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iz Terio IET Brin [as Tases larg  Tarzp lerz  Tsra3 Tsrop Jsrzy
har
SET 1303.82 +6.41 +0.49% Vol 679 Proj. 1303.75 634 049% 16:44
GAP: = SET Index
B.Vol Bid Ask 0O.Vol Avg. 4037 %Buy 49.40  %Sell 50.60
Open 1300.97 Volume15586346U %B-5 -1.20
High 1304.15 VoI5D 12229555 Value 62915847
Low  1281.87* Mktcap16051282 %Mcap 100.00
Prev  1297.41 BVPS N/A  P/BV 1.22
%Swing 1.72 EPS N/A  F/E 16.99
%B_Vol % % 9%0_Vol Impact +6.410 DPS N/A  Yield(%) 3.54
SET 1303.82 +6.41 +0.49% 62915.85MB Gain 131 lose 383 Unch 152 F/E 16.99
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Calendar (Week) DAOL SEC

Date Country Event Period Surv(M) Prior
17-Jun CH 1-Yr Medium-Term Lending Facility Rate Jun-17 2.5% 2.5%
CH New Home Prices MoM May - -0.6%
CH Industrial Production YoY May 6.1% 6.7%
CH Retail Sales YoY May 3.2% 2.3%
us Empire Manufacturing Jun - 13.4 - 15.6
18-Jun EC CPI YoY May F -- --
us Retail Sales Advance MoM May 0.25% 0.00%
us Manufacturing (SIC) Production May - -0.3%
TH Car Sales May -- 46,738
19-Jun JN Exports YoY May 13.1% 8.3%
20-Jun CH 1-Year Loan Prime Rate Jun-20 3.4% 3.5%
us Initial Jobless Claims Jun-15 - 242k
us Housing Starts MoM May 0.6% 5.7%
us Building Permits MoM May 1.2% -3.0%
21-Jun us Existing Home Sales MoM May -1.5% -1.9%
24-Jun TH Customs Exports YoY May -- 6.8%
26-Jun us New Home Sales MoM May - -4.7%
TH Mfg Production Index ISIC NSA YoY May - 3.43%
27-Jun CH Industrial Profits YoY May -- 4.00%
EC Consumer Confidence Jun F - -
us GDP Annualized QoQ 10T - 1.3%
us Initial Jobless Claims Jun-22 - -
us Advance Goods Trade Balance May - -$99.4b
us Pending Home Sales MoM May - - 0.1

28-Jun TH BoT : Thai's Economic Monthly Report
us PCE Deflator MoM May 0.0% 0.3%
us PCE Deflator YoY May - 2.7%
us PCE Core Deflator MoM May 0.2% 0.20%
us PCE Core Deflator YoY May 2.6% 2.8%

us U. of Mich. Sentiment Jun F — -
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DAOLSEC

As of 20-Jun-24

CME FedWatch Tool

CME FEDWATCH TOOL - CONDITIONAL MEETING PROBABILITIES

MEETING DATE 325-350 350-37% 375-400 400-425 425-450 450-475 475-500 500-525% 525-550

713172024 00% 00% 00% D’ 10.3% 89.7%
9/18/2024 00% 00% 00% 00% 00% 00% 64% 393% 341%
11/7/2024 00% 00% 00% 00% 00% 24% 263% 500% 21.3%

12/18/2024 00% 00% 00% 00% 18% 207% 444% 280% 5.0% Nn.y. 66%
1/29/2025 00% 00% 00% 11% 133% 354% 343% 138% 1.9% wW.g. 79%
3M92025 00% | 00% K 08% 94% 281% 347% 207% 59% 0.6%

4/30/2025 0.0% 04% 49% 18.4% 313% 278% 135% 33% 0.3%
B6/18/2025 02% 32% 132%  263% 292% 190% 73% 13% 0.1%
713002025 1.5% | 75%  188% 273% 248% 140% 48% 09% 01%


https://www.cmegroup.com/markets/interest-rates/cme-fedwatch-tool.html
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Portfolio Performance DAOLSEC

DAOL Portfolio Accumulated Return

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

19/6/2024 0:00 Market Price
DAOL Portfolio SECTOR %Hold Cost Vol Cost Value  CLOSE Market Value Gain/Loss  %Gain/Loss
SAWAD FIN 10% 37.00 2,800 103,600 35.75 100,100.00 (3,500.00)] -3.38%
SET 1303.82
Total 10% 103,600 100,100 (3,500)
CASH 90% 934,620
Total Portfolio 1,034,720 3.47%
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" nanlaYYIuBo
nauIvau volhuay
1IJunA rebound 13
nou FUFINOz1aUSU)
[nou9m cut loss

wosariu DAOL
" Auluwesmiuli AvAUTuwosAIS

" Ruluwosmniu SAWAD (10%)

* KA DAOL IIADANIUNIIAS1:-HIuBImug L

®

" 9ai S9AdIKUN=EnSU Unadnun9=a=auRunidu high dividend
Inisnidrulriaon 2 Mo Ao PTT (MA9iiuduwall @2.0 uin ;
Dividend Yield 6.2%) llazAu SCB (AMA919iiuduwalll @6-9 un ;
Dividend Yield 6-8%)

= 5 Funisn 1I5ulANIRU Tugosnastc Indanman Us:nougios OSP,
CPALL, HMPRO, SAWAD Ilia: CPF

= Juns:ianatnstaus:INA NAUIRIAISAU Tech MUsIAT NVIDIA
Usumovuagisieitiod IneAulne Nune:ogluns:ial Ao DELTAY,
HANA*, KCE*

s

" KunsiAnaduaun Glonnane: rebound fMaASUTWURAD
AN SCGP, WHA, CPAXT



TECHNICAL VIEW

20 June 2024 # 115

SET : Unualuu Rebound /9
IMNSOUUUEININA

DAOLSEC

S50M24

HuoAIU

42.00-43.25

! Cut Loss

nuoltiy:  Rebound

Tudanqu: Trading 806-820
aniu: Long : Un ninham 802
aniu: Short : fio KNKam 802

1u9su

806, 802, 797

|
5 |
WO 845, 820, 824

Analyst: Phannapa Kemasurat (Reg. no. 060110)

Disclaimer: UNJIASY: nauuuvnmvulnuusunnannswu alo (Usmnlnu) 910 (UKBU) uoans.aamwau’uauaua wenwsunainsa:riAiduveyals:nounisainduloveinainu
nolJ Imuvnmvuuuwu:nuvaavauah‘lmtls\xwmaaﬁsﬂsnmuauwanalﬁ lasl mﬂmvmmmtytsounsauu’ﬂnuansawunannswunnamuln MuduusBnranndwe aalo (Us: mnlnu)
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$ﬁ CASH BALANCE

20 UNU1uU 2567

KANNSWENAIAIN9:AR Cash Balance AUINCUZINTS
Auonulngtivouasun 14-19 D.u. 67

yaAMssovs  1-Week Tumover

(au) (%)

SET : SGC Negative PE 645 54%

INMUYiNSAUINI Cash Balance

1.P/E =40 1M

2. USUnrunisBovae SET > 500 aU./AUmH // MAI > 400 au./aUmH
3. 1 Week-Turnover > 40%

DAOLSEC

}
o

nannSwanfim Cash Balance

ALUNEINR
*s:AU 1 : 1RGNS WIIUAR 100% riouda (Jryd Cash Balance)
+ FUALDNDIRUBVIE
** 10U 2 : [RSMoBnI1soNITuaR 100% nouBa (Trud Cash Balance)
+ 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: L‘ﬂnmommlurguounsazsU'ﬂmsansavwnannswuumamuin Gl USBNKHANNSWE IARTIOAR
$1iin (UnsU) 2:lUSUBABEURDRWIABMETAY RINAVUIINNISIBUNAIAS:KAUUTRIN1IASIA:NISOU llas volritnaunuldnaWiaWwaistunogusaunaunaunisanaulaadnu

DAOL SECURITIES (THAILAND) PUBLIC COMPANY LIMITED (%) 02351 1800 &) Www.daol:coth () dao
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20 dunurnannSwann Short-Sell DAOL SEC
wSET

w r' 4 | 1 v.‘
oyamsvigvosanailiilidoiu
Vogamskuos’mﬁﬂﬂuﬁzﬁaﬁu (Outstanding Short Positions) |fJU\"/agaswc“)uﬁ'ma'mha‘nnéwaiq PSus1gUINEUNBN

