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|SETImpact Gain |impact | Trade _|Change |%Chg __|Volume _lvaie | ____|| mailmpactGain |impact |Trade _|Change [%Chg _lvolume [vae | |

INTUCH +1.1700 71504 +4.50 672 149095 1042254 MASTER +0.4350 6150t +1.50 2.50 24621 148196
ADVANC +0.7200 211.00  +3.00 144 79669 1678577 X0 +0.3075 2975  +0.75 2.59 12970 38202 SET Index (SET)
FTT +0.5750 3225  +0.25 078 336709 1079606 TRP +0.1700 1250  +0.50 417 12607 15633 b J1440.00
KTB +0.5650 17.70  +0.50 291 986213 1735919 MAGURO +0.1680  19.10t +1.40 791 167660 312189 % o a
GULF +0.4750 4025  +0.50 1.26 81444 325261 SPA +0.1240 745 =0.10 1.42 13903 9914 b | | LLujmjua’]ﬂm 1354 1358 1368 1380 J1435.00
PTTEP +0.3200 152504 +1.00 0.66 49414 754788 ALPHAX +0.0898 073 +0.01 1.39 16351 1192 > 7 7 7
BAY +0.2065 2525  +0.35 1.41 1589 4004 MW +0.0000  65.00 +2.25 3.59 397 2542 E < e J1430.00
CPF +0.2040 2270  +030 134 141308 318715 TNH +0.0850 3550 +050  1.43 91 322 M LUITURNA LY 1340 1330
STA +0.1680 2410t +1.40 617 452748 1072954 MUD +0.0816 144 =008 5.88 352 48 E / J1425.00
TOP +0.1800 5175  +1.00 197 122380 631730 JPARK +0.0780 635t  +0.20 3.25 18515 11617 7
STGT +0.1610 11301 +0.70 6.60 159148 177740 TPCH +0.0780 6.951 =0.20 2.96 2218 1510 E 41420.00
TIB +0.1568 1.68  +0.02 120 3101611 520552 MEB +0.0725 3075t +0.25 0.82 1106 3348 , | Iy .
CCET +0.1344 3.74t  +0.16 447 1833349 685328 BEM +0.0708 2.821  =0.12 444 18514 5136 E ' 11415.00
CRC +0.1225 3125  +0.25 0.81 41430 128478 CHOW +0.0616 2.661 +0.08 3.10 2433 648 |
TS +0.1200  71.00t 200  2.90 9572 66108 PRI +0.0620 10201  =0.20 2.00 6333 6355 | . J1410.00
GPSC +0.1150 4425  +0.50 1.14 64026 281163 TACC +0.0590 490  +0.10 2.08 31506 15356 I ¥ | $1405.00
BLA +0.1120 2010  +0.80 415 32373 64368 LEO +0.0496 484t  +0.16 3.42 22485 10864 : :
HMPRO +0.1060 9504 +0.10 1.06 257443 244728 SCL +0.0408 1811 +017 1037 115340 20229 b [ | | Iremman
5CC +0.1000 23500  +1.00 043 10366 243615 MGl +0.0400 1920  +0.20 1.05 33977 65430 . | | d
KBANK +0.0950 128504 +050 039 76019 977982 24CS +0.0420 332 <010 311 04876 31732 3 l | : 1396 g
CPN +0.0800 5750t +0.25 044 40170 229706 SMART +0.0404 0.74t  =0.04 5.71 27614 1988 :
THG +0.0875 3850 +1.25 EET 1280 1868 BC +0.0385 100t =007 7.53 100 10 b [ | , | | 31300.00
DIF +0.0860 7.90t  +0.10 1.28 44621 35063 SONIC +0.0324 171t +0.04 2.40 27577 4706 | i | : | |
BA +0.0680 2240  +0.40 1.82 65841 145857 AF +0.0310 064  +0.02 3.23 51 3 b | | |I : II 31385.00
BGRIM +0.0630 24204  +0.30 1.26 98510 238691 STP +0.0300 13701 +0.30 2.24 2729 3691 : | |
5ISB +0.0600 3850t +0.75 1.99 17602 66858 FPI +0.0292 214t +0.02 0.94 152 32 b i | 'y . I a8 | J1380.00
BCP +0.0550  37.004 +0.50 137 41647 154355 P +0.0295 505t  =0.05 1.00 692 346 L[ | | | " AT
TISCO +0.0450  97.751 +0.75 077 30513 297157 META +0.0270 0.141  +0.01 7.69 6609 91 b | | . | J1375.00
PLANB +0.0525 805  +0.15 1.90 31538 25337 PROEN +0.0264 1.631  +0.08 5.16 10358 1641 | | ‘ i | g +
SKY +0.0480 2550t +0.80 3.24 10399 26388 HL +0.0260 1050  +0.10 0.96 2046 2130 b : | | ‘ | | A | | 'T b gy J1370.00
i | ! 13b8 uihy | | | J1385.00

