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THAILAND | MARKET STRATEGY

Trends & Turns

NANNAAIALATNAELNTNITAI Y

L. SET INDEX 1,649.82 pe 20.58x wmacD 5.54 wk 71.64 Fmi 1.45 b 19.88
Im_ozaszmopp CHANGE +0.21% piB 1.77X SIGNAL 4.81 %D 75.52 FTISiGNAL 1.45 pi- 8.76
TURNOVER 86,135m b 2.13% wMACDH 0.73 Rsi 61.43 voratiLTy 3.78 Apx 19.72

WORLD STOCK MARKETS MARKET KINESICS

Recent

DJIA 35,804.38
NASDAQ 15,845.23
S&P500 4,701.46
Korea 2,976.98
Singapore 3,233.48
China 3,593.39
WORLD COMMODITIES

Recent
Brent Crude Futures 82.52
Gold Spot (Comex) 1,792.40
Bitcoin 58,425.00

KEY CURRENCIES

Recent
96.772

33.2900

US Dollar Index
USD/THB

STOCK TRADING (SET+mai)

unit: Bim Buy
Local Institutions 5,827
Proprietary Trading 8,633
Foreign Investors 36,485
Local Individuals 40,904
SET50 INDEX FUTURES
unit: contracts Buy
Local Institutions 25,387
Foreign Investors 64,855
Local Individuals 78,036
SINGLE STOCK FUTURES
unit: contracts Buy
Local Institutions 369,928
Foreign Investors 28,133
Local Individuals 171,314
GOLD FUTURES
unit: contracts Buy
Local Institutions 6,213
Foreign Investors 23,420
Local Individuals 23,202
TOP MARKET IMPACTS

Close
PTT 37.75
CRC 36.75
BAY 35.50
PTTEP 119.00
DIF 14.20

Close
MAKRO 45.75
BDMS 23.50
DELTA 432.00
ADVANC 214.00
HMPRO 14.60

%Chg
-0.03%
0.44%
0.23%
-0.58%
0.20%
0.02%

Change
0.27
4.10

745.00

Change
-0.067
-0.070

Sell
7,246
8,222

33,980
42,401

Sell
26,815
59,120
82,343

Sell
141,280
35,100
392,995

Sell
4,839
28,399
19,597

%Chg
2.03%
2.80%
2.16%
0.85%
2.16%

%Chg
-2.14%
-1.67%
-0.92%
-0.47%
-1.35%

Source: Aspen Graphics, Stock Ex change of Thailand
All data are updated to 08:45am Bangkok time approximately

PIE
19.96
90.22
25.79
14.02
21.10
15.29

%Chg
0.33%
0.23%
1.29%

%Chg
-0.07%
-0.21%

Net
-1,419
411
2,505
-1,497

Net
-1,428
5,735
-4,307

Net
228,648
-6,967

-221,681

Net
1,374
-4,979
3,605

Impact
1.82
0.51
0.47
0.34
0.27

Impact
0.83
-0.54
0.42
-0.25
-0.22

> qum?mmm e SETI andy ”Lmummu/muwrmu ?_I\‘m@m:rmum\‘]ﬂﬂi‘/ﬁ/mmﬂ@ﬂuﬁnLﬂuLi"J £y
WINTRRAINANTNR +2.5 WUALI. ‘lummmmmmmmmﬂ —1.5 9iuaL. #0n1u —1.4%ua1.

> anuudauss: fudawlungreudinsianng mnmumnwu SET1001 984 TradeMap Wudnfiifu Up=38%,
Sw=39%, Dn=23% 1A L@ Market Cap ﬂWLI'J’]u’muﬂL‘]Juﬂ'a’N Up=31%, Sw=49%, Dn=21%

> mnﬂmuimmmmfﬂﬁm: ThaiBMA +3,702 @a1. SET+mai +2,504 a1l. SET50I Futures +5,735 myiy']
Stock Futures —6,967 @zynn Gold Futures —4,979 dtyayn

ASSET DYNAMICS

> dladauonden: 1) Wusiing Fed Minute el FOMC Wi@mwwuammm@ﬂLuamm\ml,w'awq SR MARALUNY
US1OYT 1.63%; 2 uu‘[aﬂ DJ —9 9m (—0.03%), NASDAQ +70 am (+0. 4%) 3) auAtnadust am@ﬂmuu
{ANR1ANA SURNYINT OPECH Laiatinis=dUusANNSHAR 110 US+ avmﬂmummmmmmmwﬁmmm
WTI=$78, Brent=$82, Coal=$183, Gold Futures=$1,790; 4) AN THB/US$=33.3-33.4; 5) COVID l?]ﬂL‘]]’r]
s +6,335518 Fnwung +7,218978 W@8TAR +37978 (ANA95N®1=80,65791¢) a@qmu +443,212404 (A
azaN=90. 78, AATATULEI=70.4%, BARTL 2 1TN=59.8%) AnsilszinARnlTans

> nagns: ile91u SETUSETS50! Sangdt wstegluansusiuniinadungiu Sebidl “doygiunes” (sell &
see) mmummwww me‘vmmuwuﬂuu 100% fiafusia Knestlasnnin 1.645/985 90 Taausin
srevduteananas meﬂu@u s agiamiwiinuga 85%

> uumummmm. [A] KKP,TQM,SUPER; [B] BEC,COM7,STEC; [C] DTAC,EA, TRUE *

STOCK LOGICS

= BANPU | sﬂ@ | uuafNW=11.8 WUAFU=10.9 FRUIANW=10.4
> 4Q64F Aawiuni lsudaunsa muﬁmmmﬂmmvmﬂwwL%ﬂmuuummulu%mummq
> FYesF nnlslmsia mﬁmmmﬂmwum@ﬂ%qqmw FY64-+1slWiin BPP fifndan@miiia +8%
> yaANgRsITN=141. (GGM: FV/BV=1.25x 65F BV=11.21. 84 ROE=8.5%, COE=8%, LTG=6%)

= BDMS| ia | WWAFNUW=25.25 WWITL=24.- ARUIAYW=23.4
> 3Q64 My 2,509 aLl. +73%qoq Waz +39%yoy AINgNAT COVID Afnsundszimsaen 4
> FY65F mﬁmLﬁuuuﬂu‘ﬁmwmu'1am”’LmiumumﬁmmmmmiﬂaumLﬂmﬂivmﬂfaﬂm\a
> Nﬂﬂﬂﬂﬁlﬁﬁ‘?N:ZGU (GGM: FV/BV=4.46x 65F BV=5.81l. 84 ROE=10.5%, COE=6%, LTG=4.7%)

" BGRIM | sn'a | WWaFiNU=44.5 UuaFL=41.25 ARU1AYI=40.-
> ml,ﬂwmﬂ‘tmamimmum FY73F {fnasw@s 10,000MW arntlaqiiis 3, 502MW (2,576MWe)
> Liumﬂbﬂwmmmﬁuummu‘im 1-2 ﬂﬂmwmmuwuwmmummmmﬁmumuﬂwum Ft
> Hamqmﬁu—mu. (GGM: FV/BV=4.5x 65F BV=11.351. 89 ROE=9.5%, COE=6%, LTG=5%)

= SAWAD | 7o | WWIFNU=72.75 WWaiL=65.5 ARU1AYI=62 -
> 9MB4 maeunls 3,578a1U. +1 1%yoy | Anfludngdau 68% aaenls FY64F fsraansal
> a‘ﬁmuu”l,mﬂmm@mmm«amqmmummum 2064 1 esazieuTadtilluneaunisudo
> Nﬂﬂﬁﬂﬁlﬁﬁ‘u—?@u (GGM: FV/BV=3.8x 64F BV=20U.ROE=19%, COE=12%, LTG=9.5%)

= TOP| ﬁm | uuafu=55.- UUIFU=51.5 FAUIAYU=50.-
> ome4 nls 7. 5 NuaL. +171% yoy mnmmiﬂ@uwumumﬁmmumwmuwﬂuunﬂmmm
> ﬂmuuuuﬂﬂ@mﬂﬂu’lmﬂmmrm 3Q64 BV=56.761. uml,ﬂu‘ifamzﬁm'amm andinnain
> H@mqmim—egu. (GGM: FV/BV=1x 65F BV=691.. 84 ROE=8%, COE=8%, LTG=6%)

* uwiiuiidansesiian TRADEMAP AMNAf 1N UTUse189UWI TN IAN (PRICE MOMENTUM) WAZARUENATNAIINONUNITBIIW (VALUATION)
Tnesutiadiuilu 3 4m fia [AJ=STRONG BuY, [BJ=BuY, [C]=TRADING BuY [neiaziBamiiiaiiia i1 QUANTAMENTAL STRATEGY MATRIX T4
il 2] 915l fausnunsnguuniuuazuiainurediugafana1s i luundinszil TALK THE WALK UAZ QUICK WINS
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CYCLOLOGY OF THE MARKET

mmm'1miﬂiuwmmmmummmumam (ADAPTIVE ASSET ALLOCATION) A/ “vmnmmammulmmnmmsmwmmu ‘]]'E\LL’&WNN (BUY & FORGET) @ﬂ,mmmumwumu 2 dau An 1) A

mﬂnu”mmm (ALPHA HUNTING—"“a

'L'wm‘wun 55% Tmﬂm@wmmmL@@nmﬂuummm”uﬂu SECTOR THEMAT|CS/STOCK LOGICS ('vi'lﬂ 1) ﬂiﬂ‘l“ﬂﬂﬂﬂﬂﬁ LONG/SHORT EQUITY mu

QUANTAMENTAL STRATEGY MATRIX Tmmﬂm LONG 'wu SBUY/BUY uazilln SHORT ‘Vi‘u SELL/SWITCH (u'ﬁ)iuﬂ LﬁN+MﬂﬂV|§‘WEILﬂ@?Ju) WAY 2) 491 “IN1EAaNA” (BETA GRAZING—“B”) 131
1‘1)]"]]'?] ETF 'V]’PN SET50I 'Wi“ﬂ S501 Futures mﬂmuuniumu 45% Tmﬂ'lvuwu/amuwuﬂmmv 15% M1 TREND CONFLUENCE MATRIX (muuﬂl,ﬂﬂwwanmwmmu)

"A bird sitting on a tree is never
afraid of the branch breaking
because its trust is not in the

branch, but in its wings."