BuaunBne-UsulsusromsidolsisuidaioyanssoAunannsweongnéndoloinu 60 JutuaNdURgNANLLOSH

nannswe 6 Jun 24 7 Jun 24 10 Jun 24 11 Jun 24 12 Jun 24 13 Jun 24 14 Jun 24 17 Jun 24 18 Jun 24 19 Jun 24 nusliu

AOT-R 126,054,900 | 127,991,700 | 127,502,500 | 127,631,000 | 130,484,800 | 130,909,500 | 132,593,000 | 133,099,100 | 132,072,600 133,985,100 | ___1 lIIII

DELTA-R 92,483,507 92,799,807 94,784,807 95,357,007 96,471,507 91,443,107 97,251,107 93,959,907 93,887,707 95,684,007 __lll _I..I

PTTEP-R 32,754,700 33,199,200 34,129,400 36,658,700 37,105,200 31,338,200 37,362,800 38,406,800 38,259,200 40,478,800 |_ =0l _llll

Wy

KBANK-R | 16,216,100 | 16,364,100 | 16,319,400 | 17,228,400 | 17,586,100 | 16,903,200 | 18,002,600 | 19,855,000 | 19,660,500 | 19,745400 | o mlll

BIS-R | 175,059,207 | 178,855,997 | 180,435,497 | 166,083,297 | 162,366,997 | 153,759,797 | 160,982,597 | 156,223,497 | 166,316,097 | 177,214,297 ([l ue w_ull

SCC-R 10,494,250 | 10,557,150 | 10,552,850 | 10,562,150 | 10,573,750 9,769,750 | 10,281,450 | 10,131,750 | 10,151,950 | 10,478,250 |l masl
ADVANC-R| 5,734,100 | 5,631,800 5,622,200 | 5,797,300 | 5,592,500 5,441,400 5,293,300 |  5112,400| 5,088,400 | 5,408,800 ([NENNua_ &
LH-R 117,731,532 | 118,186,232 | 128,724,432 | 129,174,232 | 128,028,632 | 94,140,632 | 125,201,732 | 123,063,232 | 120,604,132 | 122,074,832 (gglll_NNl
PTT-R 88,276,200 | 90,243,600 | 89,808,800 | 91,195,600 | 92,405,200 | 89,749,000 | 95,277,800 | 104,444,600 | 104,395,600 | 106,866,600 | _ __ Sl
AWC-R | 470,769,693 | 494,726,293 | 488,834,893 | 501,380,093 | 512,257,393 | 485,843,793 | 518,981,193 | 515,995,620 | 519,467,820 | 536,541,220 | w.miHNEI
AOT 12,262,600 | 10,517,900 | 9,961,300 | 9,834,900 | 9,754,400 | 8,652,600 | 9,205,100 | 8,230,300 | 8,123,000 6,469,100 (| HEERamnn.
CPALL-R | 62,477,453 | 64,172,453 | 64675253 | 66,511,853| 70,317,053 | 60,758,153 | 72,721,753 | 64,311,453 | 65550,253 | 68,969,153 |_..ml M.ull
CRC-R 50,257,726 | 50,214,426 | 50,766,126 | 51,867,726 | 52,277,926 | 44,414,626 | 53,200,026 | 54,333,326 | 53,634,926 | 53,871,326 [gualll_NINI
EA-R 86,062,600 | 88,579,100 | 91,551,700 | 94,553,600 | 96,022,500 | 97,087,800 | 97,760,700 | 81,846,200 | 86,308,500 | 96,252,200 | .%mHNIN .1
GULF-R 43,503,600 | 43,447,200 | 46,014,600 | 47,014,300 | 47,152,200 | 45,280,600 | 48,566,200 | 49,559,210 | 46,821,810 | 47,494,710 | gun.Alnm
MINT-R 65,394,632 | 64,076,232 | 64,539,932 | 65065232 | 64,306,932 | 63,415,732 | 66,842,832 | 67,968,432 | 68,447,832 | 68,322,832 |y_.u. NI
PTTGC-R | 42,124,700 | 43,920,500 | 43,607,100 | 44,198,100 | 45,283,300 | 41,123,700 | 44,227,000 | 43,983,200 | 46,422,900 | 46,524,500 | _gaml_mullll
MTC-R 23,845,323 | 23,739,123 | 23,545,423 | 23,717,923 | 24,048,723| 21,603,623 | 23,581,023 | 23,208,723 | 23,205,423 | 23,774,323 |JNNNN_Hunl
BH-R 3,535,300 3,591,600 | 3,589,500 | 3,653,500 | 3,653,700 3,425,600 | 3,601,500 | 3,496,200 | 3,644,000 | 3,893,800 |_gamn_m_ul
CPF-R 34,223,700 | 32,722,200 | 30,816,000 | 33,766,000 | 34,482,100 | 27,798,100 | 32,372,200 | 32,891,400 | 34,143,100 | 37,641,700 |gua AN muill

Source: SET Kuoy: AU




Vouyaanm Program Trading S183uU

nwsaunaa (SET na: mai)

Usznn

Program Trading
MNon Program Trading

Total

Voyasignannswe *
wanwning o
77 JMT
77 MASTER
e JTS

77 NUSA

¢ HTECH

UYL

FEA

SET

mai

SET

SET

SET

i
=]

17,922.60
23,727.98

41,650.58

yaA"1 Program Trading (um) =

226,833,250.00
32,357,112.50
8,401,212.50
3,189,809.00

1,214,577.00

* “Program Trading” waeie nsdauewam ingmetaiidinouimed
+ *uanrdayaTeamanMinGRdsAla uasyarnsdererGeuuasluinnsn fuihmsdewenouih
» *nadiliuansdoyn wonefa Lifwirdwdrinnasiidmun

kil

18,934.60

22,715.98

41,650.58

2567 .|

-1,012.00

1,012.00
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7 PTTEP
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77 MINT

yarsenYein (§1uumn)

USuamsuegada ()

5,763,100
1,268,800
1,241 600
1,851,200
3,428,900
2,160,200
2,840,800
3,135,700

634,300
4,759,700
1,663,600

3,032,200
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% UAAINISYILYIATIBUAUYAAINSTRU T

5,684.25 13.89%

daya o Tui 14 dl.e. 2567

% PFununsrievedafisuivdSuunistene |

yarmsuBtete (Un) ¥ oy
N WUY Auto Matching

225,378,075.00 16.68%
190,612,750.00 2017%
167,350,600.00 20.41%
146,546,150.00 12.06%
134,297,575.00 9.92%
130,416,550.00 10.97%
124,345,300.00 17.41%
104,911,675.00 38.59%
95,272,200.00 10.09%
94,916,470.00 3017%
92,937 ,475.00 15.06%
89,674,225.00 8.53%
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https://www.set.or.th/th/market/statistics/program-trading-value
https://www.set.or.th/th/market/statistics/short-sales/total-short-sales
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! (%) ! (%) "
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63  |BABASD 222,392,124 |y 44.48]1 32 [NER 378,786,117 [y 20.501  63.75
24 [sA 494,027,407 |1 41.21 17.50 18 [EE 552,269,545 |1 19.878  70.17
25 |[A5 491,313,568 |} 40.63[f  20.76 31 [NEX 401,631,897 |1 19.87)  39.67
47 |KUN 286,893,101 [y 38.30[  24.67 6 |ACE 2,008,486,180 |y 19.74)  22.48
19 |NRF 541,472,246 |1 38.20['  33.81 17 |GLOCON 585,829,310 [ 19.04ff  71.66
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88  [isp 150,512,882 | I 31.72[f  32.64 67 [RS 200,640,792 |1 18.76[1  59.69
57  |SFLEX 253,893,821 |} 30.96)y  54.62 55 |LPN 264,954,890 | 18.22 77.14
78  |BM 174,922,479 |y 28.87]1  32.82 97  |TAKUNI 140,767,009 |y 17.60l  80.45
62 |1 229,324,808 |1 28.39F  54.85 14 |EVER 851,136,643 |1 17.53  57.90
5 |ceD 2,247,659,676 |1 27.19  55.65 143 |AMC 82,781,617 |7 17.24f  30.27
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8 [Aqua 1,407,324,114 [y 24.64[1  49.17 164 [x0 69,313,983 [} 16.24  40.05
99 [FvC 138,357,108 |1 24.48[1  63.79 174 |TPCH 64,807,931 |1 16.15)]  55.40
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83  |APCS 158,414,424 [y 24.00[1  45.26 30 [kTC 407,162,468 [y 15.79]  33.96
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41.9. 67
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UINSNISAU “BosSMIsa” JANn uptick rule AIADIUIBDIIU 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