| SETImpact Loss [Impact [Trade | Change [%Chg _[Volume [vawe | || [mailmpactLoss [Impact [Trade [Change [%Chg [Volume [Vawe | || |8 | ' L J 11360.00
DELTA 75.00 -0.66 87820 658510 NEWS -50.00 101241 105 ‘ |
PTTGC 32.75% -296 209231 687978 AU 7.50 -2.60 17998 13504 b | 1 3 54 41355.00
BDMS 27.25 -0.91 427814 1166388 EURO -4.86 8198 5725 |
OR 17.20 -1.15 336790 579461 VL -6.98 331356 41375 b J1350.00
TRUE 8.45 -0.59 825165 702091 JCKH -33.33 52533 157
5Pl -3.99 175 1174 FSMART 5.95 -1.65 9742 5831 E | J1345.00
SCB 104.50 -0.48 52548 549792 KCCAMC 2384 -4.03 2778 680 | | |
TGH -13.02 42 62 READY 7.554 -6.21 1513 1175 E J1340.00
GLOBAL -1.82 79027 128577 YGG 6.55 -1.50 26293 17243 i |
MTC 44.004 -1.12 35840 158572 ECF 0.59 -7.81 12796 758 E ;ﬁm
BBL 133.50 -0.37 118096 1580331 SALEE 0.684 -4.23 12252 815
TCAP 47.25 -1.56 37769 178389 NCL 0.42 -16.00 34689 1516 E 1330 , 4133000
MEGA 38.254 -1.92 12407 47465 SFT 3.741 -2.09 1557 571 |
AWC 2.62 055 1378190 495440 TITLE 4141 -0.96 3113 1276 3 1325.00
ITC 23.20t -0.85 45564 105745 SECURE 15.90 -1.85 9535 15417 o ]
0SP 23.10 -0.86 268556 622584 WICE +0.0025 6.25  +0.05 0.81 25051 16077 oA e s T i T E T m
TLI 8.201 -0.61 255624 208756 =
VL 21.10t -0.47 273147 575383 LEO +0.0496 4841 <016 3.42 22485 10864
RATCH 27.50 -0.90 28598 78551
BTS 490 -0.81 2028829 1001120 SET 133274 +433 +033% Vol Proj. 0.001328.41-100.00% 17:03
WHART 8.65 -1.70 32468 28236 GAP: - SET Index
LPF 12.201 -1.61 29074 35245 B.Vol Bid Ask  OVNol Avg. 34.89 %Buy 5215  %Sell 47.85
BYD 1.95 441 303658 59630 Open 1327.30 Volumel1542178D %B-S 430
STEC 8.95 -3.24 45721 41422 High 133412 VoISD 13443223 Value 40260659
HANA 41.25t -1.20 90318 372745 low 1325.95 Mktcap16489674 %Mcap  100.00
EPG 6.154 -2.38 22210 13682 Prev 132841 BVPS N/A P/BV 1.25
TOA 21.90 -0.90 6457 14141 %Swing 0.62 EPS N/A P/E 17.40
SAWAD 39.754 -0.62 36342 144933 %B_Vol % % 9%O0_Vol Impact +4.330 DPS N/A  Yield(%) 3.45
CIMBET -2.00 11485 566

296884 101749 SET 133274 +433 +0.33% 40269.66MB Gain 278 lose 197 Unch 175 P/E  17.40




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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US Nonfarm Payrolls DAOLSEC

NFP TCH 272k May 05 Jul 19:30 -

US Employees on Nonfarm Payrolls Total ... Bureau of Labor Statistics
NFP TCH Index. ]9 Suggested Charts | | Actions . Edit « 1NN i Chat
06/10/2018]=] -[05/31/2024]H] [Last Px |[Local CCY_[-] O Mov Avgs.# O Key Events
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CME FedWatch Tool

CME FEDWATCH TOOL - CONDITIONAL MEETING PROBABILITIES
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https://www.cmegroup.com/markets/interest-rates/cme-fedwatch-tool.html
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As of 10-06-2024

foyamsvrevosaiidililagonAu

VoyamsvusosnRdnIUIGigorAU (Outstanding Short Positions) 10uloyas1g3URnaAraNNEWe< THSUSIEUINELNBN