Trend Confluence Matrix
TIF=Weekly
Bearish Bullish

Sideways

T/F=Daily
Bearish  Bullish

Sideways

market trend

down selling sideways up buying sideways
tfrend  climax up trend climax  down

Equity | 55% 70% 85%  100% 85% 70%
o 55%  55% 55%  55% 55% 55%
p 0%  15% 30%  45% 30% 15%
Cash [ 45% 30% 15% 0% 15% 30%

B,=Contrarian Buy (Oversold+Selling Climax)

By=Follow-through Buy (Al Bullsh) Sy=Follow-through Sell (All Bearish)

ADAPTIVEASSET ALLOCATION MODEL
m Equity = Cash

. ”[ I

Downtrend Selnng smeways Uptrend Buylng Sideways Downtrend

Market Critical/Flip Points *
TIF SETI SET501
Day 1,645 985

Week | 1,611 963

Month | 1,562 935

S;=Contrarian Sell (Overbought+Buying Climax)
B,=Conviction Buy (Daily Bullish+Weekly Bearish) ~S,=Conviction Sell (Daily Bearish+Weekly Bullish)

"It is not the strongest of the species
that survive, nor the most intelligent,
but the most responsive to change."
--Charles Darwin

STRATEGY HOLISTICS

DIRECTION

Source: LHSEC Research

wanAnLe9a: Tl “unanseiiy” we “Bunindaanseii’ w‘lmﬂmmmumhwnmmq WALTNANHNID
#5719 “NaSMAIN AL mﬂnmﬂaauuuwmﬂhwmmLL@Vﬂinmuunaumweﬂummvnmmummﬂm
UL ﬂfammu’mummamuﬂulumnwu/ammmmmwmmmimwu (scalability) ) lfatinamanasi

> awnsnUfudaundates o Lazmin B ramzdauld ‘Emﬂ’l,mskunudqu@uj 189WasR (modularity)

> dada muuﬂm‘w LLmﬂaﬂwummmumim—m Sector Synopsis/Quantamental Strategy Matrix

> daup ’Luﬂium'mmmmmmmqLLm‘Euu Tne/l% SET501 ETF/Futures—g Trend Confluence Matrix
PR s; dlAiTiudn sl Edy g ousesiy 113Uzt {eu Trends & Turns quumunm
Tunafenilu 100% wia lwdinagns Wanaundiunisduniingda “doyniunes” (sell & see) Bnass

Quantamental Strategy Matrix *

All data updated to close of 24 Nov 2021

STRONG BUY

UPTREND

WEAK SELL

v CK

¥ SINGER A BBL

v TTB BTS
PLANB
AMATA
BH
GULF

A GUNKUL

SIDEWAYS UP

SWITCH ACCUMULATE

AEONTS

SIDEWAYS DOWN

STGT GLOBAL
v PRM MTC
ESSO

DOWNTREND

EXPENSIVE

MODERATE
VALUATION

ATTRACTIVE

* Stocks in each rating are ranked by momentum scores.

1BuannIne waus waus g Adn (Runaw) 1waf 11 21A19ANENd @9 nURaMIlH UITNNMNR WARINT NI 10120 N9, 02 352 5100
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SECTOR SYNOPSIS

wdszifiuanushanlatiumengudion STAR RATING a1n 3 1 Fa 1) wuﬁm ligegn 2 A9 (SBUY/BUY= K K, TBUY/HOLD= %), 2) maila liigqn 2 A1 (BULL= % % BOAR=X)
uaz 3) nagms Ligegn 1 A2 (OVERWEIGHT= %) 4T CT=CONSENSUS TARGET (MEDIAN), FT=FUNDAMENTAL TARGET (LHSEC ESTIMATES) LAY TT=TECHNICAL TARGET (RESISTANCE)

= BANK % & %
> oM64 m”l,iﬂ@umim +31% YoY LLNLﬂi‘Hﬁiﬂ‘WNﬂ\m mmﬂ’ﬁ,i‘ FY64F ?NTE]@ Lﬁ[ﬁ‘lﬂ’]i‘uﬁl\i@’]?‘ﬂm®+‘i"1?;|1ﬂﬁi‘ﬂ’W@ﬂW?WﬂMuu+ﬁ’mmﬂﬂﬂu
> mmﬂmﬁmmmmmﬂmumiu 3Q64 ﬁl]‘V] mﬂﬂﬂmmmmmwu mmmumﬂim memﬂmmmim@ummm NPL+an8531 FIDF ?Jﬂ 1 ﬂ
> Hufaunszuaunss: BBL (FT=159.-), KBANK (FT=169.-), KKP (FT=76.-), SCB (FT=144.)

* COMMERCE * % %
> fianeinled LLunﬂuNﬁu@gmﬁ‘i‘wqﬂumm 3064 AdlFFUNANIENIAINNIRIMERENANTAINMUNSIZLNATEABN4 VRIFLNUFARG
> udiiPhone13 Anszuafauuss uaziloyuditu Supply Chain esnauszaenisuanduin WANgANANIU A WRANA liwe e
> fiufaunszuansy: COM7 (CT=80.-), CPALL (CT=71.75), HMPRO (FT=18.-), SINGER (CT=51.-)

= CONSTRUCTION MATERIALS * % . . }
> aanegseenaliunansznuainauneaseiatnlugas COVID uniszuna uazmamanUiusiiuatitemnn
> dfulundu CONMAT AififnlsBegaia PETRO v EPG, SCC figgauns amnailsatllnsiadifGuduuaiunamag
> Hufaunszuduss: SCC (FT=490.-), TASCO (CT=19.5)

= ENERGY & UTILITIES

OIL & GAS * %

> Lﬂ?iﬂﬁﬂ'ﬂi@ﬂwuﬁl’}ﬁ']ﬂ%’] ﬂ’]ﬂ V]’]lﬁﬂﬂ‘l/]’}uﬂﬁ_lﬁ]’!LWNVLNV]uﬂﬂﬂQﬂ wuulmqmwmmuﬂmmwwu@m\wﬂmm
> mmmuumumﬂuﬂmmum@LLm Luﬂ\‘]‘ﬂ’m OPEC+ L?NLWNﬂ’m\‘]ﬂ’]?Nﬂ[il+@1)li"1uﬂm_lll’1L’ﬂi"ﬂﬁﬂjﬂﬁlﬂ@\iuqmﬂﬂi
> fufaunszuausy: PTT (CT=49.5), PTTEP (FT=146.-)

REFINERY & RETAIL * %

> mmiﬂ@uum‘tmﬂ@u@mm?Wumm"mﬂmm US$2 neg US$6/bbl snmmm,ﬂuivmuﬂ'aumw,l,w,mm
»  4Q64 mﬂmmuumﬂumunf-nnﬁmmLﬂmﬁnwmmﬁvmmuam 4 mmmmmuiﬂmmﬂmum
> Husaunszugusa: BCP (FT=32.5), IRPC (FT=5.2), TOP (FT=70.-)

UTILITIES % % % %

> ulsinindadinggaaiulnga Tmﬂimiﬂﬂﬂmﬂﬁum IPP, SPP, Solar uaz Wind Farm @“Limﬂmmmuum?mwwmw
> uummimﬂmn@mLﬂumwaumwm‘lumqvmmﬁmmmm LLm‘anumﬁmfmmmmmﬂmwmuﬂummuwm@mu
> HuSeunszuanss: BGRIM (FT=51.-), EA (FT=82.5), GULF (CT=45.-)

= FINANCE * % % %
> ﬂuqeluﬁiﬂ‘W]Iﬁmquﬂ?wLL@Lﬂ?iﬂﬁﬂ’ﬂﬂﬂ LLE]L?SJ?Jﬂ’]iLL‘N“IMN’]ﬂ“HUQ?ﬂNL@Lli’]?;lslﬁu+ﬁﬂ1/| ‘ﬂﬂﬂLﬂmsﬂﬁLﬂNT’]ﬂNU‘ﬂﬂﬂ
> LLHQIHNH’W‘J‘LWN’]JW]J@Q@M?’]ﬂﬂﬂL‘].IEITW]]')\ﬁ 2H65 mwmmlﬂmuwumqmmummu LLE]N@\?’]’]'QVNﬂ’]ﬁ‘ﬂi‘u‘ﬂuiuium\i
> HEaUNIZUALIN: BAM (CT=21.5), JMT (CT=56.-), MTC (FT=75.50), SAWAD (FT=80.-)

= HEALTH CARE * % %
> 3064 Wenfiaad@ewanainnisszunnaes COVID szaen 4 wneedn Fyed hilmindnlsligegn siantiuliasviewludn
= @ o =3 ‘ﬂl ] o Y o A ¥ ' a o o a a ¥ A ' v 5| o
> AnszuafiennlslulssiAudu wu nstidindatu gnAtsinsandunvdsiuleunatindszma Waenawiiuiumesa
> HusaunszLaLsa: BDMS (FT=27.-)

=  PETROCHEMICALS * %
> mumwﬂ‘immwmmﬂmmLf«m 34Lmﬂmmumumuwmmmmmmu ﬂmmmmmauwmmﬂu@u
> IVL mumimuﬁmfﬁ@mmﬂwmmen Imﬂmmmhm%mL\mammnﬂﬂﬂmmms 1Nm®demwu
> fusaunIzuawss: IVL (FT=50.-), PTTGC (FT=71.-)

* PROPERTY DEVELOPMENT % % %
> dhngshaiaclifueniiasd@wananuliinedleusame v lignansefidumadnaningsnasly
> sin. deupanenineng LTV+aantudednes ussavldunedion P/E e 10x+anaRuunagane 5-6%
> HufeunsTuause: AMATA (CT=24.-), CPN (FT=64.), LH (CT=9.65), ORI (CT=12.7), SPALI (CT=24.6), WHA (CT=4.-)