UUUaIUNIIASI:H]

va.1o15e wad

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

va.nsun

« 1Un Upside THRulnuaannlanelnsuna 2/67

infurinastiduidon sun.
iUn Public Hearing

1 » msliaudoivonisto

nannswe

« mslRauIBonniusenunU
grfin woulUSoRuAUN
Gfiofu (treasury stock)
siovluiduinalAusEnunsu
$arin Guus:audoyn
NNISHU

2 « msiduidolnsiinannsweiluus:iu
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wnwuluidundnnswonTdengsnssumsdu

1. nsﬁdﬁnnﬁnn§wdfiqué§ud1nna‘nn§wu’
« foalAgnAreAn:ITeusatilundnndwe Tnes:ySoaniuumsudugs
ua:dauoulundnnswalulFnuanGumsisulii aSorousunSUIDNTE
« msdhndnndwdlus:uulSlundnndwd (scripless) AovJfiiARIL.
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A
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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
https://www.share2trade.com/news/28932/%E0%B8%AA%E0%B8%A3%E0%B8%B8%E0%B8%9B-%E0%B8%A1%E0%B8%B2%E0%B8%95%E0%B8%A3%E0%B8%81%E0%B8%B2%E0%B8%A3%E0%B8%84%E0%B8%B8%E0%B8%A1-%E0%B8%8A%E0%B8%AD%E0%B8%A3%E0%B9%8C%E0%B8%95%E0%B9%80%E0%B8%8B%E0%B8%A5-%E0%B8%87%E0%B8%B1%E0%B8%94%E0%B8%81%E0%B8%8E-uptick-rule-%E0%B8%94%E0%B8%B6%E0%B8%87%E0%B8%84%E0%B8%A7%E0%B8%B2%E0%B8%A1%E0%B9%80%E0%B8%8A%E0%B8%B7%E0%B9%88%E0%B8%AD%E0%B8%A1%E0%B8%B1%E0%B9%88%E0%B8%99

Vouyaanm Program Trading S183uU

nwsaunaa (SET na: mai)

Usznn

Program Trading
MNon Program Trading

Total

Voyasignannswe *
wanwning o
77 JMT
77 MASTER
e JTS

77 NUSA

¢ HTECH

UYL

FEA

SET

mai

SET

SET

SET

i
=]

17,922.60
23,727.98

41,650.58

yaA"1 Program Trading (um) =

226,833,250.00
32,357,112.50
8,401,212.50
3,189,809.00

1,214,577.00

* “Program Trading” waeie nsdauewam ingmetaiidinouimed
+ *uanrdayaTeamanMinGRdsAla uasyarnsdererGeuuasluinnsn fuihmsdewenouih
» *nadiliuansdoyn wonefa Lifwirdwdrinnasiidmun

kil

18,934.60

22,715.98

41,650.58

2567 .|

-1,012.00

1,012.00

doua o TUR 17 die. 2567

% waA1 Program Trading iivuiuyasn
ANSURUIBUUU Aute Matching

30.97

19.36

11.05

5.76

2.26

VoanIsSv1g8osn

NIWsoURalA (SET na: mai)

o
ze
=p_

14 U.v. 2567

Vouasienannswe
nannine -

GULF-R
PTTEP-R
17 BBL
DELTA-R
7 GULF
AOT-R
KTC-R
SCGP-R
7 PTTEP
IVL-R
17 CPALL

77 MINT

yarsenYein (§1uumn)

USuamsuegada ()

5,763,100
1,268,800
1,241 600
1,851,200
3,428,900
2,160,200
2,840,800
3,135,700

634,300
4,759,700
1,663,600

3,032,200

DAOL SEC

% UAAINISYILYIATIBUAUYAAINSTRU T

5,684.25 13.89%

daya o Tui 14 dl.e. 2567

% PFununsrievedafisuivdSuunistene |

yarmsuBtete (Un) ¥ oy
N WUY Auto Matching

225,378,075.00 16.68%
190,612,750.00 2017%
167,350,600.00 20.41%
146,546,150.00 12.06%
134,297,575.00 9.92%
130,416,550.00 10.97%
124,345,300.00 17.41%
104,911,675.00 38.59%
95,272,200.00 10.09%
94,916,470.00 3017%
92,937 ,475.00 15.06%
89,674,225.00 8.53%

Strategy Research


https://www.set.or.th/th/market/statistics/program-trading-value
https://www.set.or.th/th/market/statistics/short-sales/total-short-sales

DAOL SEC

https://www.gsb.or.th/article/%E0%B9%80%E0%B8%A1%E0%B8%B7 %E0%B9%88%E0%B8%AD-long-covid-
%E0%B8%A2%E0%B8%B1%E0%B8%87 %E0%B8%84%E0%B8%87%E0%B8%95%E0%B8%B2%E0%B8%A1%E0%B8%95%E0%B8%B4%E0%B8%94%E0%B8%88%E0%B8%B0%E0%B8%94 %E0%B8%B9/

https://www.etmoney.com/learn/stocks/bhav-bhagwan-che-how-important-is-stock-price-while-investing/
Strategy Research


https://www.google.com/url?sa=i&url=https%3A%2F%2Fwww.gsb.or.th%2Farticle%2F%25E0%25B9%2580%25E0%25B8%25A1%25E0%25B8%25B7%25E0%25B9%2588%25E0%25B8%25AD-long-covid-%25E0%25B8%25A2%25E0%25B8%25B1%25E0%25B8%2587%25E0%25B8%2584%25E0%25B8%2587%25E0%25B8%2595%25E0%25B8%25B2%25E0%25B8%25A1%25E0%25B8%2595%25E0%25B8%25B4%25E0%25B8%2594%25E0%25B8%2588%25E0%25B8%25B0%25E0%25B8%2594%25E0%25B8%25B9%2F&psig=AOvVaw0mWwwiOAO0-dYKl0UX8CsR&ust=1718720990345000&source=images&cd=vfe&opi=89978449&ved=0CBEQjRxqFwoTCMi1l9_s4oYDFQAAAAAdAAAAABAE

S1AMKUUYUU INSUNUBII Covid (U.A.-1J.8.63) DAOLSEC

F1ANGNRA ALade w3y TAENRA iy ulEsuiau IAMERA ARl LlFauiay FIAERA  ALRAl LlFauiay
239 Covid  1-14 §i.0.67 a9 Covid  1-14 §i.a.67 at9 Covid 1-14 239 Covid 1-14
il 2563 il 2563 1l 2563 1.8.67 il 2563 11.8.67