Boaundne:=UsulsusnensidelsisundavoyanissorunannsweenanAindeltonu 60 SUtUIINIUNRGNANNLBOSH

nannSweg | 20 May 24 | 21 May24 | 23May24 | 24May24 | 27 May24 | 28 May24 | 29May24 | 30May24 | 31May24 | 4Jun24 5 Jun 24 6 Jun 24 7 Jun 24 nuoTdu ‘
AOT-R | 117,119,600 | 119,048,000 | 120,300,800 | 121,121,400 | 118,495,000| 118,495,000 | 124,519,500 | 126,509,900 | 130,382,200 | 121,864,800 | 124,148,600 | 126,054,900 | 127,991,700 | _ .. _gilanlll
DELTA-R | 83,854,140 | 84,582,400 | 84,755,100 | 86,756,647 | 83,259,807 | 83,259,807 | 91,888,807 | 93,810,707 | 96,685007 | 89,529,007 | 91,901,307 | 92,483,507 | 92,799,807 | _ . pllsnnl ‘
PTTEP-R | 32,587,600 | 33,055,400 | 33,249,800 | 33,277,100 | 27,537,800 | 27,537,800 | 33,743,700 | 34,711,500 | 34,406,100 | 31,603,900 | 32,334,300 | 32,754,700 | 33,199,200 ([JEIN _Illunil ‘
KBANK-R | 24,570,100 | 24,560,800 | 24,339,000 | 23,859,700 | 23,176,700 | 23,176,700 | 24,363,300 | 25,969,600 | 25,869,200 | 15,947,500 | 16,070,800 | 16,216,100 | 16,364,100 [JIIINAIN]

BIS-R | 287,157,622 | 285,086,922 | 284,284,002 | 273,465,722 | 264,573,422 | 264,573,422 | 260,611,922 | 258,149,989 | 250,645,861 180,581,097 | 172,151,697 | 175,059,297 | 178,855.997 (\INNNNRNN_

SCC-R 10,311,650 | 10,629,650 | 11,173,450 | 11,551,350 | 11,040,850 | 11,040,350 | 13,328,150 | 13,787,250 | 13,770,850 | 10,197,750 | 10,298,950 | 10,494,250 | 10,557,150 | _... .
ADVANC-R| 6,915,400 6,973,100 6,797,300 | 6,835,600 6,627,100 6,627,100 | 6,728,800 | 6,787,600 6,741,100 5,536,000 5,567,700 5,734,100 5,631,800 ([NIINOIND -

LH-R 268,461,300 | 261,586,200 | 261,382,900 | 252,959,000 | 222,305,900 | 222,305,900 | 242,948,900 | 241,087,500 | 231,734,008 | 112,583,332 | 111,567,032 | 117,731,532 | 118,186,232 [JNllmalll____

PTT-R 84,536,700 | 86,931,400 | 88,073,700 | 87,830,600 | 83,902,200 | 83,902,200 | 97,734,800 | 97,126,200 | 99,053,300 | 84,854,100 | 84,886,000 88,276,200 90,243,600 | _.. [l _.x

AWGC-R | 372,593,120 | 419,250,920 | 432,377,820 | 434,568,720 | 403,480,320 | 403,480,320 | 448,940,720 | 464,030,120 | 474,935,120 | 440,802,793 | 446,576,293 | 470,769,693 | 494,726,293 | suna<Bllunll

AOT 11,804,600 | 12,082,000 | 12,054,700 | 12,862,400 | 11,605,900 | 11,605,900 | 12,278,300 | 12,040,800 | 11,865,800 | 11,213,600 | 11,891,400 | 12,262,600 | 10,517,900 [ggalwalnuanl_
CPALL-R | 60,596,353 | 62,870,753 | 65,718,953 | 67,965,853 | 56,288,853 | 56,288,853 | 73,989,453 | 75,285,453 | 75,836,053 | 59,664,153 | 59,454,053 | 62,477,453 | 64,172,453 |_.ul_ I)...x

CRC-R 56,668,626 | 57,715,626 | 58,723,826 | 57,926,076 | 51,108,276 | 51,108,276 | 56,753,076 | 57,052,876 | 59,181,076 | 51,048,876 | 49,562,026 | 50,257,726 | 50,214,426 (JML..m0). .

EA-R 73,020,700 | 78,774,600 | 83,082,700 | 81,889,000 | 78,113,100 | 78,113,100 | 81,583,400 | 87,007,800 | 88,958,600 | 78,593,900 | 80,524,600 | 86,062,600 | 88,579,100 | yHEuxEllunll

GULF-R 44,376,700 | 44,652,900 | 46,179,700 | 47,036,610 | 45,740,210 | 45,740,210 | 47,576,110 | 48,582,210 | 48,307,110 | 41,958,500 | 42,774,700 | 43,503,600 | 43,447,200 |ggHlmalll -..