= TELECOMMUNICATION % % % %
> ICT l#funansgnuann COVID fias miﬁjmﬂszmm:méu%uﬁﬂvimtﬁmm'wmﬁ wazmelEinsinslinuueuiiisie
> aeddmsnslsdeuan annisdiniiediu INTUCH 289 GULF, nMspausan TRUE+DTAC Wazn193n1enas JMART
> HusaunIzLaLsa: ADVANC (FT=235.-), INTUCH (FT=85.-), JMART (CT=50.-)

a o o o 4 Ia Id o o { a ] L
1A waud weud Fnd Afe (Wunw) 1A 11 89ANgANENE @M auuAMT1E LNV LIAATNT N2UMN 10120 TN, 02 352 5100 U1 39N 15
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RELATIVE STRENGTHS
Global Equity Indices Thailand Sectoral Indices
-1D W M -3M -6M YTD -1D AW -IM -3M -6M YTD
Phillipines 024%  190% | 365% | 855%  7.90%  391% IcT 032%  659% | 9.94% | 14.09% 28.14%  32.95%
NASDAQ -050%  -137% | 354% | 3.38%  1364% 2240%  MEDIA 047%  012% | 891% | 1213%  1193%  31.05%
Vietnam 172%  251% | 354% | 11.82% 12.80% 34.88%  IMM 025%  -0.14% | 793% | 872%  1240%  1843%
Taiwan -0.13%  -099% | 353% | 141%  289%  1975%  FINSEC 037%  -017% | 7.02% | 208% -7.37%  13.66%
France 014%  -1.09% | 339% | 4.02%  746% 2672%  HOME 055%  -060% | 444% | 576% -1.01% 2631%
Cyprus 001%  031% | 322% | -1.14%  6.11%  1962%  BANK 044%  -087% | 392% | 1164% 1212%  20.85%
S&P500 017%  -029% | 305% | 372%  1098% 24.88%  ETRON 070%  1.19% | 352% | -1365% -1431%  952%
Indonesia 008%  -055% | 244% | 973%  1019% 11.78%  CONS 088%  201% | 276% | 6.02%  -364%  31.09%
Canada 015%  -085% | 238% | 4.17%  758% 2306%  AUTO 060%  126% | 215% | 1.17%  082%  21.04%
MA 112%  1.10% | 215% | 830%  1699% | 6897% @  MA 112%  110% | 215% | 830%  1699%  6897%
China 010%  091% | 211% | 223%  -063%  344% TRANS -0.15%  027% | 164% | 528%  390%  7.11%
SET 021%  029% | 157% | 098%  193%  1383%  [SET 021%  029% | 157% | 098%  193%  13.83% |
Germany 029%  -166% | 124% | 032%  206% 1584%  FASHION 034%  058% | 153% | 998%  804%  20.64%
Dow Jones 055%  -0.16% | 091% | 128%  342% 17.01%  PROF -063%  028% | 137% | 636%  6.19%  31.60%
Japan -158%  -1.00% | 068% | 601%  169%  6.77% COMM -0.28%  -220% | 095% | 176%  559%  1647%
GEMs 007%  -056% | 022% | 203%  439% 1392% | PKG 015%  065% | 022% | -5.10% 11.00% = 42.26%
Australia 021%  -006% | -0.18% | -0.75%  271% 1277%  PROP 019%  -087% | 000% | 1213% 1193% 15.78%
Korea 0.10%  078% | -051% | 429% -7.13%  4.20% ENERG 093%  059% | -083% | -025% -151%  531%
Netherlands 008%  -230% | -115% | 120%  10.67% 2854%  CONMAT 012%  -1.04% | -093% | -622% -955%  9.45%
Greece 037%  -255% | -164% | -288%  -239% 1022%  HELTH -068%  -1.19% | -098% | 131%  275%  21.89%
Spain 000%  -099% | -175% | -196%  -372%  9.18% STEEL 049%  081% | -134% | -547% -569% | 8340% |
Belgium 095%  -094% | 216% | -3.35%  055%  1574%  FOOD 0.12%  -086% | -140% | 5.38% -257%  11.82%
Hong Kong 014%  -145% | -341% | -284% [EBA%N 935%  PETRO 088%  051% | -148% | 14.09% 28.14%  9.79%
Portugal 019%  011% | -416% | 004%  790% 1244%  TOURISM -0.16%  -097% | -201% | -322%  -6.44%  28.12%
India 055%  -2A7% | -491% | 395%  1252% 21.88%  AGRI 001%  076% | -359% | -8.80% -1143% 23.47%
Russia 001%  -357% | 1241% | -3.08% -075% 19.80%  PERSON 074%  141% | -586% | -17.76% [ -2947% | -19.31%
Foreign Exchange Commodities
-1D W 1M -3M -6M YTD -1D W 1M -3M -6M YTD
US Dollar Index 024%  060% | 360% | 4.88%  7.39%  7.55% Coal (Newcastle) 895%  16.16% | 632% | 824%  48.14% | 127.64%
Singapore Dollar 0.13%  047% | 167% | 183%  324%  3.73% Sugar No.11 -055%  005% | 1.94% | 168%  1293%  29.12%
Korean Won 166% | 249%  6.78%  946% RSS3 (SICOM) 000%  301% | 109% | 489%  -11.96% -9.68%
Malaysian Riggit 026%  065% | 145% | 126%  2.19%  4.68% Gold Spot 011%  294% | -042% | -098%  -566%  -5.65%
Indonesian Rupiah 0.08% 0.14% 0.61% 1.26% 0.26% 2.62% Hot Rolled Coil 0.00% 022% | -5.16% | -7.35%  9.34% | 79.30%
Thai Baht 060%  165% | 041% | 265%  7.00% [4940% " Crude Oil (WTI) 025%  3M1% | -545% | 1187%  1140%  61.64%
Philippines Peso [[023%  048% | 026% | 151%  594%  538% Baltic Dry Index 265%  1064% |228170% |[E3234%) 11.82% | 98.76%
Note: The stronger the number, the weaker the currency against US dollar. * GEMs=Global Equity Markets. Source: Aspen Graphics
Market Trend Analytics | SET100I Constituents November 24, 2021
Sector MarTA Trend Confluence (30%) § RSI N Valuation Sectoral Top Picks *
Score 5D 10D 25D 75D 200D (10%)  Absolute (20%) Relative (20%) ~ (20%) Ranked by Momentum
IcT 4% 6% " 10% 6% 4% 10% 16% 20% 9%  DTAC TRUE SYNEX ADVANC INTUCH
ENERG 84% 4% 6% " 10% 6% 4% 9% 5% 20% 20%  EA CKP SUPER BANPU GPSC
FIN 82% 0% 6% " 10% 6% 4% 10% 16% 10% 20%  BAM JMT
INSUR 79% 4% 6% " 10% 6% 4% 10% 10% 20% 9%  TQM
CONS 71% 4% 6% " 10% 6% 4% 10% 11% 20% 0%  STEC
BANK 66% 0% 0% " 10% 6% 4% 9% 8% 10% 20%  TISCO KKP TCAP
TRANS 66% 0% 0% T 0% 6% 4% 9% 8% 10% 20%  AOT
PKG 64% 4% 6% " 10% 6% 4% 9% 5% 10% 10%  SCGP
MEDIA 60% 4% 6% T 10% 6% 4% 10% 10% 10% 0%  BEC MAJOR
ETRON 54% 4% 6% " 10% 0% 4% 9% 11% 10% 0%  HANA KCE
HELTH 53% 0% 0% T 0% 6% 4% 8% 15% 0% 20%
AGRI 50% 4% 6% "% 0% 0% 7% 3% 10% 20%
CONMAT 47% 0% 0% T 0% 0% 0% 7% 10% 10% 20%
PETRO 45% 4% 0% " 0% 0% 4% 7% 0% 10% 20%
PROP 43% 0% 0% T 0% 6% 4% 8% 5% 10% 10%  WHA LH AP QH
TOURISM 40% 0% 0% " 0% 0% 4% 6% 0% 10% 20%
COMM 29% 0% 0% T 0% 6% 4% 8% 1% 0% 0%  COM7 MEGA CRC RS BJC
FOOD L16% 0% 0% "% 0% 0% 6% 0% 10% 0%  RBF TKN

Source: LHSEC Research

*MarTAis trend following in nature. Stocks in RED are OVERBOUGHT.
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RELATIVE PERFORMANCE [7A=0OUTPERFORM, N=UNDERPERFORM]
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RELATIVE VALUATION [ZA=RERATING, N=DERATING]
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FLOW TRACKING

