
3/4/2024
10/4/2024
17/4/2024
24/4/2024
1/5/2024
8/5/2024
15/5/2024
22/5/2024
29/5/2024
5/6/2024

7,759,408.0
7,700,979.0
7,703,394.0
7,687,649.0
7,675,996.0
7,644,145.0
7,650,295.0
7,637,593.0
7,640,881.0
7,593,082.0
7,595,102.0
7,597,802.0
7,545,469.0
7,531,099.0
7,502,080.0
7,505,438.0
7,478,100.0
7,448,490.0
7,402,915.0
7,402,180.0
7,369,678.0
7,366,592.0
7,326,278.0
7,317,533.0
7,268,176.0
7,263,580.0
7,248,171.0
7,219,257.0
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World Market Cap. (Trillion USD) 30-5.n.-16 66,383,155
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P/E mannruanAnye) DAOL SE

Market P/E (current & Forward) ST, 08-Jun-24
P/E Ratio = P/E Ratio : P/E Ratio
Index Name country Index Trailing 12M= Forw ard ('24) « Forward ('25) DIVId?nd . Curr_ent LAST_UPDATE TIME
. g Yield Earnings Yield
Current 12M* 2567(f) ® 2568(f)
FTSE Bursa Malaysia KLCI MA 1,617.86 15.33 & 14.45 E 13.38 3.99 6.53 07-Jun-24 Requesting D y i
PSE - PHILIPPINE SE IDX PH 6,518.76 11.99 . 11.11 10.14 2.79 8.34 07-Jun-24 . Requesting D iiai/aus
Straits Times Index STI Sl 3,330.77 12.18 E 10.87 . 10.31 4.99 8.21 07-Jun-24 Requesting D #;¢l1$
KOSPI INDEX SK 2,722.67 . E 07-Jun-24 Requesting D innale
_TAIWAN TAIEX INDEX 02185838 2399 » 1930 = _07-Jun-24 Requestlng D mm,

. STOCKEXCHOFTHAIINDEX | TH | 133274 :

07-Jun-24 Requestlng D “hm (S ET50)

- 07-Jun-24 . Requesting D 7y

07-Jun-24 . Requesting D suladie
07-Jun-24 . Requesting D 5w
07-Jun-24 Requesting D 5. (A-Shares)
07-Jun-24 Requesting D 5. (Composite)
07-Jun-24 Requesting D sosns

08-Jun-24 . Requesting D 334 (Dow Jones)
08-Jun-24 Requesting D w3+ (S&P-500)
08-Jun-24 . Requesting D =334 (Nasdaq)
07-Jun-24 Requesting D ¢55ea

08-Jun-24 . Requesting D wosiin

07-Jun-24 . Requesting D .. (Nikkei)
07-Jun-24 Requesting D :l51 (300 w540)
07-Jun-24 . Requesting D 4150 (50 w540)
07-Jun-24 Requesting D 4 nnu (600 w5wn)
08-Jun-24 . Requesting D axasinlan (MSCI)

IN  76,693.36
JAKARTA COMPOSITE INDEX D 6,897.95
HO CHI MINH STOCK INDEX VN 1,287.58
SHANGHAI SE A SHARE INDX CH 3,198.80
SHANGHAI| SE COMPOSITE CH 3,051.28
HANG SENG INDEX HK 18,366.95
DOW JONES INDUS. AVG us 38,798.99
S&P 500 INDEX us 5,346.99
NASDAQ COMPOSITE us 17,133.13
CAC 40 INDEX FR 8,001.80

DAX INDEX GE 18,557.27

NIKKEl 225 JN 38,683.93
FTSEUROFIRST 300 INDEX EC 2,077.52
Euro Stoxx 50 Pr EC 5,051.31

STXE 600 (EUR) Pr EC 523.55
MSCI WORLD MULT 3,478.70
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EPS nalnrudnny

08-Jun-24
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po epo epe  Current - FWDPE :  FWDPE
Earnings Yield = (Current Year) I (NextYear)