MINT-R 56,333,232 | 56,806,732 | 58,022,032 | 58,537,932 | 54,986,832 | 54,986,832 | 70,557,732 | 75,223,832 | 74,958,532 | 62,406,932 | 65472,932| 65394,632| 64,076,232 ___  Illanas
PTTGC-R | 36,165,000 | 37,755,900 | 38,487,400 | 40,972,100 | 35,456,600 | 35,456,600 | 45,441,400 | 46,267,300 | 46,895,400 | 41,630,700 | 41,514,300 | 42,124,700 | 43,920,500 | _.x_ Hllumill

MTC-R 28,005,600 | 29,578,100 | 27,748,000 | 29,346,600 | 26,285200 | 26,285200| 28,856,000 | 29,125600 | 29,342,500 | 22,991,023 | 23,763,623 | 23845323 | 23,739,123 [JlElaslll _-._

BH-R 3,623,400 3,644,900 | 3,813,000 3,819,900 | 3,089,200 | 3,089,200 | 3,803,700 | 3,834,000 3,933,200 | 3,385,500 3,350,900 3,535,300 3,591,600 (REll. _1lbaann

CPF-R 41,675,580 | 43,222,180 | 43,724,880 | 41,693,080 | 35,472,280 | 35,472,280 | 42,905,780 | 45,102,680 | 44,925,880 | 32,615,600 | 32,184,400 | 34,223,700 | 32,722,200 [JllN.HN) L

Source: SET

KLo®: AU
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Portfolio Performance DAOLSEC

DAOL Portfolio Accumulated Return

DAOL Portfolio Accumulated Return 7-Jun-24
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Portfolio Performance DAOLSEC

7/6/2024 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 5.40 101,520.00 (3,760.00)| -3.57%
SET 1332.74
Total 10% 105,280 101,520 (3,760)
CASH 90% 944,958
Total Portfolio 1,046,478 4.65%
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Daily Pick DAOL SEC
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== Net Profit ===Growth source : Bloomberg
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DAOLSEC
TECHNICAL VIEW

10 June 2024 # 105

SET : 1n2yAMWUWIU

S50M24

nuoltiv :  1INJVAdWULOU

SCL

—!//// 2 quamu. Trading NSouU 814-822
,,J%// aun3:1UsNENTRLIIKTY
7 aniu: Long : Un ninkan 814

0 2 amuz short : fio mnkian 814

— 1.94-2.04 810, 807

HIu9AIU

N Cut Loss

822, 825, 828

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)

1A (UKIBU) 9= IUSUMF\BOUHOHO’IUIEIUH‘IUiH‘] h’mnﬁumnmslvunamm :AalUTNINWASIIIA:NWADW l1as valnuna\lnulunawuvwmsnnam\lsaunaunaumsméuhaunu




DAOLSEC

CASH BALANCE

10June 2024

nanNSweiRAA Cash Balance Us:=91dUnH (Turnover List)

'
2

nannsSweanmm Cash Balance

*KGEN / KGEN-W2 24 W.n. 67 —130.4. 67

AUNEINA
* $:6U 1 : IKSosioannsouIduan 100% nouBo (Urud Cash Balance) + AMUAIUINUOINUBOVIE

= 56U 2 : IFBaMBNSONITUAR 100% foudo (Uryd Cash Balance) + RUAILOMUDUIIUEOVIE + FU Net Settlement

=+ g:6U 3 : IRB0fosNnsoNIIUAR 100% roudo (Uryd Cash Balance) + FIUAUONUDIRIUZOVNE + KU Net Settlement + AIUBOVEEIAS10 1 SUhms

DAOL SECURITIES (THAILAND) PUBLIC COMPANY LIMITED  (£) 02851 1800 &) Wiww:daol.coth (F) (&




Hovo LIVE (8.50-9.30 U.)..... (10 0.8).67)
“SET guAyJ Sideway sowaus=3uIwm, NUJ. llAzARguUWSsSA N1INA”

Us:inudnAry

*  JUnKD Event Ty nan1dog Us=su Fed, nud. AManungo:Isisundiu
n1sUs:ssoul ?

°  AJIAVNISVINIIUUDNNIAINBUMNSYIIEHSTYODNUNIAINATINUOIEII ?

*  ARMUARYUWSSANIDINA !

°  AolavaJoaniuvonuInNIIAIN AUNaulknuunv:lnUs:losu?

* WU PDP IMUIWuandouwdaanunuuidounn: 51% 1s1odgiolrnuung:
[AUs:losu?

Strategy Research
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30-May-24
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DAOLSEC
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SE SET Index Series Us:n1ARUIV-00n TunisAiuorunstid DAOL SEC

FTSE SET Index Series  Us:n1ARUN1-00N luN1sAUOUNBUY  [ne9:lEsiadn 21 0.9.67

fun1s rebalance .... (Us:NA U7 0.8.67).........