Equity | SET+mai

unit: Baht million

Date Foreign Investors Local Institutions Local Individuals Proprietary Trading
Buy Sell Net Buy Sell Net Buy Sell Net Buy Sell Net
2016 3,317,021 3,238475 78,546 1,294,192 1,294,061 131 6,844,671 6,948,696 -104,025 1,360,374 1,334,998 25,376
2017 3,683,686 3,709,882  -26,196 1,398,246 1,293,781 104465 5859,159 5954344 95185 1,286,456 1,269,833 16,623
2018 5,017,002 5306,130 -289,128 1,591,629 1404329 187,300 5843496 5720379 123117 1,732,331 1,747,457 -15,126
2019 5,348,299 5,393,091 44791 1,499,274 1,447,934 51,340 4365795 47387258  -21463  1,765485 1,750,571 14,914
2020 5859,742 6,122,889 -263,147 1,660,786 1,620,202 40584 7,361,328 7,152,850 208479 1,796,637 1,779,546 17,091
2021 7586976 7,646,604  -59628 1,347,141 1403405  -56264 9,694,720 9,601,154 93566 1945614 1,923,288 22,325.7
Jan 688,524 699,199 -10675 154573 170,592 -16,019 950,769 923,133 27,636 216,306 217,249 -942.0
Feb 601,273 619,882 -18609 117,680 131,790 -14,110 818,112 787,829 30,283 160,650 158,214 2,436.5
Mar 748,301 748,387 -87 169973 162,346 7627 1053962 1,063,878 9,916 233885 231,509 2,376.0
Apr 539,017 542464 -3,446 107,160 121274  -14,115 875,293 857,252 18,041 157,618 158,098 -481
May 723,576 757,630  -34,054 114,765 114,589 176 973,629 938,437 35,192 158,067 159,382 -1314
Jun 763,558 774504  -10,947 128,351 131,842 -3491 967,364 957,322 10,042 180,273 175877 4395
Jul 629,414 647,155 17,741 107,220 110,302 -3,083 814,500 796,593 17,907 147,687 144,770 2917
Aug 779,202 773,619 5,584 137,874 118,765 19,108 849,281 875856  -26,575 178,019 176,136 1884
Sep 829,921 819,118 10,803 121439 136,758  -15319 965,078 961,935 3,144 200,939 199,566 1373
Oct 673,529 657,756 15,773 97,054 114907  -17,854 748,721 752,500 -3,779 158,354 152,495 5859
Nov 610,660 606,889 3,771 91,053 90,238 815 678,011 686,419 -8,408 153,815 149,993 3822
22111121 39,346 37,624 1,722 7,287 5,531 1,757 42917 45,186 -2,268 8,869 10,080 -1211
23111121 36,757 38,110 -1,353 5,737 7,307 -1,569 42,625 40,146 2479 8,375 7,931 443
24111121 36,485 33,980 2,505 5,827 7,246 -1,419 40,904 42,401 -1,497 8,633 8,222 411
Derivatives | SET50 Index Futures * unit: number of contracts
Date Foreign Investors Local Institutions Local Individuals Total SET50I
Long Short Net Long Short Net Long Short Net \Volume Ol Futures **
2016 6,941,501 6,727,136 214,365 6,577,079 6,704,735 -127656 18,674,404 18,761,113  -86,709 32,192,984 283,692 962.5
2017 6,094,142 6,262,684 -168,542 5,169,507 5,083,014 86,493 15057424 14,975,355 82,069 26,321,073 318,464 1,133.0
2018 8,779,093 8824494  -45401 9,851,764 9,794,405 57,359 23,889,843 23,925,141 -35298 42,544,040 241,787 1,046.4
2019 12,572,686 12,551,763 20923 8574923 8599819  -24896 21,302,566 21,298,593 3973 42,450,175 280,520 1,070.3
2020 20,197,530 20,086,679 110,851 9,742,958 9,806,269  -63,311 27,525,341 27,580,054  -54,713 57,365829 306,796 889.7
2021 16,266,801 16,254,861 11,940 7,373,589 7,338,178 35411 18,953,825 19,001,176 -47,351 42594215 442,960 988.8
Jan 1,753,440 1,789,819 -36,379 871512 845292 26,220 2,207,600 2,197,441 10,159 4,832,552 358,363 913.9
Feb 1,187,738 1,197,139 9401 636,980 618,392 18,588 1,530,320 1,539,507 9,187 3,355,038 347,562 927.7
Mar 2014910 1,984,765 30,145 812,735 827,930 -15195 1,899,092 1,914,042 -14950 4,726,737 280,852 966.3
Apr 1,000,460 1,006,642 6,182 520,903 514,772 6,131 1,316,996 1,316,945 51 2838359 335,041 956.0
May 1,492,789 1444151 48,638 702,978 701,043 1935 1,902,547 1,953,120 -50,573 4,098,314 359,561 961.3
Jun 1,745,768 1,795,807 -50,039 687,200 680,172 7,028 1,809,795 1,766,784 43011 4242763 353,668 952.0
Jul 1,198,909 1,196,516 2,393 559487 570,210 -10,723 1,618,363 1,610,033 8330 3,376,759 368,501 908.4
Aug 1,638,845 1,570,404 68441 807,385 804,348 3,037 2,061,717 2,133,195 -11478 4,507,947 419,127 984.8
Sep 2,066,709 2,131,311 64,602 805743 800,750 4993 2,102,736 2,043,127 59,609 4975188 375271 962.3
Oct 1,175,742 1,163,868 11,874 539,033 549,892 -10,859 1435982 1,436,997 -1,015 3,150,757 425,069 975.6
Nov 991,491 974,439 17,052 429,633 425,377 4256 1,068,677 1,089,985 21,308 2,489,801 442,960 988.8
22111121 63,020 41,582 21,438 22,773 22,775 -2 54,142 75578 -21,436 139,935 436,723 987.4
23111121 43,120 39,081 4,039 17,170 16,892 278 47,051 51,368 -4.317 107,341 439,415 986.2
24111121 64,855 59,120 5,735 25,387 26,815 -1428 78,036 82,343 -4,307 168,278 442,960 988.8

Source: SET Smart and LHSEC calculation

* From 6 May 2014 onwards, the contract multiplier of SET50 Index Futures has been changed to Bt200 from Bt1,000 per unit of index point. Data shown above are recalculated in terms of current contract size

equivalent, i.e. number of contracts prior to the date of change are adjusted by multiplying by five.

** Close of the nearest month contract.
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NVDR TRANSACTIONS

Rank Top 15 Net Buy Value (Btm) Rank Top 15 Net Sell Value (Btm)

Stock Buy Sell Total Net %" Stock Buy Sell Total Net %"

1 ADVANC 1,472.63 729.33  2,201.95 743.30 30.81 1 BDMS 0.00 472.36 688.48 -256.24 43.36
2 AOT 1,360.23 621.00 1,981.23 739.24 50.52 2 BANPU 342.88 555.92 898.79 -213.04 11.43
3 TRUE 827.00 390.13 1,217.13 436.87 17.34 3 IRPC 304.00 457.13 761.14 -153.13 29.97
4 DTAC 631.31 267.87 899.18 363.44 32.84 4 GULF 119.26  264.33 383.59 -145.08 30.20
5 KBANK 516.99 244.01 760.99 272.98 17.03 5 ML 297.57  423.32 720.88 -125.75 41.15
6 EA 699.57 439.05 1,138.63 260.52 34.43 6 TTA 78.25 197.58 275.83° -119.32 36.85
7 BJC 205.49 62.70 268.20 142.79 48.65 7 SCGP 51.33 159.09 210.42° -107.75 24.27
8 PTT 646.63 519.11 1,165.73 127.52 37.90 8 MINT 149.74  235.28 385.01 -85.54 38.52
9 PTTGC 387.36 265.31 652.67 122.06 34.35 9 SAWAD 14426 207.97 352.23 -63.71 36.07
10 UBE 142.99 23.07 166.06 119.92 17.30 10 CBG 113.04 173.23 286.27 -60.19 23.75
" SCB 258.48 143.43 401.90 115.05 23.29 " BAM 108.26  166.74 275.00 -58.48 18.00
12 BEC 155.38 48.92 204.30 106.46 21.40 12 CPF 25.57 75.90 101.47 -50.33 22.21
13 PTTEP 353.90 251.52 605.42 102.39 31.38 13 KCE 170.28 217.79 388.06 -47.51 32.27
14 TOP 239.39 139.26 378.65 100.12 33.24 14 CPALL 330.84 373.65 704.49 -42.81 2419
15 KTC 190.83 107.84 298.67 83.00 34.17 15 AEONTS 13.45 55.98 69.42 -42.53 22.47

SHORT SELLING TRANSACTIONS
Rank Securities \Volume Turnover Average Price Last Price Gap between last % Main Board
(Shares) (Baht) (Baht) 24-Nov-21 close and short

1 BANPU 25,622,600 292,155,730 11.40 11.50 0.86% 7.44%

2 AOT-R 3,402,700 227,785,850 66.94 66.75 -0.29% 11.76%

3 CPALL-R 3,372,000 210,865,975 62.53 62.75 0.34% 14.50%

4 PTT 4,995,500 188,273,850 37.69 37.75 0.16% 12.26%

5 ADVANC-R 866,000 186,922,900 215.85 214.00 -0.86% 5.23%

6 BANPU-R 16,318,500 185,535,800 11.37 11.50 1.15% 4.74%

7 MTC-R 2,560,900 150,408,100 58.73 58.75 0.03% 13.04%

8 CPALL 2,268,000 142,054,425 62.63 62.75 0.18% 9.75%

9 KBANK 921,900 133,225,050 144 .51 144.00 -0.35% 6.01%
10 PTTGC-R 2,146,300 130,830,375 60.96 60.75 -0.34% 13.81%
11 AOT 1,831,000 122,569,050 66.94 66.75 -0.29% 6.33%
12 EA-R 1,496,700 120,940,400 80.80 80.50 -0.38% 7.32%
13 TRUE 25,014,500 118,482,584 4.74 4.76 0.49% 3.39%
14 DELTA-R 248,900 107,443,600 431.67 432.00 0.08% 20.52%
15 PTT-R 2,759,100 103,782,550 37.61 37.75 0.36% 6.77%

SOURCE: The Stock Exchange of Thailand

* % of Trading Volume in Underlying Securities
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MANAGEMENT TRANSACTIONS (FORM 59-2)

Stock Name of Types of Transaction Amount Awg Price Value Transaction
Directors or Spouse Securities Date (Shares) (Bt) (Bt)