VGI 4.67 1.40 -70.1% IVL 15.90 21.08 32.6% INTUCH 38.50 71.70 86.2% FORTH 4.96 15.77 218.0%
CPNREIT 20.80 10.07 -51.6% AWC 2.70 3.59 32.8% BLA 10.40 19.44 86.9% WHA 1.68 5.42 222.5%
BAM 15.60 8.22 -47.3% ADVANC 156.50 209.53 33.9% ROJINA 3.26 6.13 87.9% SYNEX 3.60 11.75 226.4%
BTS 7.90 4.82 -39.0% AOT 45.25 61.15 35.1% TFG 2.20 4.15 88.8% PLANB 2.42 7.92 227.4%
EGCO 161.00 102.63 -36.3% GUNKUL 1.84 2.53 37.5% BCH 10.00 18.91 89.1% PR9 5.50 18.57 237.7%
DIF 12.00 7.81 -35.0% SPALI 13.00 18.00 38.5% KTC 23.30 44.50 91.0% RBF 2.78 9.42 238.8%
RATCH 37.49 27.41 -26.9% PTT 23.20 32.16 38.6% SFLEX 1.79 3.46 93.4% NER 1.64 5.78 252.5%
WHART 11.22 8.53 -24.0% PTL 8.15 11.55 41.8% KTB 8.80 17.45 98.3% KCE 11.90 42.48 257.0%
EA 27.50 21.11 -23.2% BANPU 3.54 5.04 42.4% TACC 2.42 4.84 100.2% ERW 1.22 4.46 265.8%
M 40.00 31.37 -21.6% JMT 10.55 15.52 47.1% TOP 25.25 50.80 101.2% DOHOME 2.69 10.57 292.9%
OSP 27.25 23.04 -15.5% CHG 1.98 2.94 48.2% BTC 0.28 0.59 109.1% AH 5.36 21.13 294.2%
BGRIM 27.25 23.08 -15.3% MTC 29.50 43.84 48.6% SPRC 3.82 8.17 113.9% CCET 0.98 3.87 294.6%
BIC 25.00 21.44 -14.2% CRC 20.70 30.93 49.4% MEGA 17.90 38.44 114.8% PSL 2.38 9.74 309.1%
3BBIF 6.45 5.55 -13.9% CBG 46.25 69.98 51.3% TKN 4.56 9.98 118.9% MALEE 3.22 13.19 309.7%
STEC 9.65 9.11 -5.6% PTTGC 21.40 32.44 51.6% AAV 0.95 2.13 124.1% TTA 1.85 7.96 330.4%
SCC 244.00 231.55 -5.1% TU 10.20 15.47 51.6% MINT 13.30 30.10 126.3% ICHI 3.42 16.70 388.4%
NEX 2.42 2.36 -2.6% BBL 88.00 134.76 53.1% BH 105.00 241.89 130.4% TRUBB 0.28 1.44 414.7%
JAS 3.40 3.36 -1.3% KKP 32.00 49.31 54.1% GLOBAL 6.73 15.94 136.9% SIS 5.10 28.19 452.8%
IRPC 1.76 1.76 0.3% CKP 2.46 3.84 56.0% HANA 18.10 42.99 137.5% THCOM 2.14 11.97 459.5%
PTG 8.95 9.00 0.5% AEONTS 88.00 138.54 57.4% SINGER 3.56 8.85 148.7% BA 3.58 21.40 497.8%
GPSC 42.75 43.13 0.9% TISCO 61.25 96.98 58.3% STA 9.00 23.02 155.8% YGG 0.99 6.43 549.8%
CPALL 56.25 57.28 1.8% RS 7.64 12.26 60.5% AP 3.40 8.82 159.3% XPG 0.16 1.08 578.0%
CPAXT 27.00 27.58 2.1% KBANK 79.00 128.35 62.5% comz 6.60 17.24 161.2% SISB 5.50 37.58 583.2%
HMPRO 9.00 9.32 3.5% ORI 3.06 5.13 67.6% BCP 13.40 36.31 171.0% ASIAN 1.53 10.53 588.4%
TASCO 14.90 16.65 11.7% TCAP 28.50 47.78 67.6% PRM 2.98 8.19 174.8% KAMART 1.68 13.59 708.9%
LH 5.60 6.29 12.2% CPN 33.25 56.81 70.9% TTB 0.60 1.68 179.3% SAPPE 12.10 104.33 762.2%
QH 1.72 1.94 13.0% BDMS 15.60 27.33 75.2% BSRC 3.14 8.88 182.8% X0 3.14 29.81 849.2%
MAJOR 11.20 12.97 15.8% GFPT 7.25 12.85 77.2% SJWD 4.80 13.71 185.6% WPH 1.32 12.73 864.4%
SAWAD 32.73 39.20 19.8% GULF 22.34 39.73 77.9% AMATA 7.94 23.05 190.4% BYD 0.17 2.00 1,078.9%
CPF 18.70 22.42 19.9% SCB 58.00 104.60 80.3% JMART 4.38 12.81 192.6% RCL 1.66 28.69 1,628.5%
TQM 21.38 26.20 22.5% CK 11.50 21.05 83.0% TRT 1.59 4.67 193.7% DELTA 2.70 76.02 2,715.6%
BEM 6.05 7.87 30.1% ITEL 1.35 2.47 83.2% PTTEP 50.50 151.96 200.9%
WHAUP 3.16 4.14 31.1% STANLY 119.00 218.88 83.9% SIRI 0.52 1.60 208.2%

MBK 12.70 16.67 31.2% MC 6.15 11.42 85.6% CENTEL 13.00 40.26 209.7%


file:///D:/Google Drive/Bloomberg/ราคาหุ้น ต่ำสุดช่วง Covid--Jan-Jun 2020___stockComparisonTrading_excel.xlsx

S1AMKUUYUU INSUNUBII Covid (U.A.-1J.8.63)

NMEEATY  Auads 1-14  uBsuiiay

Covid 1 2563 11.8.67
VGI 4.67 1.40 -70.05%
CPNREIT 20.80 10.07 -51.59%
BAM 15.60 8.22 -47.30%
BTS 7.90 4.82 -39.02%
EGCO 161.00 102.63 -36.25%
DIF 12.00 7.81 -34.95%
RATCH 37.49 27.41 -26.89%
WHART 11.22 8.53 -23.97%
EA 27.50 21.11 -23.22%
M 40.00 31.37 -21.58%
OSsP 27.25 23.04 -15.45%
BGRIM 27.25 23.08 -15.29%
BJC 25.00 21.44 -14.24%
3BBIF 6.45 5.55 -13.88%
STEC 9.65 9.11 -5.63%
SCC 244.00 231.55 -5.10%
NEX 2.42 2.36 -2.64%
JAS 3.40 3.36 -1.27%
IRPC 1.76 1.76 0.26%
PTG 8.95 9.00 0.51%
GPSC 42.75 43.13 0.89%
CPALL 56.25 57.28 1.84%
CPAXT 27.00 27.58 2.14%
HMPRO 9.00 9.32 3.54%
TASCO 14.90 16.65 11.74%
LH 5.60 6.29 12.24%
QH 1.72 1.94 12.98%
MAJOR 11.20 12.97 15.84%
SAWAD 32.73 39.20 19.78%
CPF 18.70 22.42 19.91%

ISUUSyUINgUSINIAU U990U INYUNUYAMIEATUBIININANISS:UNA (low VadInou U.A.-

U.8.2563)
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S1AMKUUYUU INSUNUBII Covid (U.A.-1J.8.63)

Osotspa PCL (OSP)

NMEEATY  Auads 1-14  uBsuiiay

Covid 1 2563 11.8.67
VGI 4.67 1.40 -70.05%
CPNREIT 20.80 10.07 -51.59%
BAM 15.60 8.22 -47.30%
BTS 7.90 4.82 -39.02%
EGCO 161.00 102.63 -36.25%
DIF 12.00 7.81 -34.95%
RATCH 37.49 27.41 -26.89%
WHART 11.22 8.53 -23.97%
EA 27.50 21.11 -23.22%
M 40.00 31.37 -21.58%
OSsP 27.25 23.04 -15.45%
BGRIM 27.25 23.08 -15.29%
BJC 25.00 21.44 -14.24%
3BBIF 6.45 5.55 -13.88%
STEC 9.65 9.11 -5.63%
SCC 244.00 231.55 -5.10%
NEX 2.42 2.36 -2.64%
JAS 3.40 3.36 -1.27%
IRPC 1.76 1.76 0.26%
PTG 8.95 9.00 0.51%
GPSC 42.75 43.13 0.89%
CPALL 56.25 57.28 1.84%
CPAXT 27.00 27.58 2.14%
HMPRO 9.00 9.32 3.54%
TASCO 14.90 16.65 11.74%
LH 5.60 6.29 12.24%
QH 1.72 1.94 12.98%
MAJOR 11.20 12.97 15.84%
SAWAD 32.73 39.20 19.78%
CPF 18.70 22.42 19.91%
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s1AInUUJI0U INYUNUBOY Covid (U.A.-1.8.63)

DAOLSEC

nAEEae el 1-14  ulisudiay
Covid 1l 2563 1.8.67

VGI 4.67 1.40 -70.05%
CPNREIT 20.80 10.07 -51.59%
BAM 15.60 8.22 -47.30%
BTS 7.90 4.82 -39.02%
EGCO 161.00 102.63 -36.25%
DIF 12.00 7.81 -34.95%
RATCH 37.49 27.41 -26.89%
WHART 11.22 8.53 -23.97%
EA 27.50 21.11 -23.22%
M 40.00 31.37 -21.58%
OSP 27.25 23.04 -15.45%
BGRIM 27.25 23.08 -15.29%
BJC 25.00 21.44 -14.24%
3BBIF 6.45 5.55 -13.88%
STEC 9.65 9.11 -5.63%
SCC 244.00 231.55 -5.10%
NEX 2.42 2.36 -2.64%
JAS 3.40 3.36 -1.27%
IRPC 1.76 1.76 0.26%
PTG 8.95 9.00 0.51%
GPSC 42.75 43.13 0.89%
CPALL 56.25 57.28 1.84%
CPAXT 27.00 27.58 2.14%
HMPRO 9.00 9.32 3.54%
TASCO 14.90 16.65 11.74%
LH 5.60 6.29 12.24%
QH 1.72 1.94 12.98%
MAJOR 11.20 12.97 15.84%
SAWAD 32.73 39.20 19.78%
CPF 18.70 22.42 19.91%
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DAOLSEC