#FTSE SET Large-Cap Index
+KUIVY ;. BH

-HUooN : BJC
HUANSOV :

FTSE SET Mid-Cap Index
+KUIV1 : BJC, BTSGIF, ICHI
-KUaN : BEC, BH, NEX, SABUY, SCAP, SUPER, TPIPL

..... << SoUSOUlny DAOL Strategy >>

FTSE SET Small-Cap Index

+KUIV1 : BLC, BEC, DITTO, LHHOTEL, NEO,
NEX, SABUY, SAFE, SUPER, SYMC, TPAC, WPH
-HUoaN : APURE, ASW, BIG, BTSGIF, ICHI,
INETREIT, JR, KCAR, LPN, MILL, POLY, PCC,
RJH, SKN, SCN, SCGD, SITHAI, STPI, TSTH, TVI




undlns:KJeFuWuUTIUAUT DAOL SEC

DAOL Daily Summary (10 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

-10=

Normalized As Of 12/30/2022 Daily 12/30/2022 - 6/10/2024 7EMXWO Index - Last Price on 6/7/24 33.66 -1.26% T High on 06/06/24 34.09 < Average 15.76 L Low on 01/05/23 -0.31
M SET Index - Last Price -20.13 1.27% T High on 01/10/23 1.36 Average -10.93 Low on 06/06/24 -20.39

Jan Feb E Mar K Apr : May ¢ Jun : Jul ] Aug d Sep Oct E Nov Dec Jan 3 Feb ¢ Mar : Apr ] May J Jun
2023 2024
Copyright@ 2024 Bloomberg Finance L.P.

SET Index (Stock Exchange of Thailand SET Index) compare SET-WORLD Daily 30DEC2022-10JUN2024

10-Jun-2024 07:13:47




Flow nann EM (NN assets class) USunoanav

Emerging Market Fund Flow
accumulate YTD

B YTD outflows from key EM Asian exchanges 148.302 I

r170

r160

150

r140

1eq10p Jo suolig

130 7

120

110

100

Dec " Mar’ ' Jun’ ' 'Sep' " Dec’ " Mar ' Jun’ ' 'Sep' " Dec’  Mar " TJun’ ' 'Sep' " Dec.  Mar Jun 'Sep' ' Dec’ " 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 05NOV2018-10JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 10-Jun-2024 07:14:04




Flow m\nﬂm nIhanm oon 6 mmmnamemu DAOLSEC

————————

33U 6 ARA i -609 \E -1,262 -1,262 -9,703 10,021 19,504 -2,345
10/Jun/24 i :

YoY Lvl
Equity i i
Asia (11) : !
China 31MAR2024 i i 4,960 -3,356 -3,356 -119,040
India 06JUN2024 i -811 i -2,029 -2,029 -6,149 -4,791 11,466 -563
Indonesia 07JUN2024 i -55 i -144 -144 -2,165 -479 -2,202 -2,933
Japan 31MAY2024 i i 1,793 9,910 29,717 40,122 33,175 3,980
Malaysia 06JUN2024 i 35 i 74 74 101 -86 141 1,488
Philippines 07JUN2024 i 7 i -36 -36 -621 -459 -745 446
S. Korea 07JUN2024 : 445 ! 1,072 1,072 2,190 14,378 14,910 1,606
Sri Lanka 07JUN2024 i -1 i -1 -1 -2 -27 -17 -105
Taiwan 07JUN2024 i -175 i -65 -65 -2,185 2,545 -1,983 2,074
Thailand 07JUN2024 i (13.5) i -166 -166 -513 -2,446 -5,039 -4,071
Vietnam 07JUN2024 :‘ -19 ’l -60 -60 -772 -1,173 -1,943 -2,975

Foreign net buy/sell (daily)
_ _ , . 6 ARIAVNALALDE
Remark : $1o1av Net position vodunadnusuus:Ine Tu 6 natnAuliosy 699 598 a20

232

197
.

-609

Us:noumnoo India-S.Korea-Taiwan-Vietnam-Philippines-Indonesia

-189

-1,137
-1,649



Net Position Unainunds:inAlunainrulng

31
41 41733
60

02/May/24

03/May/24

Foreign Net Position (Thai Equity Market)
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28 23 _
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-87
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04/Jun/24

05/Jun/24

06/Jun/24

07/Jun/24

DAOLSEC

Foreign Net Position (Thai Bond Market)

8,324

4,549

3,356
2,630 2,528
1,978 1,854
5811 ,084 1,073 993
5
11 I 141I5 63 I 271
208 -145 -459 576196 I 331162
-1,411 1 38 1226

-1,931

-2,038 -2,066

-3,510

v b‘

\'v\'»“\’»“\\%\'»“\%\’»\%\%\'»v\ AR
T RIRC N AR N & & & @ @ S @* N & OO
,\\V“ %\v 0)\?‘ %\v rﬁ’)\ q,\ /\\® 00)\@ 0,\® c)\® ,\/’\\Q \® \® cb\Vy %Q\® QV\ Q‘O\ oV
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Net Buy/Sell unainumaus:ine DAOL SEC