TU Mr. THIRAPHONG CHANSIRI Common Share 23/11/2021 1,500,000.00 19.37 29,055,000.00 Purchase
TTA Mr. CHALERMCHAI MAHAGITSIRI Common Share 22/11/2021 2,400,000.00 9.79 23,496,000.00 Purchase
TTA Mr. CHALERMCHAI MAHAGITSIRI Common Share 19/11/2021 794,600.00 9.73 7,731,458.00 Purchase
VIBHA Mr. CHAISITH VIRIYAMETTAKUL Common Share 23/11/2021 3,000,000.00 2.20 6,600,000.00 Purchase
NSL Mr. ARKRADEJ LIAMCHAROEN Common Share 23/11/2021 300,000.00 19.69 5,907,000.00 Purchase
RS Mr. SURACHAI CHETCHOTISAK Common Share 23/11/2021 200,000.00 20.50 4,100,000.00 Purchase
TU Mr. CHENG NIRUTTINANON Common Share 23/11/2021 200,000.00 19.65 3,930,000.00 Purchase
SFLEX Mr. PRINTHORN APITHANASRIWONG Common Share 22/11/2021 650,000.00 5.33 3,464,500.00 Purchase
BKI Mrs. SRICHITTRA PRAMOJANEY Common Share 23/11/2021 7,300.00 272.00 1,985,600.00 Purchase
TNITY Mr. SORAYOUTH PROMPOJ Common Share 23/11/2021 160,000.00 7.96 1,273,600.00 Purchase
SFLEX Mr. PRINTHORN APITHANASRIWONG Common Share 23/11/2021 200,000.00 5.30 1,060,000.00 Purchase
P Mr. TRINNAWAT THANITNITHIPHAN Common Share 23/11/2021 40,000.00 20.00 800,000.00 Purchase
TMILL Mr. PRAPAS CHUTIMAVORAPHAND Common Share 23/11/2021 154,000.00 3.92 603,680.00 Purchase
EP Mr. YUTH CHINSUPAKUL Common Share 22/11/2021 100,000.00 5.50 560,000.00 Purchase
AIMIRT Mr. CHARASRIT ARTHAVEDHYAVORAVUDHI Units 23/11/2021 40,000.00 13.20 528,000.00 Purchase
LPH Mr. UNGOON CAHNTANAVANICH Common Share 22/11/2021 76,900.00 5.93 456,017.00 Purchase
HTC Mr JOSE HENRIQUE ZEITUNE Common Share 19/11/2021 6,800.00 36.25 246,500.00 Purchase
FN Mr. THAMMASAK JITTIMAPORN Common Share 19/11/2021 100,000.00 2.24 224,000.00 Purchase
HTC Mr JOSE HENRIQUE ZEITUNE Common Share 19/11/2021 6,000.00 36.25 217,500.00 Purchase
VRANDA Mr. VARUT TANTIPHIPOP Common Share 23/11/2021 30,000.00 6.50 195,000.00 Purchase
BAFS Mom Luang NATHASIT DISKUL Common Share 23/11/2021 4,200.00 27.46 115,332.00 Purchase
CMR Mr. VARAPHAN UNACHAK Common Share 23/11/2021 20,000.00 3.10 62,000.00 Purchase
M Mr. WILLIAM ELLWOOD HEINECKE Single Stock Future (TFEX) 22/11/2021 500.00 40.75 20,375.00 Purchase
MINT Mr. WILLIAM ELLWOOD HEINECKE Single Stock Future (TFEX) 22/11/2021 500.00 32.00 16,000.00 Purchase
KUN Mr. PAISAL SANGKAWANICH Common Share 22/11/2021 5,000.00 2.70 13,600.00 Purchase
SMT Mr. NATTAPONG CHAIKUL Warrant 19/11/2021 49,800.00 2.72 -135,456.00 Sale
MICRO Mr. KEITTIPONG TOEMKUNANON Common Share 22/11/2021 38,100.00 8.70 -331,470.00 Sale
AS Mr GERRY CHEK WAI UNG Warrant 24/11/2021 18,700.00 18.30 -342,210.00 Sale
MICRO Mr. KEITTIPONG TOEMKUNANON Common Share 22/11/2021 61,900.00 8.70 -538,530 Sale
UTpP Mr. BOONNAM BOONNAMSUP Common Share 23/11/2021 33,000.00 16.50 -544,500.00 Sale
TACC Mr. CHATCHAWE VATANASUK Common Share 16/11/2021 73,500.00 8.05 -591,675.00 Sale
AS Mr. KITTIPONG PRUCKSA-AROON Common Share 23/11/2021 30,000.00 22.27 -668,100.00 Sale
MICRO Mr. KEITTIPONG TOEMKUNANON Common Share 22/11/2021 100,000.00 8.60 -860,000.00 Sale
MICRO Mr. KEITTIPONG TOEMKUNANON Common Share 22/11/2021 100,000.00 8.60 -860,000.00 Sale
MICRO Mr. KEITTIPONG TOEMKUNANON Common Share 22/11/2021 100,000.00 8.60 -860,000 Sale
MICRO Mr. KEITTIPONG TOEMKUNANON Common Share 22/11/2021 100,000.00 8.60 -860,000.00 Sale
MICRO Mr. KEITTIPONG TOEMKUNANON Common Share 22/11/2021 100,000.00 8.65 -865,000.00 Sale
SAK Mrs. WORANUTCHANAN PHONGSURANG Common Share 23/11/2021 100,000.00 11.00 -1,100,000 Sale
AS Mr. CHALERMPHONG JITKUNTIVONG Common Share 23/11/2021 50,000.00 22.50 -1,125,000.00 Sale
SABUY Miss TASWAN BOONANAN Common Share 23/11/2021 120,000.00 14.90 -1,788,000.00 Sale
UTpP Mr. BOONNAM BOONNAMSUP Common Share 23/11/2021 119,000.00 16.50 -1,963,500.00 Sale
ICN Mr. PORNCHAI KRIMCHAIN Common Share 24/11/2021 1,600,000.00 7.12 -11,392,000.00 Sale
RBF Mr. SURANART KITTIRATTANADETCH Common Share 18/11/2021 4,000,000.00 21.30 -85,200,000.00 Sale
PRIME Mr. SOMPRASONG PANJALAK Common Share 23/11/2021 88,000,000.00 1.93 -169,840,000.00 Sale

SOURCE: The Securities and Exchange Commission

MAJOR SHAREOLDER TRANSACTIONS (FORM 246-2)

Stock Name Transaction Types of %Share of Y%After Date of transaction Remark 3
Securities 1 Transaction 2 Transaction 2 Transaction

THE 1A FAUN AsTMIERTENA Qg Tu 1.36 4.47 24/11/2564

PRIME PRIME ROAD TECH INTER LIMITED ~ |1uingl ﬁu 2.07 31.28 23/11/2564

TSR wie AeTand ulang A u 12.75 0.86 23/11/2564

UREKA 131 wiawninavea 47rin 1% u 33.55 33.55 12/11/2564

SOURCE: The Securities and Exchange Commission
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RIGHTS & BENEFITS

Excluding Dividend

Stock DIP (%) Close DPS Unit PD XD Type Operation Period
MIT 11.23% 3.34 0.375 Baht 23/12/2021 03/12/21 Cash 01/07/2021 - 30/09/2021
LHK 4.90% 4.08 0.2 Baht 09/12/21 25/11/2021 Cash 01/04/2021 - 30/09/2021
MAJOR 4.65% 21.50 1 Baht 09/12/21 25/11/2021 Cash 01/01/2021 - 30/09/2021
TPP 4.39% 22.80 1 Baht 0912121 25/11/2021 Cash -

TNDT 3.52% 284 0.1 Baht 04/01/22 26/11/2021 Cash -

PSL 2.92% 17.10 05 Baht 13/12/2021 26/11/2021 Cash -
PROSPECT 2.69% 10.70 0.288 Baht 09/12/21 25/11/2021 Cash 01/07/2021 - 30/09/2021
MCS 2.48% 14.90 0.37 Baht 09/12/21 25/11/2021 Cash 01/01/2021 - 30/09/2021
PTL 2.23% 24.70 0.55 Baht 08/12/21 25/11/2021 Cash 01/04/2021 - 30/09/2021
WHAUP 2.12% 4.36 0.0925 Baht 08/12/21 25/11/2021 Cash 01/01/2021 - 30/09/2021
PJW 2.00% 4.00 0.08 Baht 0912121 29/11/2021 Cash 01/01/2021 - 30/09/2021
M-Il 1.90% 7.90 0.15 Baht 23/12/2021 02/12/21 Cash 01/07/2021 - 30/09/2021
KBSPIF 1.80% 11.20 0.202 Baht 1711212021 30/11/2021 Cash 01/07/2021 - 30/09/2021
AVMATAR 1.71% 9.05 0.155 Baht 1411212021 25/11/2021 Cash 01/07/2021 - 30/09/2021
TIF1 1.69% 8.85 0.15 Baht 1711212021 30/11/2021 Cash 01/07/2021 - 30/09/2021
AMIRT 1.68% 13.10 0.2207 Baht 13/12/2021 29/11/2021 Cash 10/07/2021 - 30/09/2021
MNIT 1.52% 1.64 0.025 Baht 16/12/2021 25/11/2021 Cash 01/07/2021 - 30/09/2021
TNH 1.52% 33.00 05 Baht 15/12/2021 26/11/2021 Cash 01/08/2020 - 31/07/2021
M-STOR 1.46% 6.15 0.09 Baht 22/12/2021 02/12/21 Cash -
SUPEREIF 142% 11.90 0.16839 Baht 1411212021 25/11/2021 Cash 01/07/2021 - 30/09/2021
TTLPF 1.37% 23.20 0.3175 Baht 1711212021 30/11/2021 Cash 01/07/2021 - 30/09/2021
BKKCP 1.36% 11.00 0.15 Baht 171212021 30/11/2021 Cash 01/07/2021 - 30/09/2021
CPTGF 1.34% 9.00 0.121 Baht 1711212021 30/11/2021 Cash 01/07/2021 - 30/09/2021
EPG 1.21% 11.60 0.14 Baht 08/12/21 25/11/2021 Cash 01/04/2021 - 30/09/2021
ARROW 1.20% 8.35 0.1 Baht 09/12/21 25/11/2021 Cash 01/01/2021 - 30/09/2021
OISHI 1.14% 44.00 05 Baht 25/02/2022 09/12/21 Cash 01/04/2021 - 30/09/2021
AMCG 1.13% 6.20 0.07 Baht 13/12/2021 29/11/2021 Cash 01/07/2021 - 30/09/2021
BKI 1.10% 272.00 3 Baht 0912121 25/11/2021 Cash -