DAOL Daily Summary (20 Jun 24)
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DAOLSEC

Fund Flow
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SET Index & MSCI World Index (12 Inougounan) DAOL

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

304
204
104
0
-104

_204
-21.86
Normalized As Of 12/30/2022 Daily 12/30/2022 - 6/20/2024 7HEMXWO Index - Last Price on 6/19/24 35.39 0.11% T High on 06/19/24 35.39 Average 16.15 | Low on 01/05/23 -0.31

M SET Index - Last Price -21.86 1.73% T High on 01/10/23 1.36 Average -11.17 Low on 06/17/24 -22.30

Jan Feb ¢ Mar : Apr May Jun : Jul : Aug H =) : Oct < Nov Dec Jan E Feb : Mar : Apr ¢ May : Jun
2023 2024
Copyright@ 2024 Bloomberg Finance L.P. 20-Jun-2024 07:19:39

SET Index (Stock Exchange of Thailand SET Index) compare SET-WORLD Daily 30DEC2022-20JUN2024




Flow nann EM (NN assets class) USunoanav

Emerging Market Fund Flow
accumulate YTD

B YTD outflows from key EM Asian exchanges 148.540 I
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R
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Dec T Mar’ ' Jun’ ' 'Sep' " Dec’ " Mar’ " TJun’ ' 'Sep' ' 'Decj " Mar " TJun’ ' 'Sep' ' Dec’ " Mar Jun’ 'Sep' ' 'Dect " Mar Jun’ 'Sep' ' Dec’ " 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 05NOV2018-20JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 20-Jun-2024 07:19:10




Flow A1J815 NlKan1-0on 6 natnnaniolige

DAOLSEC

59 6 aaa

20/Jun/24

————————

2,655

———

6,098 -2,343 17,381 23,837

-11,172

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

i i

i i
31MAR2024 i i
18JUN2024 i 189 | 189
19JUN2024 P43 i -43
14JUN2024 i ! 508
18JUN2024 L7 -17
19JUN2024 i .10 | 15
19JUN2024 274 640
19JUN2024 P-4 -2
19JUN2024 i 1,390 i 1,995
19JUN2024 i (73.4) i -194
19JUN2024 L 58 ) -112

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

4,960 -3,356 -3,356 -119,040
-48 -4,168 -2,810 11,692
-113 -2,134 -448 -1,936
-1,703 27,506 38,419 21,459
140 167 -20 290
-72 -658 -495 -873
3,331 4,449 16,638 17,889
-5 -5 -31 -19
3,381 1,261 5,990 -636
-615 -963 -2,896 -5,306
-381 -1,093 -1,494 -2,299

Foreign net buy/sell (daily)

6 AR UANLALGe
2,686

1,741

902 1,310
725
e
[E— _—— - —
-1,137 -995
¥ &% 8% &% 2% 8% ¥ ¥ 4% ¥ ¥
AR I R R A A R

-5,594
-2,620
-15,704
1,590
135
3,120
-105
-2,888
-4,723
-3,325



Net Position Unainunus:inAlunainrulng

Foreign Net Position (Thai Equity Market)

99

15/May/24
16/May/24
17/May/24
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21/May/24
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24/May/24
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31/May/24
04/Jun/24
05/Jun/24
06/Jun/24
07/Jun/24
10/Jun/24
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13/Jun/24

¢

"2
m
—

-50 _

14/Jun/24

N
\
c
S
=
\
N
—

N
S~
c
>
-_
S~
0
i

N
S~
o
>
—
S~
()]
i

DAOLSEC

Foreign Net Position (Thai Bond Market)

8,324

4,549

3,356

2,528 2,342

1,854
1084 1,073 993
I 1“I5 “ La -
- - |

e o ||
-145 -459 _57-6196 _33]:15 23

,226 -1,25%!-;1,346 624

-2,038 -1,931 -2,066 ’
-4,445
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Net Buy/Sell unainumaus:ine DAOL SEC

unyaAnisfionsavvadlinainurtus:inAINLY/an UINNgA

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

‘-----------~
AURD % n1sfioguiu [ AuRG % mstioanay ‘I
. yaAiguadnu * [ . yaAiguadnu * |

wu/an , wu/an ,

IWU/an (Auun) : wi/an @uun) [
TOP 0.27% 315 I KBANK -0.13% -387 I
SCB 0.04% 146 I CPN -0.10% -233 I
CPF 0.03% 50 | cpPALL -0.04% -210 :
GULF 0.01% 37 I sBL -0.05% -124 i
HANA 0.06 % 27 : PTTEP -0.02% -99 I
CHG 0.05% 15 I BDMS -0.02% -86 I
STGT 0.04% 13 I CCET -0.13% -55 I
AWC 0.01% 12 I TISCO -0.07% -53 :
VG 0.08% 11 I rot ~0.01% 45 |
KCE 0.02% 10 0 SPALI -0.13% -44 ]
\_-----------,

AUNGINRA : YaAIluaInuRIvL/an AusrunduonuiuniVasunlay InetdsnUnanan 1ailseuiieu (UTsyaAnanadese)

source : Bloomberg, SETSMART , SET




Net Buy/Sell Unainumaus:ine

WEEK

1
L~ 4 —ll

19-Jun-24 : (USguinsunudunrinou)

'
—_

RUNJ % nasfioguiu

ufyaA1nsiionsavvovlinainuaUs:INAIWWAan uanign

sousoulne DAOL Strategy

-----------‘

KUNJ % N1stivanad

I

B yaAluadnu * : B yaAduaInu * I

wian Wu/an @uuin) I wan Wu/an @uuin) |
TOP 0.56% 652 J AoT -0.08% -683
ADVANC 0.06% 352 J cPN -0.11% -278
SCB 0.09% 334 ] CPALL -0.05% -229
DELTA 0.03% 321 I PTTGC -0.17% -227
MINT 0.10% 159 J scc -0.08% -221
AJ 6.16% 146 I PTTEP -0.03% -192
KTC 0.11% 126 | BBL -0.07% -184
BH 0.04% 79 |l eoms -0.04% 177
CPF 0.03% 54 I e -0.02% -168
CHG 0.14% 41 I GULF -0.03% -132

L B B 5§ §F F B B B N B |

L B & B B & B B B B N |

KUNBIAA : YaATTuadnUAIWL/an AusruendusuiuRilasunlas TnetistanUnanan Iieilssuifiou (LUksyaAtRanadese)

source : Bloomberg, SETSMART , SET

1
W —

19-Jun-24 : (USuingunudugnnieveuiiounau)

AUNU % Nsfioguiu

DAOLSEC

KufyaAnisiionsedvedlinainuAtaus:INAIWL/an UINHgn

sousoulng DAOL Strategy

-----------‘

KUNd % Nshoanay

p yaAuadnu * I » yaAiuaInu I

Wu/an , i} | Wu/an _ i}
IWu/an (@uunn) I Iwu/an (a'lumn)l
BKIH 10.91% 3,176 I AOT -0.54% —4,719'
ADVANC 0.29% 1,784 I BTS -3.54% -2,063 I
KTB 0.37% 882 I PTTEP -0.22% -1,305 I
KBANK 0.30% 873 I BDMS -0.23% -937 I
DELTA 0.08% 861 I LH -1.21% -860 I
TOP 0.62% 720 I HMPRO -0.63% -735 I
CPALL 0.10% 477 I PRM -3.55% -729 I
SCB 0.13% 456 I PTT -0.06% -569 I
TU 0.57% 400 I SCC -0.21% -562 I
CPF 0.15% 286 I CPN -0.23% -549}

L B B N §F N B BN B N B |

HUNEINA : YaAIUaINURITL/an AU g uoNIRUAIUAsuNlay Tneldstanlnangn IlaiUssuifiou (WldyaAiRanadesdn)

source : Bloomberg, SETSMART , SET

V.