2019 2020 2021 Trailing 12M 2024(f) 2025(f) historical yields E 2024(f) E 2025(f)
89.6 66.2 106.3 106.5 111.9 120.9 6.5 14.5 13.4
474.3 292.6 343.2 529.8 586.7 643.0 8.3 . 11.1 10.1
228.6 153.0 181.6 314.7 313.3 323.0 8.2 10.6 : 10.3
135.3 109.1 245.0 171.2 250.3 311.2 6.2 . 10.9 8.7
619.8 668.3 1,220.6 932.7 1,132.5 1,317.6 42 = 19.3 = 16.6
R 7821 .40 7481 .. 7790 .. 9181 ... 1038 | ... 631 145 & .. 12.8
53.7 33.7 49.5 47.5 54.7 61.7 6.1 = 15.0 ¢ = 13.3
1,699.9 1,766.5 1,930.2 3,181.6 3,529.3 4,041.1 42 . 21.7 19.0
303.4 181.6 244.5 176.1 533.7 586.2 4.7 12.9 11.8
60.7 53.3 82.9 83.5 111.9 132.6 6.2 : 11.5 9.7
224.8 203.5 243.7 226.1 282.5 312.4 7.1 11.3 : 10.2
215.3 194.0 232.4 215.7 269.5 298.0 7.1 : 11.3 10.2
2,416.7 2,146.0 2,076.1 1,910.2 2,022.1 2,152.6 9.7 9.1 : 8.5
1,509.2 1,292.7 1,797.2 1,868.6 2,032.1 2,276.2 4.5 19.1 17.0
163.6 142.8 198.3 228.1 244.7 276.8 4.0 21.8 & 19.3
316.2 306.5 435.7 464.9 553.1 697.6 2.4 31.0 24.6
361.9 231.2 410.7 578.0 567.2 611.8 7.2 14.1 13.1
841.1 668.0 1,078.5 1,329.7 1,388.7 1,579.2 6.1 13.4 11.8
1,254.7 759.3 1,691.8 1,562.7 1,734.1 1,927.2 3.6 22.3 : 20.1
103.6 78.6 111.1 146.1 143.0 153.6 6.4 14.5 13.5
239.7 174.1 247.6 356.3 357.7 386.5 6.8 14.1 : 13.1
25.8 18.5 27.1 36.3 36.1 39.1 6.3 & 14.5 13.4
128.6 104.4 152.2 171.9 179.1 199.6 46 - 19.5 »r 17.5

*
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EPS : Growth Rate manrRuaAfy DAOL SEC
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08-Jun-24 EPS Growth EPS Growth EPS Growth ' EPS Growth EPS Growth
EPS Growth 2020 2021 Trailing 12M 2024(f) 2025(f)
HLAL el -26.1% 60.6% 0.2% 5.1% 8.1%
Aadtud -38.3% 17.3% 54 4% 10.8% 9.6%
JoA1ds -33.1% 18.7% 73.3% -0.5% 3.1%
LAUATE -19.4% 124.6% -30.1% 46.2% 24.3%
1einiu 7.8% 82.6% -23.6% 21.4% 16.3%

lne (SET) . :

lne (SET50) . . :
Suldie 3.9% 9.3% 64.8% - 10.9% : 14.5%
Sulaflide -40.2% 34.6% -28.0% = 203.1% = 9.8%
aauu -12.2% 55.6% 06% : 34.1% - 18.5%
Su (A-Shares) -9.4% 19.7% 72% = 249% - 10.6%
Au (Composite) -9.9% 19.8% -1.2% . 24.9% 10.6%
dauny -11.2% -3.3% -8.0% = 59% : 6.5%
q1¥54 (Dow Jones) -14.3% 39.0% 40% = 8.8% = 12.0%
q1¥54 (S&P-500) -12.7% 38.8% 15.0% = 7.3% - 13.1%
&1ag41 (Nasdaq) -3.1% 42.1% 6.7% . 19.0% 26.1%
e -36.1% 77.7% 407% - -1.9% & 7.9%
\wasify -20.6% 61.5% 233% : 4.4% 13.7%
eflalu (Nikkei) -39.5% 122.8% 76% & 11.0% - 11.1%
ei%51 (300 U3HEN) -24.1% 41.4% 31.5% = 22% 7.5%
a5 (50 usHEN) 27 4% 42 2% 43.9% & 04% = 8.0%
a5 (600 U3HEN) -28.2% 46.1% 34.1% = -05% : 8.2%
aa1aulan (MSCI) -18.8% 45.8% 13.0% :‘ 4.2% . 11.4%
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Total Return Index : wamdulinu9NN1savnulunatnsne Tunnazgouvioan