SSC 1.08% 31.50 0.34 Baht 25/02/2022 02112121 Cash 01/10/2020 - 30/09/2021
KAMART 1.01% 3.98 0.04 Baht 09/12/21 25/11/2021 Cash 01/07/2021 - 30/09/2021
HPT 0.89% 0.92 0.00818 Baht 09/12/21 25/11/2021 Cash 01/01/2021 - 30/09/2021
TFFIF 0.78% 7.70 0.06 Baht 171212021 30/11/2021 Cash 01/07/2021 - 30/09/2021
WHA 0.74% 362 0.0267 Baht 09/12/21 25/11/2021 Cash 01/01/2021 - 30/09/2021
FUTUREPF 0.67% 15.00 0.1 Baht 15/12/2021 26/11/2021 Cash 01/07/2021 - 30/09/2021
EGATIF 0.66% 12.20 0.08 Baht 171212021 30/11/2021 Cash 01/07/2021 - 30/09/2021
MNIT2 0.62% 4.86 0.03 Baht 22/12/2021 02/12/21 Cash 01/07/2021 - 30/09/2021
IVL 0.61% 4125 0.25 Baht 09/12/21 25/11/2021 Cash 01/07/2021 - 30/09/2021
ADD 0.53% 28.25 0.15 Baht 15/12/2021 26/11/2021 Cash 01/07/2021 - 30/09/2021
SPI 0.31% 64.75 0.2 Baht 14/12/2021 29/11/2021 Cash -

TNDT 0.00% 284 1:2 Share 04/01/22 26/11/2021 Stock -

B-WORK -0.84% -22.92 0.1915 Baht 13/12/2021 25/11/2021 Cash 01/07/2021 - 30/09/2021

Excluding Right
Board Alloted Ratio

Stock Rights for R Price XR Subscription Period
Date Shares (Holding : New)

GLOCON 15/10/2021 Common 423,932,401 5:1 0.90 Baht  7/12/2021 04/01/2022 - 10/01/2022
MACO 22/09/2021 Common 2,705,990,707 2:1 0.30 Baht  26/11/2021 20/12/2021 - 24/12/2021
PLANB 22/09/2021 Common 310,605,449 125:1 500 Baht  29/11/2021 20/12/2021 - 24/12/2021
PLANB 22/09/2021 Warrant 155,302,725 2:1 0 29/11/2021 -
SCM 11/11/2021 Warrant 200,000,000 3:1 0 25/11/2021 -
SCN 11/11/2021 Warrant 120,000,000 10:1 0 25/11/2021 -
SCN 11/11/2021 Warrant 120,000,000 10:1 0 25/11/2021 -
Excluding Capital Return

Stock Board Date XN Capital Return Per Share Unit Payment Date Market / Industry / Sector
EGATIF 18/11/2021 30/11/2021 0.1300 Baht 17/12/2021 SET/RESOURC/ENERG
HPF 19/11/2021 02/12/21 0.1050 Baht 23/12/2021 SET/PROPCON/PF&REIT
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SECURITIES MET MARKET SURVEILLANCE CRITERIA / C SIGN / TEMPORARY TRADING

Securities Trading Causes Start Date End Date

ACAP Cash Balance The Courtissues an order accepting the petition for 03/02/21 -
reorganization of the debtora€™s business.

ACC Excluded from credit limit and Cash Balance Market Surveillance Measure List 25/11/2021 15/12/2021
AF Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
AJA Prohibit Net settlement, Excluded from credit limitand Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
AJA-W3 Prohibit Net settlement, Excluded from credit limitand Cash Balance Market Surweillance Measure List 25/10/2021 12/03/21
AQ Cash Balance Shareholders' equity < 50% of paid-up capital. 16/08/2018 -
ARIN Cash Balance Market Surweillance Measure List 18/10/2021 26/11/2021
B52 Cash Balance Shareholders' equity < 50% of paid-up capital. 16/08/2018 -
BE8 Cash Balance Market Surveillance Measure List 22/11/2021 30/12/2021
BIG Cash Balance Market Surveillance Measure List 24/11/2021 14/12/2021
BROOK Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
BROOK-W5 Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
BROOK-W6 Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
BROOK-W7 Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
CHO Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
CMO Prohibit Net settlement, Excluded from credit limitand Cash Balance Market Surveillance Measure List 19/11/2021 12/09/21
COMAN Cash Balance Market Surveillance Measure List 11/09/21 29/11/2021
CRD Cash Balance Market Surveillance Measure List 18/10/2021 26/11/2021
DIMET Cash Balance Shareholders' equity < 50% of paid-up capital. 18/11/2020 -
DIMET-W3 Cash Balance Shareholders' equity < 50% of paid-up capital. 18/11/2020 -
DIMET-W4 Cash Balance 18/11/2020 -
Dv8 Cash Balance Shareholders' equity < 50% of paid-up capital. 17/05/2021 -
EFORL Cash Balance Shareholders' equity < 50% of paid-up capital. 17/11/2021 -
GLORY Cash Balance Market Surveillance Measure List 11/08/21 17/12/2021
GSC Excluded from credit limitand Cash Balance Market Surveillance Measure List 23/11/2021 30/12/2021
HEMP Cash Balance Shareholders' equity < 50% of paid-up capital. 16/08/2018 -
HENG Cash Balance Market Surveillance Measure List 11/08/21 17/12/2021
HYDRO Cash Balance Shareholders' equity < 50% of paid-up capital. 03/01/19 -
HYDRO-W1 Cash Balance Shareholders' equity < 50% of paid-up capital. 21/02/2020 -
IT Cash Balance Market Surveillance Measure List 18/11/2021 12/08/21
JAS Cash Balance Market Surveillance Measure List 18/10/2021 26/11/2021
JP Cash Balance Market Surveillance Measure List 15/11/2021 24/12/2021
JUTHA Cash Balance Shareholders' equity < 50% of paid-up capital. 16/11/2018 -
JUTHA-P Cash Balance Shareholders' equity < 50% of paid-up capital. 16/11/2018 -
K Cash Balance Market Surveillance Measure List 11/01/21 12/09/21
KKC Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
K-W1 Cash Balance Market Surveillance Measure List 11/01/21 12/09/21
KWG Cash Balance Shareholders' equity < 50% of paid-up capital. 17/08/2021 -
MORE Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
MORE-W2 Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
NBC Excluded from credit limitand Cash Balance Market Surveillance Measure List 23/11/2021 13/12/2021
NEP Cash Balance Shareholders' equity < 50% of paid-up capital. 14/08/2018 -
NEWS Cash Balance Shareholders' equity < 50% of paid-up capital. 15/08/2018 -
NMG Cash Balance Shareholders' equity < 50% of paid-up capital. 14/12/2018 -
NWR Cash Balance Market Surveillance Measure List 18/10/2021 26/11/2021
PPPM Cash Balance Shareholders' equity < 50% of paid-up capital. 03/04/21 -
PPPM-W4 Cash Balance Shareholders' equity < 50% of paid-up capital. 03/04/21 -
PSG Cash Balance Shareholders' equity < 50% of paid-up capital. 16/08/2018 -
SANKO Excluded from credit limit and Cash Balance Market Surveillance Measure List 18/10/2021 26/11/2021
SDC Cash Balance Shareholders' equity < 50% of paid-up capital. 25/02/2021 -
SDC-W1 Cash Balance Shareholders' equity < 50% of paid-up capital. 25/02/2021 -
SK Cash Balance Market Surveillance Measure List 11/01/21 12/09/21
SOLAR Cash Balance Market Surveillance Measure List 18/10/2021 26/11/2021
STOWER Cash Balance Shareholders' equity < 50% of paid-up capital. 03/05/20 -
SVT Cash Balance Market Surveillance Measure List 11/08/21 17/12/2021
TH Cash Balance Market Surveillance Measure List 18/10/2021 26/11/2021
TRC Cash Balance Shareholders' equity < 50% of paid-up capital. 17/11/2020 -
TSI Cash Balance Shareholders' equity < 50% of paid-up capital. 18/08/2020 -
u Cash Balance Market Surveillance Measure List 18/10/2021 26/11/2021
UMl Cash Balance Market Surveillance Measure List 25/10/2021 12/03/21
UmMs Cash Balance Shareholders' equity < 50% of paid-up capital. 16/08/2018 -
U-P Cash Balance Market Surweillance Measure List 18/10/2021 26/11/2021
uT Cash Balance Securities' trading allowed temporarily 16/11/2021 15/12/2021
U-W4 Cash Balance Market Surveillance Measure List 18/10/2021 26/11/2021
WAVE Cash Balance Market Surveillance Measure List 11/01/21 12/09/21
WAVE-W2 Cash Balance Market Surveillance Measure List 11/01/21 12/09/21
YGG Cash Balance Market Surveillance Measure List 18/10/2021 26/11/2021