unyaAnisfionsavvaulinadnurtus:inAINLY/an UINNgA

07-Jun-24 : (IUSguineudunau) sousoulny DAOL Strategy

¢ Il Il Il INN INN DN DN D DN D Sy,

AUND % Msfiogavu { AUND % nnsfioanad ‘I
I
. yaAiguadnu * [ . yaAiuadnu * :
an IWu/an GEuun) [ an wu/an @wuun) ||
ADVANC 0.06% 350 : HMPRO -0.18% -231 I
CPALL 0.05% 253 I TTB -0.10% -171 I
AP 0.62% 177 | AoT ~0.01% 126 :
KBANK 0.06% 170 1 coeT ~0.22% 85 |
PLANB 0.35% 119 I BBL -0.02% -61 I
KTC 0.08% 92 : STA -0.14% 52 |
TU 0.11% 83 I CPN -0.02% -48 I
BTS 0.12% 76 I BCH -0.10% -48 :
SCB 0.02% 65 I TLI -0.05% -45 I
DELTA 0.01% &1 | scc ~0.02% -43 )
N e o

AUNGINA : YaAITuaInuRIvL/an AusrunduonuiuiiVasunlay InetdstnUnangn 1ailseuiieu (UTsyaAnanadese)

source : Bloomberg, SETSMART , SET




Net Buy/Sell Unainumaus:ine DAOL SEC

WEEK MONTHtoDATE

[V | ¥ s — ] — — LY | ¥ - — 1 — —
ﬂungaﬂqnqSﬂaﬂSQJVQGU“G\]QUVI'\QUS:|nﬂ|WLyaﬂ U'Inni'!ﬂ I‘Iungaﬂ']ﬂ']SﬂQﬂSQ\]VQ\]Uﬂa\]nUﬂq\lus=InF"WLyaﬂ U'lﬂni"!ﬂ
07-Jun-24 : (IUSsuingunudunrnou) sousoulngy DAOL Strategy 07-Jun-24 : (IUSguingunudugannevavinaunau) sousoulne DAOL Strategy
f----------- . » r-'----------‘
ﬁ:uﬁﬂ % nqsﬁag\]\‘]u | ﬁuﬁ[j % N1sNoanal Il KUNU % N1sNogIvU HUNU % N1snoanav i
yaAuaInu * I yaduaanu I i yaruaInu * [ i yarduaunu ||
Wu/an ) ' | Wu/an ) ' Iwl/an . . | wu/an . .
IWu/an GEuun) i Wu/an (a"wumn)l IWu/an @wuun) ; IWu/an (@auunn) l
KBANK 0.37% 1,117 I BTS -3.57% 2,315 | KBANK 0.95% 2,888 [ BTS ~3.73% -2422 ||
ADVANC 0.12% 763 i LH -1.07% _go7 I oPF 0.58% 1,103 [ AOT -0.24% 2,128 ||
DELTA 0.05% 442 i HMPRO -0.63% -791 Ixrs 0.34% 841 [ CPALL ~0.39% 2021 |
CPALL 0.08% 46 | BOMS ~0.16% -683 :SCGP 0.44% 636 i CPN ~0.65% 1678 |
OR 0.18% 382 I PRM -3.96% 674 IKTC 0.49% 573 I PTTEP -0.23% -1,391 :
KTB 0.11% 267 I MTC _0.61% 576 TU 0.67% 491 I HMPRO -1.01% -1,265 I
0, - 0, -
U 0.36% 264 | PTTEP -0.06% -373 IWHA 0.60% 40 g tH 1.60% 1,233 I
0, — 0, -
EA 0.95% 200 I BH -0.19% 367 TSE 18.24% 421 I PTT 0.13% 1,230 I
0, — 0, -
RCL 0.59% 151 ] scc -0.12% -326 IRCL 1.56% % Bet 0-30% n [
.099 2 -0.799 -74
CPF 0.06% 121 I TTB -0.16% -264 BDMS 0.09% 39 I TLI 0.79% 3 ’
r B § B B B B B B B B B | L B B B B B B B B N B N
HUBIMA : YaAIRUaINURITL/an AusruenduoniuAlVdeunlay naldsinilnanan Ieldseuifisu (WldyarAnanasesin) AUNBIA : YaARuadnuRInL/an AMusruenduanuiuRilasunlas Inetisindnanan IleiSeuifivu (UldyaARanades)
source : Bloomberg, SETSMART, SET source : Bloomberg, SETSMART , SET

V.