AunUnadnusnaUs:INABe-vie duadisd 2021 10ufuun  DAOL SEC

Net Change
18 Jan 21 - Present 19-Jun-24
Net Buy Net Sell —
BDMS 32,737 AWC  (33,451)
oF 22,892 AT :;29“521:' unadnunaus:inAlnngagivigonulng
PTTEP 25,175 CPALL  (24,553) o o
SCB 15,263 BSRC  (21,256) usuinaud 2021 nugigido Iduyann
; — » v
ADVANC 3,441 PTT  (14,808) nUNadnuNaut 1igo KdovIe
KTC 7,800 INTUCH  (14,237) . . ~ _
BCP 4,403 CBN  (10,845) AUIIRIDATUU u19unIdaguu
CK 3,893 scc (9,853)
SCGP 3,622 TTE  (9,422)
)

TOP 3,482 BTS (9,004
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Foreign Net (Equity) - Accumulate
Unit : Million Baht

DAOLSEC

o 9 9 % > % P % ) % 0 x > ™ > o
A S | S S S S . T Y S S, R G S S S S .
& R S & ¢ S & & F ¥ & W & X N g ¢ o F & O S 19-Jun-24
9 o oF @ & & &F & o & & 9 & & o & & & S Y&
Q Q O Q Q Q Q Q Q Q Q Q Q Q Q ) Q Q Q Q Q Q Q Q Q
27-Jan-23 - 18-Jun-24 508 days
i Buy Sell
BDMS 16,922 AWC (32,193)
] ADVANC 7,295 CPALL (30,838)
SCB 6,360 BSRC (21,697)
. . . . . . 2 WH 3,883 AOT (12,981)
V PTTEP  (12,079)
| CPN (10,018)
\ BTS (9,490)
TISCO  (7,294)
.y
PR scc (5,167)
\ e . LH (5,109)
| \ n
\\ \ Y
\ -
Ay ~\
¥ SO
n ~
\*-._‘ S 17-0ct-22 - 27-Jan-23 102 days
01-Jun-22 - 05Ju-22 34days oFhul-22 - 01-Sep22 S8days “S._ Buy sell
i Buy Sell Buy Sell "--,,___“
b CPALL 6924 PTTEP  (6,638)
BH 2,307 PTIT (5,551) BH 7,763 EA (51,591) 01-Sep-22 - 17-0ct22 46 days KBANK 5,619 PTT (5,759)
1 keank 7w PTTEP  (4,659) BiS:u ::Z: HSTP‘: ELH iglzi Buy Sell BBL 4541 PN (3,185)
HUMAN 393 CPALL  (3,664) BT 20ss scc B BG 2374 AOT  (2,875)
BTS 319 SCB (3,002) KBANK 2046 BBL (L1e0) PTTEP 6,434 CPALL (5,688) ADVANC 1,962 PTTGC  (2,159)
ML 307 ADVANC  (2,933) CPN 1940 ADVANC  (1,093) BH 3,739 PTT (1,953) SPALL 1,450 HANA  (1,467)
BG 264 BBL (1.740) HMPRO 1,836 CPF (282) BDMS 2,595 S(B (1,930) e« 782 MTC - (1,157)
GFPT 260 RC (1,526) SCGP 1,485 MTC (209) HMPRO 741 BCMS (942)
AOT 1,066 KBANK  (1,769) e 66 DOHOME  (750)
DOHOME 242 TOP (1,219) TOP 1,281 CBG (702) BANPU 831 MINT L a1
BEC 2% HMPRO  (1,128) SPRC 846 PTTGC (629) (1,441) KkP 614 CRC (745)
scGP 213 ESSO (1,008) CBG 811 RC (1,376)
FORTH 727 STARK (1,283)
KTB 708 BCPG (691)
SPRC 64 CPF (640)
KN 625 KCE (606)



KUNUNaINUAIUS:EINABD-VIE DAOL SEC

8-Jun-24 508 days
Sell

27-Jan-23 -
Buy

BDMS 16,922
ADVANC 7,295

AWC (32,193)
CPALL  (30,838)

SCB 6,360 BSRC  (21,697)
WHA 3,883 AOT (12,981)
TOP 3,319 PTTEP  (12,079)
PTT 3,199 CPN (10,018)
BCH 2,990 BTS (9,490)
MINT 2,635 TISCO  (7,294)
CRC 2,581 SCC (5,167)
BCP 2,387 LH (5,109)

—----------------




Bond Yield vouansy«

US Gov. Bond Yield 2, 10, 30 Year

Bond Yield change to uptrend since mid of 2016

Last Price  EMUSGG2YR Index 4.7268 M USGG30YR Index 11/30/2022-06/18/2024 4.3551 M USGG3M Index 11/30/2022-06/18/2024 5.3789 M USGG10YR Index 4.2362
4 »"/\v\_/w“v“"v\—/&;r""\ N
\ ,\/'\/’«V“fﬁ _\/_’/“HJ \r—V "/-\»\'\_/\"-”\/\/'\/ﬂ-“\«\df\/\~\i~__h. P N e —\»../4./‘%/\/\—‘\/‘““"/\' o St G
NJ’\J\ U g it Hi: 5,2225
. //ﬁ\ ‘ ) i1%,109 /
A '5‘ R
< AN /\ / \
~/ \ /
= \ N £4.7268
ey, \ A M
S \ /
/ | / V b4.5000
\ \/
Ry / ’\h 4.3551
VAN ; \ 4.2362
" b-4.0000
_,/h-‘ ol
),
'/ (l' Qw: 647
P3.5000
M SPX Index 11/30/2022-06/18/2024 5487.03 -
: 5487.03
5000
P-4500
4000
Low J? 33,22 : ! i : g i : d : i ! : } : i ; ]
Dec Jan 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 02DEC2022-20JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 20-Jun-2024 07:20:25




Bond Yield vodlne

SET Index & Yields on Thai 10-year notes

F1700
;1650
1600
F1550
F1500

1450
;1400

F1350

1 1303.82

1 M Thai Bond Dealing Centre 10 Year Index (R1) M Stock Exchange of Thailand SET Index (R2) Thai Baht Spot (L1) Hi: 3.387728 S
A :
37.0004 ) N
/ i \‘\,/ | M NGA
MY \ AN
N \-7 +3.200000}
f \J
36.0004 L AAA A
[ \\A‘ \/" [
1 \-F* +3.000000
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‘Q }/ \J \v A\‘-/ \\ ,,/ \)ﬂ" X \"/\. ,/ j lu’” Y \V
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‘ A \/ ) ' VAN
\ ;
+2.400000
33.000 N/
L
Low: 2.285772 |
i +2.200000
6.00 1 ™ Thailand CPIAll Items YoY (L1) M Thailand Real GDP-(Annual YoY %) on 3/31/24 (R1)
e —/\ +2.50
4,00+ >~ i '
] e e +2.00
S oo e —— g
1.54 /// o= il ey
0'001 ;x;%;<?f' S T e
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Source: Bloomberg
TBDC10Y Index (Thai Bond Dealing Centre 10 Year Index) Thai bond yield Daily 02DEC2022-20JUN2024

Copyright@ 2024 Bloomberg Finance L.P.

20-Jun-2024 07:19:58



ATNUMNDAAISNAUUNIITYAT (INUUINODU

DOLLAR INDEX & THAI BAHT

7 THB Curncy - Last Price (R1) 36.668 T High on 10/14/22 38.334 - Average 33.125 | Low on 12/31/19 29.705 M DXY Curncy - Last Price (R2) 105.226 T High on 09/27/22 114.106 Average 99.119 . Low on 01/05/21 89.436
115

§

110

F36.0001

1 105.226

34.000

100

F32.000
P95

>30.000{. g0

Low: 29.705

"Mar’ ' Jun’ ' 'Sep' " Dec " Mar " Jun’ ' 'Sep' " "Dec = Mar " Jun’ d '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 07JAN2019-20JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 20-Jun-2024 07:18:59




S1A1 Commodity

Commodity Index

Normalized As Of 12/29/2023 Last Price

SPGSAGTR Index - on 6/18/24 -0.0409 -l BCOM Index 4.14 M CO1 Comdty 10.4881 M LMEX Index - on 6/19/24 11.5308

W A Comdty -8.8762 M C 1 Comdty -5.0398 I KO1 Comdty 8.3015 M CT1 Comdty -12.3086

>30
H
>20
//\
. /' iy,
G N
f = \
\
\
\ 5
\ av
L.
R 8.3015
L4.14
NG ereX -0.0409
=3\ -5.0398
N 0T 3
-8.8762
F-10
i -12.3086
Low: -15.1724
' " Jan 15 Jan 31 Feb 14 ' Feb 29 Mar 15 Mar 29 ' Apr 15 Apr 30 May 15 May 31 Jun 14
2024
FAOFOODI Index (UN Food and Agriculture World Food Price Index) Commeodity Index 001 Daily 29DEC2023-20JUN2024 Copyright@ 2024 Bloomberg Finance L.P.