Source: The Stock Exchange of Thailand

SET may impose stricter trading regulations on certain stocks provided that they are excessively speculated and considered not commensurate to their fundamentals. Such requirements are as follows: T1="Cash
Balance” means that investors are required to pay the full amount in cash prior to place their buy order on the security; T2="Excluded from Credit Limit” means that investors cannot use the security as collateral. In
other words, the stock is not eligible for calculation of credit line in all types of trading account; and T3="Prohibit Net Settlement” means that investors cannot offset their bought amount with sold amount of a
certain security on the same trading day.
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Opportunity Day 3Q2021
Slot 1 Slot 2 Slot 3 Slot 4 Slot 5 Slot 6 Slot 7
Date/Time 45 Ui 45 uIni 45 w1 45 uni 45 Ui 45 uIi 45 uni
09:15-10:00 10:15-11:00 11:15-12:00 13:15-14:00 14:15 - 15:00 15:15 - 16:00 16:15-17:00
2.2 W.el. TTB
W. 3 W.a.
Wa. 4 .. PTTEP SCGP
DELTA
7.5 W.el. HMPRO
Q.8 W.al. THCOM ADVANC INTUCH SUN
2.9 w.e. SNC FTREIT IVL
W. 10 W.a1. ADB MTC IT FPT COTTO GLOBAL ™
wa. 11 w.el. TNP PIMO STC ABM MGT OSP
.12 W.gel. ASIAN CENTEL TSE Ccom7 SAK
15 W.a. TOP SNNP SFT SPRC TKN FSMART GPSC
WHART ASW ALT SCM
a.16 w.gal. SNP TASCO PTL (Eng.) ORI CHAYO HPT TTA
ARA DCC SPVI 1} KWM PLANB
W. 17 W.al. TPBI SABINA WPH CPN +GLAND CPNREIT +CPNCG PSL (Eng.) MINT
ERW BBIK SMT TRUE DOHOME
We. 18 W.g1. PSH IRPC JWD BGC RS RBF
BAM SKN PROSPECT NRF PROUD
F. 19 W.gal. TFM JUBILE NVD TU UAC HUMAN
TCMC ALLY VCOM HANA (Eng.)
.22 .8l VL EA SELIC EPG BA NCAP
CPANEL
a.23 w.al. PTTGC ITEL ILINK SEAFCO L&E SICT BCP
KTC KISS AGE AMR PYLON
W. 24 W.&1. META LHK WHAUP MOONG WHA GULF ILM
CRD ARROW SMD PM PL
We. 25 W.gl. SPCG SHR ASP TOA BPP BANPU EKH
GFPT PTT (V) IND IIG CPALL
7. 26 .8l KEX (Eng.) TVD GUNKUL CRC PTG AS JKN
SHREIT STECH TQR UREKA NCL SECURE BH
.29 W.g. NOBLE Blz PF GGC TK K TQM
a.30 w.gl. LOXLEY LEO NCH CNT CHEWA AH BCH
W.158.A. ACE TPIPP DDD NER HARN BGRIM
We.2 5.A. CHO AMIRT LALIN AMAT AV SGP FN
A.36.A. BCPG MICRO BJCHI GRAMMY MC BAFS PDJ
.6 5.A. neaAaLe +Junariainé
a.75.a. SIMAT APCO COLOR SISB BTS ++BTSGIF
W.8 5.A. TPCH MEGA SENA WICE SKE PROEN SONIC
Wa.9 6.A. OR RT TWPC BEC AMATA UKEM
¢.10 5.A. JusSgessuuey
Q.13 5.4. SAWAD NSL PR9 AWC PORT DITTO DEMCO
a.14 5.a. FPI NEX VGI SAT SA HTC ANAN
W. 15 5.A. APP AIMCG SCN NWR KTIS GVREIT
we. 16 5.A. TAKUNI THANI TOG ACG WP SMPC
@. 17 5.4. WINMED PJW CAZ SO PRM ASK SEAOIL
.20 5.04. DMT NDR BYD FORTH SC S
2.2156.Aa. SIS TSTE NNCL PACO TRC SSP
W.22 5.A. INGRS (Eng.) MBKET TKT KK
wea.23 5.A. KUMWEL TSR GTB SALEE AT
.24 5.4. HFT FVC