AunUnadnustaUs:INABe-vie duadnsd 2021 10ufuun  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)

Uinasnusinuds:inAlsinseuingorulng
usnsgiul 2021 Anudieido 10uyan
AUNaINUNAUT %o néovy
AUIIFIDaUU UNUTJ99UU
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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 i Sell i

| :

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

SCB 5779 | CPALL  (33,7256) |

ADVANC 5778 i BSRC  (20,005) !
WHA 3,867 I 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 IH (5473)
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Bond Yield vouansy«

US Gov. Bond Yield 2, 10, 30 Year

Bond Yield change to uptrend since mid of 2016

Last Price EMUSGG2YR Index 4.8931 M USGG30YR Index 11/30/2022-06/08/2024 4.5546 M USGG3M Index 11/30/2022-06/08/2024 5.3852 M USGG10YR Index 4.4512
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USGG2YR Index (US Generic Govt 2 Yr) US Bond Yield 2 - 30 yr. Daily 02DEC2022-10JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 10-Jun-2024 07:14:35
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SET Index & Yields on Thai 10-year notes

1 M Thai Bond Dealing Centre 10 Year Index (R1) M Stock Exchange of Thailand SET Index

36.0004

35.0004/\

34.000+

33.000 S

Low: 2.285772

6.00 1 ™ Thailand CPIAll Items YoY (L1) M Thailand Real,GDP (Annual YoY %) on 3/31/24 (R1)
e v

(R2) Thai Baht Spot (L1)
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TBDC10Y Index (Thai Bond Dealing Centre 10 Year Index) Thai bond yield Daily 02DEC2022-10JUN2024
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DOLLAR INDEX & THAI BAHT

M THB Curncy - Last Price (R1) 36.902 T High on 10/14/22 38.334 Average 33.105 = L Low on 12/31/19 29.705 &7 DXY Curncy - Last Price (R2) 105.058 T High on 09/27/22 114.106 Average 99.085 . Low on 01/05/21 89.436
115
Hi;: 38.334
F38.000
£36.902 GBI
P36.0001
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F34.000
100
F32.000
95
-30.000{ g0
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2019 \ 2020 2021 2022 2023 \ 2024

THB Curncy (Thai Baht Spot) Thai Baht Daily 07JAN2019-10JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 10-Jun-2024 07:14:24




S1A1 Commodity

Commodity Index

Normalized As Of 12/29/2023 Last Price

Hi:

SPGSAGTR Index - on 6/7/24 1.9419 M BCOM Index 3.215 M CO1 Comdty 3.1282 M LMEX Index - on 6/7/24 11.4404
27.2469
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FAOFOODI Index (UN Food and Agriculture World Food Price Index) Commeodity Index 001 Daily 29DEC2023-10JUN2024 Copyright@ 2024 Bloomberg Finance L.P.

10-Jun-2024 07:13:38
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Brent & Net Position

| M Brent crude futures (R1) 79.45 M Hedge fund net-long positions on 6/4/24 (L1) 45678 M PTT Exploration & Production PCL (R1) 152.50
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Source: ICE, CFTC
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Brent Hydrocracker (HCU) Refinery Margin M1

(FBHCM1 Index) = Futures

/[l Last Price 10.31 T High on 06/22/22 35.78 Average 8.79 . Low on 05/29/20 -0.86
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2018 | 2019 2020 2021 2022 2023 \ 2024
FBHCM1 Index (Brent HCU Margin M1) Brent Hydrocracker (HCU) Daily 0SNOV2018-31MAY2024 Copyright@ 2024 Bloomberg Finance L.P. 10-Jun-2024 07:13:12
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Coal Price - BANPU - ITMG

Coal price relate with 0il Price

Il XWA Comdty - Last Price 133.00 ;260
240
;220
;200
;180
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baan
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1 BANPU TB Equity - Last Price 5.15 ~>14.00
- ; +12.00
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% 3 515
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24750
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2023 2024

XWN4 Comdty (ICE Newc Coal Fut Jul24) Coal - BANPU Daily 06JAN2023-10JUN2024 Copyright@ 2024 Bloomberg Finance L.P. 10-Jun-2024 07:13:56




S1A1 Gas

Russia Stock Market & Gas Price

: 4500
M IMOEX Index - Last Price 3233.22 Hi: 4287.52
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MISIKUNU Dividend Yield gv

DAOLSEC

High Dividend Yield Stock (hu91® Dividend u1nNndn 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 (Hunsgduwa 1 ASu/d)

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 dUnHazHTvASY)

<P
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Impact to SET Index (Points) 10-Apr-24
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Market Indicators
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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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(8 Feb 24)
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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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US Real GDP S&P-500 —200 per. Mov. Avg. (US Real GDP) —200 per. Mov. Avg. (S&P-500)




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)
3,358.00
(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)

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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n1siJasunladved Market Cap. patarulan Guadist 2017 - Ja9Uu