20-Jun-2024 07:19:50



dryrynBouniunu (Brent) guvuidudumrnannsionu

Brent & Net Position

DAOL

| M Brent crude futures (R1) 85.11 M Hedge fund net-long positions on 6/11/24 (L1) 71686 M PTT Exploration & Production PCL (R1) 151.50
PSS P200
Hi{ ‘,“’»-;;vﬂ
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I " _,rW 50
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8 Low: 19.33
'Decj " Mar ' Jun’ ' 'Sepl " Dec " Mar " Jun’ ' 'Sepl ' 'Dect " Mar ST ' 'Sep' ' Dec’.  Mar Jun’ 'Sep' ' "Dec "Mar’ 'Sep' ' Dec’ " Mar Jun’
2018 | 2019 \ 2020 | 2021 \ 2022 ‘

Source: ICE, CFTC

CO1 Comdty (Generic 1st 'CO' Future) Brent net position Daily 0SNOV2018-20JUN2024

Copyright@ 2024 Bloomberg Finance L.P.

20-Jun-2024 07:19:20



ATNISNAUUIJU (Brent

Brent Hydrocracker (HCU) Refinery Margin M1

(FBHCM1 Index) = Futures

/[l Last Price 10.92 T High on 06/22/22 35.78 Average 8.81 | Low on 05/29/20 -0.86

35
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0

Dec’ " Mar ' Jun’ : 'Sep’ L ‘Dec’ T Mar " un’ ' "Sep’ " Dec T Mar " Jun’ " TSep’ ' ‘Dec’  Mar 3 Jun "Sep’ ' Dec’ F NMagt 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. 20-Jun-2024 07:19:30




S1ANIURU

Coal Price - BANPU - ITMG

Coal price relate with 0Oil Price

M XWA Comdty - Last Price 140.00 ;260
;240
;220
;200
;180
;160

120
BANPU TB Equity - Last Price 4.98 _’14.00
= - F12.00
= £EEE = »10.00

SR — +8.00

r-6.00
4.98

M ITMG IJ Equity - Last Price 23875

35000
30000

B COANN

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

XWQ4 Comdty (ICE Newc Coal Fut Aug24) Coal - BANPU Daily 06JAN2023-20JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 20-Jun-2024 07:20:16




S1A1 Gas

Russia Stock Market & Gas Price

: 4500
M IMOEX Index - Last Price 3027.47 Hi; 4287.52

F4000
+3500
F2500
F2000

Low::1916.97

| Last Price M TTFONXHR Index (L1) 35.00 MING1 COMB Comdty (R1) 2.918 _ Hi:-9:680 b10.000
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9.000

40 b-8.000
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6.000
1504 F
P5.000

Lo k4,000

1.000

"Mar’ T : 'Sep' : Dec’ " Mar’ Jun’ : 'Sep' ' "Dec’ " "Mar : Jun’ : 'Sep' ' "Dec’ " Mar Jun’ ' 'Sep' : "Dec’ " Mar : Jun’ : 'Sep' d ‘Dec’ . "Mar ' Jun’
2019 2020 2021 2022 \ 2023 2024
IMOEX Index (MOEX Russia Index) Russia - Gas Price Daily 12JAN2019-20JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 20-Jun-2024 07:20:08
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Dicend  Dividend Stocks
Stocks B

KUNUN1sY1eduwaluomsINgy




MISIKUNU Dividend Yield gv

DAOLSEC

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

Stock

SAT
SIRI
sSCB
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
0651 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
Ccowm7
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 : 10.00 : 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 458 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



DAOLSEC

Market Indicators



Calendar (Week) DAOL SEC

Date Country Event Period Surv(M) Prior
17-Jun CH 1-Yr Medium-Term Lending Facility Rate Jun-17 2.5% 2.5%
CH New Home Prices MoM May - -0.6%
CH Industrial Production YoY May 6.1% 6.7%
CH Retail Sales YoY May 3.2% 2.3%
us Empire Manufacturing Jun - 13.4 - 15.6
18-Jun EC CPI YoY May F -- --
us Retail Sales Advance MoM May 0.25% 0.00%
us Manufacturing (SIC) Production May - -0.3%
TH Car Sales May -- 46,738
19-Jun JN Exports YoY May 13.1% 8.3%
20-Jun CH 1-Year Loan Prime Rate Jun-20 3.4% 3.5%
us Initial Jobless Claims Jun-15 - 242k
us Housing Starts MoM May 0.6% 5.7%
us Building Permits MoM May 1.2% -3.0%
21-Jun us Existing Home Sales MoM May -1.5% -1.9%
24-Jun TH Customs Exports YoY May -- 6.8%
26-Jun us New Home Sales MoM May - -4.7%
TH Mfg Production Index ISIC NSA YoY May - 3.43%
27-Jun CH Industrial Profits YoY May -- 4.00%
EC Consumer Confidence Jun F - -
us GDP Annualized QoQ 10T - 1.3%
us Initial Jobless Claims Jun-22 - -
us Advance Goods Trade Balance May - -$99.4b
us Pending Home Sales MoM May - - 0.1

28-Jun TH BoT : Thai's Economic Monthly Report
us PCE Deflator MoM May 0.0% 0.3%
us PCE Deflator YoY May - 2.7%
us PCE Core Deflator MoM May 0.2% 0.20%
us PCE Core Deflator YoY May 2.6% 2.8%

us U. of Mich. Sentiment Jun F — -
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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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mmFED Reserve Balance Wednesday Close

6/3/2024

10/4/2024

15/5/2024

fI01aVN1SBOFUNSWEVOU
Fed (QE) s198UnH

- 60,000,000
~ 55,000,000
~ 50,000,000
- 45,000,000
- 40,000,000
- 35,000,000

- 30,000,000

DAOL SEC

(27,338.00)
(29,610.00)
(45,575.00)
(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)
3,739.00

20-03-24
27-03-24
03-04-24
10-04-24
17-04-24
24-04-24
01-05-24
08-05-24
15-05-24
22-05-24
29-05-24
05-06-24
12-06-24

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
7,222,996.0
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World Market Can. (Trillion USD World Market Cap. Growth
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P/E pannrudnrye DAOL SE

Market P/E (current & Forward) ST, 15-Jun-24
P/ERatio= ~ P/ERatios  P/ERatio
Index Name country Index Trailing 12M= Forw ard ('24) « Forward ('25) D|V|de_nd . Currgnt LAST_UPDATE TIME
. g Yield Earnings Yield
Current 12M* 2567(f) ® 2568(f)
FTSE Bursa Malaysia KLCI MA 1,607.32 15.23 & 14.35 E 13.30 4.02 6.57 14-Jun-24 . Requesting D s
PSE - PHILIPPINE SE IDX PH 6,383.70 11.74 1 10.82 & 9.85 2.86 8.52 14-Jun-24 Requesting D fiuius
Straits Times Index STI Sl 3,297.55 12.06 E 10.74 . 10.18 5.04 8.29 14-Jun-24 . Requesting D 7115
KOSPI INDEX SK 2,758.42 . E 14-Jun-24 Requesting D il
_TAIWAN TAIEX INDEX 2250472 2476 .  19.87 = _14-Jun-24 Requestlng D mm,

. STOCKEXCHOFTHAIINDEX | TH | 1,306.56 :

14-Jun-24 Requestlng D “hm (S ET50)

- 14-Jun-24 . Requesting D 7y

14-Jun-24 . Requesting D suladie
14-Jun-24 . Requesting D gy
14-Jun-24 Requesting D 5. (A-Shares)
14-Jun-24 Requesting D 5. (Composite)
14-Jun-24 . Requesting D sosns

15-Jun-24 Requesting D w3+ (Dow Jones)
15-Jun-24 Requesting D w3 (S&P-500)
15-Jun-24 Requesting D &3+ (Nasdaq)
14-Jun-24 Requesting D u5siaa

15-Jun-24 . Requesting D 537

14-Jun-24 Requesting D . (Nikkeli)
14-Jun-24 Requesting D :l51 (300 w540)
14-Jun-24 Requesting D :154 (50 w510)
14-Jun-24 . Requesting D ] nnu (600 w5wn)
15-Jun-24 . Requesting D asasiulan (MSCl)