MSCI World | MSCI EM S&P-500 | SET Index NASDAQ

Total Return D* Total Return D* Total Return D* Total Return D* Total Return D* Total Return
5 day 1.4%| 6.0% 2.3%| 234% 2.8%| 24.8% 1.4%| 8.2% -1.3%| 5.7% 2.6%| 133%
1 month 2.9% 7.4% 0.8% 14.1% 22%| 15.5% 3.5% 8.5% -2.8% 6.8% 51%| 10.9%
3 month 4.6% 9.2% 52%| 132% 7.5%| 14.7% 5.2%| 11.0% -1.7%| 10.7% 7.3%| 15.4%
6 month 16.0%| 8.9% 11.3%| 724% 13.7%| 7138% 18.5%| 17.7% -2.2%| 10.3% 21.8%| 15.5%
9 month 18.6% 9.7% 11.0%| 728% 11.5%| 7142% 21.2%| 11.7% -11.9%| 77.3% 24.5%| 15.9%
12 month 21.9% 9.7% 11.5%| 128% 11.5%| 14.2% 26.9%| 71.3% -10.2%| 71.3% 30.3%| 15.7%
Month to date 1.4% 6.0% 2.3%| 234% 28%| 248% 1.4% 8.2% -1.3% 5.7% 2.6%| 13.3%
Quarter to date 21%| 95% 3.7%| 13.7% 6.0%| 15.0% 21%| 11.5% -25%| 11.1% 5.0%| 76.3%
Year to date 10.4% 9.1% 5.8%| 125% 8.2%| 14.0% 12.9%| 711.2% -41%| 10.4% 14.8%| 16.0%
2U 12.5%| 136% 29%| 148% 2.6%| 16.5% 15.8%| 16.8% -7.3%| 11.1% 20.3%| 21.7%
3U 5.4%| 14.0% -5.6%| 75.8% -6.2%| 17.2% 9.9%| 17.3% -3.4%| 11.1% 8.4%| 229%
41U 121%| 13.9% 4.3%| 15.8% 3.8%| 17.1% 15.6%| 17.3% 1.0%| 729% 15.9%( 228%
5U 11.4%| 717.0% 3.9% 17.3% 4.4%| 18.0% 15.4%| 21.3% -1.3%| 16.9% 18.6%| 25.2%
10U 8.4%| 143% 2.7%| 15.8% 4.2%| 16.0% 12.7%| 17.8% 2.2%| 14.5% 15.9%( 27.7%
Remark : Total Return 5A9n3ugdnrgifgunudunisnvousodnaniue 8-Jun-2024 Source : Bloomberg

SD* = Standard Deviation USuiJu Annualized
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SET Index Target for 2024 SET TARGET
6-Jun-24 Worst Base Best
-0.25SD +0.25 SD +0.5 SD
Net Profit Net Profit Growth EPS 16.64 17.96 18.62
Year 2022 1,001,815 -1.4% 84.0
Year 2023 933,629 -6.8% 76.1
Year 2024
Best 1,026,929 10% 83.1 1493
Base 1,008,256 8.0% 81.6 1358 1466 1520
Worst 961,575 3% 77.8 1398

SET Target for Year 2024 : Average P/E = 17.3 ;1 SD = 2.64 times ; P/E=17.96 (+0.25S8D) ; Share = 12,354 Mil. Shares

Year 2025 1,110,886 10.2% 89.9 1555

Year 2026 1,195,685 7.6% 96.7 1674
SET Profit for Year 2026 : Estimate Net Profit Growth =7.3% (Bloomberg Survey ; 24 May 24) ; P/E=17.30x (Avg.)

Remark : Year 2021-2025 Exclude "THAI", STARK
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MSCI WORLD STXE 600 (EUR) Pr » US (s&p-500)
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Thai Stock Market (Earning Yield Gap)
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SET : Net Profit & Net Profit Margin SET : Net Profit Margin
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Disclaimer: This report has been prepared by DAOL SECURITIES (THAILAND). The information herein has been obtained from sources believed to be reliable and accurate; however, DAOL
SEC makes no representation as to the accuracy and completeness of such information. Information and opinions expressed herein are subject to change without notice. DAOL SEC has no
intention to solicit investors to buy or sell any securities in this report. In addition, DAOL SEC does not guarantee returns nor price of the securities described in the report nor accept any liability
for any loss or damage of any kind arising out of the use of such information or opinions in this report. Investors should study this report carefully in making decisions. All rights are reserved.
This report may not be reproduced, distributed or published by any person in any manner for any purpose without the permission of DAOL SEC Investment in securities has risks. Investors are

advised to consider carefully before making decisions.
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