N World Market Cap. Growth
World Market Cap. (Trillion USD) 30-5.n.-16 66,383,155
140 25% 122 s 29-5.A.-17 81,434,892 23%
120y 03 [ gy 31-5.0.-18 69,647,068 -14%
N A R N 31-5.0.-19 86,990,167 25%
A \ S| [ 31-5.0.-20 103,229,711 19%
= 40 \/ 31-Dec-21 121,522,850 18%
"~ 2 o 30-Dec-22 97,867,296 -19%
DS eavesesrase o T 29-Dec-23 111,605,590 14%
ST T A LR 7-Jun-24 118,031,954 6%
’1?’6 '5";6 '5\'(0 ,,5\;‘*‘ ’b\’o %QQ fﬁ*o A ! !
C—IWorld Market Cap. —— Growth

HUIEINE) : NISOAAMNTUIVIS:UUVVSUIAISNA AN Uaoulinaiarudsusoguiu lusavd 2020-2021



P/E pannrudnrye 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 inii4e
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 #1115
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 gy
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 w334 (Dow Jones)
08-Jun-24 Requesting D w3+ (S&P-500)
08-Jun-24 . Requesting D w354 (Nasdaq)
07-Jun-24 Requesting D /55

08-Jun-24 . Requesting D wosiin

07-Jun-24 . Requesting D . (Nikkei)
07-Jun-24 Requesting D :l51 (300 w5:0)
07-Jun-24 . Requesting D 4154 (50 w540)
07-Jun-24 . Requesting D 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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Source : Bloomberg
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EPS najnrudnnye

08-Jun-24

Market

WA

AaDud

AN

Rl

Idwine

e (SET)

e (SET50)
Buide

fulafide

Auaua

su (A-Shares)
su (Composite)
09N

aizs (Dow Jones)
ansys (S&P-500)
mwizs (Nasdaq)
ARSI

waTa

au (Nikkei)

tlsd (300 w35un)
olst (50 wssn)
gls1 (600 u5wn
amavulan (MSCI)

Trailing 12M Earnings per Share

General Estimated Earnings

*

y . (
\J A _J \ J
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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 manrRuaAny« DAOL SEC

“IIIIIIIIIII..

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%

®apsnnnnnmnnnt




wamnaulinunanrulng INsunumanlan DAOL SEC

Total Return Index : wamdulinu9NN1savnulunainse 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 5A9n3ugdngifgunudunisnvougodnaniue 8-Jun-2024 Source : Bloomberg

SD* = Standard Deviation USuiJu Annualized




AlsmanRuli nAlneNguM DAOL SEC

SET Index Target for 2024 SET TARGET SET INDEX
11-Mar-24 Worst Base Best 1380
-0.25 8D +0 SD +0.5SD
Net Profit Net Profit Growth EPS 16.64 17.31 18.64 Forward P/E
Year 2020 453,584 -51% 41.8
(Exclude THAI) 594,755 -35% 54.9 U 2023 . SET |ndex
Year 2021 1,016,531 124% 89.2 =
|08y 1532 0 W
Year 2022 1,001,815 -1.4% 84.0 . L |
Year 2023 938,037 6.4% A1 P/E 1089 20.1 1NN
Year 2024
Best 1,090,489 16% 88.3 1528
Base 1,071,728 14.3% 86.8 1444 1502 1617 15.9
Worst 996,685 6% 80.7 1397
SET Target for Year 2024 : Average P/E = 17.31 ;1 SD = 2.66 times ; P/E=17.31 (+0SD) ; Share = 12,353 Mil. Shares
Year 2025 1,204,909 12.4% 97.5 1688 14.1

SET Profit for Year 2025 : Estimate Net Profit Growth = 12.4% (ifin =10.7%) (Bloomberg Survey ; 8 Mar 24) ; P/E=17.26x (Avg.)

Remark : Year 2021-2025 Exclude "THAI", STARK




n1sUSu EPS mannrudanryq U 2024 DAOL SEC

MSCI WORLD STXE 600 (EUR) Pr » US (s&p-500)
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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
700,000 9.0%
279 0 8.0% -
600,000  7.1% 7.0% 8.0%
= 6.4% . 7.0% -
S 500000 ' 7.0% 71%  7.0%
0,
- 6.0% 6.0% - 4%
S 400,000 352,896 . )
= N 0, .
@ 300000 269,953 286,047 270,298 283,200 50% >0%
. ' ) ’ 224,86 \ 4.0% 4.0% -
£ 200,000 :
=] ’ o,
3.0% 3.0% - 3.7% 3.7%
100,000 2.0%
2.0% . . . . . . . . . .
0 1.0% — ~ ~ ~ ~ %) %) %) %) <
o o N N o o Q o b &
S & F g U e Fo g g 3 & & g 3 & & g
N b2 N & & N 5 0= ® 8 & = & 8 & &
o o oS o o N o o o o ” i «
[0 Net Profit = Net Profit Margin -
FX Gain/Loss uSuniunain
) 4-Jun-24 (VoyalUousuvn Bloomberg )
SET : Revenue csor7
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o 200 1 4.58 454 447 453 445 40,000
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DAOLSEC

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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