N 76,992.77
JAKARTA COMPOSITE INDEX ID 6,734.83
HO CHI MINH STOCK INDEX VN 1,279.91
SHANGHAI SE A SHARE INDX CH 3,179.16
SHANGHAI| SE COMPOSITE CH 3,032.63
HANG SENG INDEX HK 17,941.78
DOW JONES INDUS. AVG us 38,589.16
S&P 500 INDEX us 5,431.60
NASDAQ COMPOSITE us 17,688.88
CAC 40 INDEX FR 7,503.27

DAX INDEX GE 18,002.02

NIKKEl 225 JN 38,814.56
FTSEUROFIRST 300 INDEX EC 2,029.23
Euro Stoxx 50 Pr EC 4,839.14

STXE 600 (EUR) Pr EC 511.05

MSCI WORLD MULT 3,492.05
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EPS najnrudnnye

15-Jun-24
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. po s Current - FWDPE : FWDPE
Earnings Yield = (CurrentYear) 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 6.6 14.4 13.3
474.3 292.6 343.2 529.8 589.8 648.3 8.5 . 10.8 9.8
228.6 153.0 181.6 314.7 313.7 324.0 8.3 10.5 : 10.2
135.2 109.2 245.0 171.0 251.5 314.3 6.1 1 11.0 8.8
619.8 672.0 1,224.5 931.8 1,132.5 1,314.7 4.0 = 19.9 = 17.1
I /850 481 7481 740 0181 . 1037 64l 14215 . 12,6
53.7 33.7 49.5 47.1 54.6 61.6 6.2 | = 14.8 : = 13.1
1,699.9 1,766.5 1,930.2 3,204.6 3,522.5 4,047.9 42 . 21.9 19.0
303.4 181.6 244.5 175.3 542.3 597.1 4.8 12.4 11.3
60.7 53.3 82.9 83.5 112.4 134.4 6.2 : 11.4 9.5
224.8 203.5 243.7 226.1 281.9 311.8 7.1 11.3 : 10.2
215.3 195.4 232.4 215.7 268.9 297.5 7.1 : 11.3 10.2
2,416.7 2,146.0 2,076.1 1,910.0 2,045.5 2,179.3 9.9 8.8 : 8.2
1,509.2 1,292.7 1,797.2 1,868.6 2,031.6 2,275.6 45 : 19.0 17.0
163.6 142.8 198.3 228.1 244.8 277.2 3.9 22.2 : 19.6
316.0 306.7 435.7 465.0 554.2 703.1 2.3 & 31.9 25.2
361.9 231.2 410.7 578.9 569.3 614.2 7.7 13.2 @ 12.2
841.1 668.0 1,078.5 1,329.7 1,387.1 1,581.9 6.3 & 13.0 11.4
1,254.7 745.7 1,691.8 1,562.7 1,738.2 1,932.1 3.6 22.3 : 20.1
103.6 78.6 111.1 146.0 143.4 154.0 6.6 14.2 13.2
239.7 174.1 247.6 356.5 357.6 386.1 7.1 13.5 = 12.5
25.8 18.5 27.1 36.3 36.2 39.2 6.5 1 14.1 13.0
128.6 104.4 152.2 171.9 179.1 199.7 45 & 19.6 * 17.5

*
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EPS : Growth Rate manrRuaAny« DAOL SEC
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15-Jun-24 EPS Growth EPS Growth EPS Growth : EPS Growth EPS Growth

EPS Growth 2020 2021 Trailing 12M 2024(f) - 2025(f)
uwarde -26.1% 60.6% 02% - 51% - 8.0%
faUtlud -38.3% 17.3% 544% = 113% 9.9%
&9A TS -33.1% 18.7% 733% & -03% = 3.3%
LA L6 -19.2% 124.4% -302% = 471% = 25.0%
Leiviu 8.4% 82.2% -23.9% 215% = 16.1%
e (SET) -41 7% 63.3% 35%;: 18.6% - 13.0%
lne (SET50) -37.3% 47.0% -4.8%;| = 15.9%; = 12.8%
Suidie 3.9% 9.3% 66.0% = 9.9% : 14.9%
sSulafida -40.2% 34.6% -28.3% = 209.3% = 10.1%
Saauy -12.2% 55.6% 07% - 34.7% * 19.5%
fu (A-Shares) -9.4% 19.7% 72% s 24.7% - 10.6%
fu (Composite) -9.2% 18.9% 71% & 24.7% = 10.6%
dauny -11.2% -3.3% -8.0% = 71% - 6.5%
&1¥54 (Dow Jones) -14.3% 39.0% 40% - 8.7% = 12.0%
&1¥54 (S&P-500) -12.7% 38.8% 15.0% = 73% = 13.2%
fus54 (Nasdaq) -2.9% 42.0% 6.7% * 19.2% = 26.9%
l5oLAa -36.1% 77.7% 41.0% = 1.7% & 7.9%
Leasu -20.6% 61.5% 23.3% = 43% = 14.0%
eirlu (Nikkei) -40.6% 126.9% 76% & 11.2% - 11.2%
e151 (300 w3¥n) -24.1% 41.4% 31.4% = -1.8% = 7.4%
g1 (50 U3EN) -27.4% 42 2% 44.0% & 0.3% = 8.0%
e151 (600 u3¥N) -28.3% 46.2% 34.0% = -02% = 8.1%
aanviulan (MSCI) -18.8% 45.7% 12.9% :‘ 4.2% . 11.5%

®apsnnnnnmnnnt




wamnaulinunanrulng INsunumanlan DAOL SEC

Total Return Index : wamadulinuaNNiIsainulunainma lunma:govioan

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 0.7%| 8.1% 0.4% 7.1% 0.5%| 98% 1.6%| 5.4% -1.6%| 8.4% 3.1%| 10.4%
1 month 2.3% 7.6% 0.1%| 714.0% 1.6%| 175.6% 4.2% 8.3% -4.4% 6.8% 7.9% 11.3%
3 month 3.7% 8.9% 3.7%| 7131% 5.9%| 14.6% 5.6%| 10.7% -4 1%| 10.5% 9.4%| 15.0%
6 month 13.8%| 9.0% 11.9%( 724% 15.0%| 738% 16.3%| 77.0% -1.3%| 10.3% 20.4%| 15.5%
9 month 19.1% 9.7% 12.1%| 7128% 13.7%| 14.2% 23.0%| 11.6% -12.3%| 17.4% 28.6%| 15.8%
12 month 20.1% 9.7% 9.0%| 7128% 9.5%| 14.2% 26.3%| 71.3% -13.3%| 71.2% 31.2%| 15.7%
Month to date 1.9% 7.2% 2.7%| 16.4% 3.7%| 17.9% 3.0% 6.7% -2.5% 7.0% 5.6%| 11.2%
Quarter to date 2.6% 9.3% 41%| 132% 7.0%| 14.6% 3.7%| 11.1% -3.7%| 10.8% 8.0%| 75.9%
Year to date 10.9% 9.0% 6.2%| 123% 9.2%| 13.9% 14.7%| 11.0% -5.83%| 10.3% 18.1%| 175.8%
2U 17.7%| 134% 5.8%| 147% 5.2%| 16.4% 22.3%| 16.5% -6.6% 11.1% 28.9%| 21.5%
3U 5.4%| 14.0% -5.5%| 15.8% -6.0%| 17.3% 10.3%| 77.3% -4.3%| 11.1% 8.7%| 229%
4U 18.4%| 13.7% 4.8%| 15.7% 4.3%| 17.0% 17.4%| 16.9% 1.6%| 128% 17.4%| 226%
50U 11.2%| 17.0% 3.6% 17.3% 4.2%| 18.0% 15.3%| 21.3% -1.8%| 16.9% 18.6%| 25.2%
10U 8.5%| 143% 2.7%| 15.8% 4.2%| 16.0% 12.9%| 17.8% 21%| 145% 16.3%| 271.1%
Remark : Total Return 5mﬂn5uqmﬁ'w|ﬁ8uﬁu5U||snvaau'o\1|oa'ufuq 15-Jun-2024 Source : Bloomberg

SD* = Standard Deviation USuiJu Annualized




nilsmannrud 2024 DAOL SEC

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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Thai Stock Market (Earning Yield Gap)
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Strategy Research



SET Profitability as of 1Q-2024 DAOLSEC

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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