Source: The Stock Exchange of Thailand

* Stocks listed in mai
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Warrant Th\jglrj:ial W:rrir:;t Upside (%) Stock Price EX:rriiI:e Expiration Date  Gearing (x) R|s}:al1ee H\I/Sg?;:ﬁjl aﬁ:;i;ii‘;) —V\/Ta;t:m Prem;uer:];e/;)r Exercise Period
7UP-W4 0.00 0.46 -100% 1.43 2.25 8-Aug-22 311 1.25% 17.56% 1.0:1.0 90% 128% Last business day of Jun (First Exercise date Jun 30, 2020)
AIE-W2 0.98 0.79 24% 4.9 1 4-May-23 1.55 1.25% 53.48% 1.0:0.25 -15% -10% Mar 31, 2022, Sep 30, 2022 and May 3, 2023
AJA-W3 0.46 04 15% 0.62 0.2 30-Aug-24 1.55 1.25% 73.76% 1.0:1.0 -3% -1% Last business day of Mar, Jun, Sep, Dec (First Exercise date Sep 30, 2021)
ALL-W1 041 0.61 -32% 2.8 2.545 17-Aug-22 5.05 1.25% 23.06% 1.0:11 11% 15% Last business day of Mar and Sep (First Exercise date Mar 31, 2021)
AS-W2 18.29 16.8 9% 216 35 24-Jan-24 1.29 1.25% 67.21% 1.0:1.0 6% -3% 25th of Jun and Dec (First Exercise date Jun 25, 2021)
B52-W3 041 0.37 1% 0.64 0.2418 14-Feb-22 1.79 1.25% 27.66% 1.0:1.0336 -6% -28% Last business day of Jun and Dec (First Exercise date Jun 30, 2021)
BANPU-W4 6.55 5.1 28% 11.5 5 30-Sep-22 225 1.25% 29.75% 1.0:1.0 -12% -14% Sep 30, 2022
BANPU-W5 441 3.58 23% 1.5 75 30-Sep-23 321 1.25% 29.75% 1.0:1.0 -4% -2% Sep 30, 2023
BCPG-W1 5.30 5.2 2% 13.2 8 13-Nov-22 2.54 1.25% 21.33% 1.0:1.0 0% 0% 20 th of Jan, Apr, Jul and Oct (First Exercise date Apr 20, 2021)
BCPG-W2 5.44 5.25 4% 13.2 8 13-Nov-23 251 1.25% 21.33% 1.0:1.0 0% 0% 20 th of Jan, Apr, Jul and Oct (First Exercise date Jan 20, 2023)
BC-W1 0.00 0.54 -100% 15 32 29-Aug-23 2.78 1.25% 17.14% 1.0:1.0 149% 85% Last business of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
BEYOND-W2 0.87 338 -T1% 9.85 10 30-Aug-24 2.59 1.25% 12.00% 1.0:1.0 40% 15% 15th of May and Nov 9First Exercise date Nov 15, 2021)
BIZ-W1 3.00 348 -14% 9.5 7 2-Nov-22 273 1.25% 42.70% 1.0:1.0 10% 1% 2 May 2022 and 2 Nov 2022
BKD-W2 0.00 0.25 -100% 2.18 4917 30-Nov-22 8.87 1.25% 16.51% 1.0:1.01689 137% 135% Last business day of Jun (First Exercise date Nov 30, 2018)
BM-W2 3.84 3.54 8% 4.82 1 24-Jun-23 1.36 1.25% 37.23% 1.0:1.0 6% -4% 24th of Jun and Dec (First Exercise date Dec 24, 2021)
BROOK-W5 0.82 0.77 6% 0.91 0.213 20-May-22 1.39 1.25% 62.05% 1.0:1.173 -4% -9% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 28,2019)
BROOK-W6 045 0.5 9% 0.91 0.65 12-Jul-24 1.82 1.25% 62.05% 1.0:1.0 26% 10% Last business day of Mar, Jun, Sep, Dec (First Exercise date Sep 30, 2021)
BROOK-W7 0.38 0.51 -26% 0.91 1.3 12-Jul-26 1.78 1.25% 62.05% 1.0:1.0 99% 21% Last business day of Mar, Jun, Sep, Dec (First Exercise date Sep 30, 2021)
BTS-W6 0.48 1.05 -54% 9.6 9.9 5-Sep-22 9.14 1.25% 17.24% 1.0:1.0 14% 18% Last business day of Mar, Jun, Sep, Dec (First Exercise date Sep 30, 2021)
BTS-W7 0.48 0.6 21% 9.6 11.9 7-Nov-24 16 1.25% 17.24% 1.0:1.0 30% 10% Last business day of Mar, Jun, Sep, Dec (First Exercise date Dec 30, 2021)
B-W6 0.27 0.37 -27% 0.88 0.66 16-Aug-23 2.38 1.25% 30.12% 1.0:1.0 17% 10% Last business day of Mar and Sep (First Exercise date Sep 30, 2021)
BYD-W6 3.30 33 0% 13.2 0.755 8-Sep-23 1.06 1.25% 60.92% 1.0:0.26471 0% 0% Last business day of Jun and Dec (First Exercise date Dec 30, 2020)
CEN-W5 1.93 0.97 99% 3.26 2.14 12-May-26 3.36 1.25% 59.35% 1.0:1.0 -5% -1% 15th of Mar, Jun, Sep, and Dec (First Exercise date Mar 15, 2022)
CGD-W5 0.00 0.17 -99% 0.5 1 22-Apr-23 2.94 1.25% 27.90% 1.0:1.0 134% 95% Last business day of Jun and Dec (First Exercise date Jun 30, 2021)
CGH-W4 0.31 0.3 5% 1.22 1.25 30-May-24 4.07 1.25% 41.11% 1.0:1.0 21% 11% Last business day of May and Nov (First Exercise date Nov 30, 2021)
CHAYO-W1 9.89 9.25 % 13.5 5.365 27-May-22 1.77 1.25% 40.86% 1.0:1.211 -4% 1% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30,2020)
CHAYO-W2 4.48 4.26 5% 13.5 10.25 22-Jun-23 3.17 1.25% 40.86% 1.0:1.0 % 5% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 28,2019)
CWT-W5 0.35 1.6 -78% 3.52 35 29-Sep-23 22 1.25% 15.69% 1.0:1.0 45% 24% 30 Sep 2022 and 30 Sep 2023
DIMET-W3 0.57 0.5 13% 0.65 0.3479 18-Feb-22 243 1.25% 23.58% 1.0:1.8679 -5% -23% 20th of Feb, May, Aug, and Nov (First Exercise date May 20, 2020)
DIMET-W4 0.18 0.25 -28% 0.65 0.5 29-Sep-23 26 1.25% 23.58% 1.0:1.0 15% 8% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2021)
D-W1 0.68 112 -40% 3.86 3.3333 4-Mar-22 414 1.25% 24.24% 1.0:1.2 11% 39% Last business day of Feb, May, Aug and Nov (First Eercise date May 29,2020)
ECF-W4 0.13 0.57 -78% 1.86 2 2-Jun-24 3.26 1.25% 13.73% 1.0:1.0 38% 15% 20th of Mar, Jul and Nov (First Exercise date Jul 20, 2021)
EMC-W6 0.12 0.12 2% 0.26 0.15 15-Oct-23 217 1.25% 41.59% 1.0:1.0 4% 2% 15th of Apr and Oct (First Exercise date Apr 15, 2019)
ERW-W3 0.53 1.09 -52% 324 3 14-Jun-24 297 1.25% 17.06% 1.0:1.0 26% 10% Jun 14, 2024
FLOYD-W1 0.21 0.51 -59% 1.66 2 30-May-24 3.25 1.25% 29.34% 1.0:1.0 51% 20% Last business day of May (First Exercise date May 30, 2022)
GLOCON-W4 0.76 0.54 41% 1.26 0.5 20-Jan-22 2.33 1.25% 22.83% 1.0:1.0 -17% -114% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jan 20, 2022)
HYDRO-W1 0.00 0.12 -100% 0.33 1 10-Feb-22 1.38 1.25% 92.50% 1.0:05 276% 1307%  First business day of Mar, Jun, Sep and Dec (First Exercise date Jun 2, 2020)
1-W1 6.91 6.25 11% 12.8 6 13-May-23 2.05 1.25% 25.37% 1.0:1.0 -4% -3% Last business day of May and Nov (First Exercise date Nov 30, 2020)
INSET-W1 4.34 342 27% 6.05 2 24-Oct-23 1.77 1.25% 77.04% 1.0:1.0 -10% -5% Last business day of Mar and Sep (First Exercise date Mar 31, 2022)
IP-W1 1.04 6 -83% 20.1 25 30-Sep-23 3.35 1.25% 22.22% 1.0:1.0 54% 29% Last business day of Mar, Jun, Sep and Dec )First Exercise date Dec 30, 2021)
ITEL-W3 1.81 1.86 -3% 5 33 14-Apr-23 2.69 1.25% 27.04% 1.0:1.0 3% 2% Last business day of Mar, Jun, Sep, Dec (First Exercise date Dec 30, 2021)
JCKH-W1 0.25 0.34 -26% 043 0.25 15-Jul-24 1.26 1.25% 68.71% 1.0:1.0 37% 14% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
JCK-W6 0.00 0.2 -100% 1.12 2 12-Nov-22 5.6 1.25% 22.17% 1.0:1.0 96% 100% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2021)
JMART-W3 37.55 36 4% 48.25 10.94924 17-Jun-22 1.35 1.25% 30.05% 1.0 : 1.00464 -3% -5% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2020)
JMART-W4 33.97 33 3% 48.25 14.93078 18-Jun-24 1.47 1.25% 30.05% 1.0 : 1.00464 -1% 0% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2020)
JMART-W5 5.66 15.2 -63% 48.25 70 26-Jul-25 317 1.25% 30.05% 1.0:1.0 7% 21% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
JMT-W3 16.41 15.9 3% 58 41.95972 16-May-22 3.65 1.25% 25.98% 1.0 : 1.00096 0% -1% Last business day of Mar, Jun, Sep, Dec (First Exercise date Mar 31, 2021)
J-W1 1.59 222 -29% 3.56 2 10-Jun-22 1.6 1.25% 45.03% 1.0:1.0 19% 34% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2019)
KUN-W1 0.51 0.52 -3% 2.66 2.8 28-Apr-24 5.12 1.25% 32.50% 1.0:1.0 25% 10% 27th of Apr and Oct (First Exercise date Apr 27, 2022)
K-W1 0.63 0.53 18% 1.55 1 11-Oct-22 2.92 1.25% 55.27% 1.0:1.0 -1% -1% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 30, 2021)
KWM-W1 2.81 23 22% 4.28 15 4-Jul-23 1.86 1.25% 14.99% 1.0:1.0 -11% -1% 4th of Jan and Jul (First Exercise date Jan 4, 2022)
LIT-W1 0.05 0.29 -84% 3.54 4 25-Apr-22 6.1 1.25% 26.34% 20:10 29% 1% 25th of Jan, Apr, Jul and Oct (First Exercise date Jul 25, 2017)
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MACO-W3 047 0.25 89% 0.97 2 29-Aug-25 3.88 1.25% 90.92% 1.0:1.0 132% 35% Last business day of Mar, Jun, Sep, Dec (Firset Exercise date Sep 29, 2023)
MBK-W1 11.77 11.5 2% 13.8 2.8162 15-Nov-23 1.28 1.25% 18.58% 1.0:1.0653 -1% -1% 15th of each month (First Exercise date Jan 15, 2021)
MBK-W2 11.32 11.2 1% 13.8 2.9088 15-May-24 1.27 1.25% 18.58% 1.0:1.0313 0% 0% 15th of each month (First Exercise date Jul 15, 2021)
META-W5 0.00 0.26 -100% 0.62 1 31-Oct-23 2.38 1.25% 12.19% 1.0:1.0 103% 53% Last business day of Oct (First Exercise date Oct 29, 2021)
MILL-W4 0.18 0.35 -47% 1.24 1.735 11-Jul-22 4.49 1.25% 72.72% 1.0:1.268 62% 100% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 29, 2017)
MILL-W6 048 043 12% 1.24 15 23-May-24 2.88 1.25% 72.72% 1.0:1.0 56% 22% Last business day of Jun and Dec (First Exercise date Jun 30, 2021)
MINT-W7 10.34 104 1% 31.25 216 31-Jul-23 3 1.25% 21.06% 1.0:1.0 2% 1% 15th of Feb, May, Aug, and Nov (First Exercise date Nov 16, 2020)
MINT-W8 5.20 4.88 6% 31.25 28 5-May-23 6.4 1.25% 21.06% 1.0:1.0 5% 4% 15th of Feb, May, Aug, and Nov (First Exercise date Aug 16, 2021)
MINT-W9 441 3.78 17% 31.25 31 15-Feb-24 8.27 1.25% 21.06% 1.0:1.0 11% 5% 15th of Feb, May, Aug, and Nov (First Exercise date Aug 16, 2021)
MORE-W2 0.18 041 -56% 1.95 2 21-Oct-22 4.76 1.25% 25.84% 1.0:1.0 24% 26% Oct 21, 2021 and Oct 21, 2022
MVP-W1 2.60 2.16 21% 3.78 12 6-Jul-23 1.75 1.25% 19.21% 1.0:1.0 -11% -1% Last business day of Jun and Dec (First Exercise date Sep 30, 2021)
NER-W1 5.81 5.45 % 76 1.8 26-May-22 1.39 1.25% 23.76% 1.0:1.0 -5% -9% 15th of Jun and Dec (First Exercise date Dec 15, 2020)
NEX-W2 16.72 12.5 34% 1.7 1 19-May-23 1.46 1.25% 41.28% 1.0:1.56 -23% -16% Jun 19, 2023
NFC-W1 (SP) 0.00 0.05 -100% 3.92 6.4835 14-Dec-21 78.6 1.25% 43.87% 1.0 : 1.00255 67% 1281%  Last business day of Jun and Dec (First Exercise date Jun 28, 2019)
NOBLE-W2 0.00 1.06 -100% 6.4 7.597 12-Jan-24 6.36 1.25% 9.10% 1.0:1.053 34% 16% Last business day of Jun and Dec (First Exercise date Jun 30, 2022)
NRF-W1 0.18 3.02 -94% 7.85 10 26-May-23 26 1.25% 18.81% 1.0:1.0 66% 44% 15th of Jun and Dec (First Exercise date Dec 15, 2021)
NUSA-W4 0.01 0.2 -93% 043 1 17-May-23 2.15 1.25% 48.08% 1.0:1.0 179% 121% Last business day of May and Nov (First Exercise date Nov 30, 2021)
OCEAN-W3 0.63 0.55 15% 1.63 1 13-Feb-22 2.96 1.25% 39.53% 1.0:1.0 -5% -22% Feb 13, 2022
PACE-W2 (SP) 0.02 0.01 70% 0.03 2 22-Feb-23 3 1.25% 304.02% 1.0:1.0 6600% 5306%  Last business day of Jun and Dec (First Exercise date Feb 21, 2020)
PACE-W3 (SP) 0.02 0.02 -16% 0.03 0.25 29-Aug-22 1.5 1.25% 304.02% 1.0:1.0 800% 1054%  Last business day of Mar, Jun, Sep and Dec (First Exercise date Nov 29, 2019)
PERM-W1 0.65 0.59 10% 2.3 1.8 17-Jun-22 39 1.25% 55.24% 1.0:1.0 4% 7% Last business day of Mar,Jun,Sep and Dec (First Exercise date Sep 30,2019)
PIMO-W2 2.00 1.55 29% 372 1.75 11-May-23 24 1.25% 11.52% 1.0:1.0 -11% -8% 27th of Jan and Jul (First Exercise date Jan 27, 2022)
PJW-W1 1.31 1.17 12% 4 3 18-Jul-24 342 1.25% 28.24% 1.0:1.0 4% 2% Last business day of May and Nov (First Exercise date Jul 18, 2022)
PORT-W1 0.00 04 -100% 2.66 5.9091 27-May-22 7.31 1.25% 20.62% 1.0:1.09999 136% 271% Last business day of Jun and Dec (First Exercise date Dec 30, 2019)
PPPM-W4 1.03 0.65 58% 0.78 0.439 31-Jul-24 2.74 1.25% 63.43% 1.0:2.28 1% -3% Last business day of Oct (First Exercise date Oct 31, 2019)
RS-W4 2.30 442 -48% 20.5 29 23-May-24 4.64 1.25% 35.03% 1.0:1.0 63% 25% Last business day of May and Nov (First Exercise date Nov 30, 2021)
RWI-W2 0.42 0.3 41% 1.92 1.5 6-Jan-22 6.4 1.25% 38.03% 1.0:1.0 -6% -54% 15th of Jun and Sep (First Exercise date Jun 15, 2020)
SAAM-W1 1.05 1.98 -47% 72 75 20-Oct-22 3.64 1.25% 41.98% 1.0:1.0 32% 35% 17 Jan 2022, 18 May 2022 and 19 Oct 2022
SAAM-W2 1.12 1.96 -43% 72 11 20-Oct-24 3.67 1.25% 41.98% 1.0:1.0 80% 28% 17 Jan 2022, 10 May 2022, 26 Oct 2022, 17 May 2023, 25 Oct 2023, 21 May 2024
SABUY-W1 12.31 11.9 3% 15.1 3.1852 10-May-24 1.29 1.25% 52.99% 1.0:1.0203 2% -1% 10 th of May and Nov (First Exercise date Nov 10, 2021)
SAMART-W3 0.66 1.56 -58% 6.8 10 17-May-24 4.36 1.25% 34.27% 1.0:1.0 70% 28% Last business day of May and Nov (First Exercise date Nov 30, 2021)
SAMTEL-W1 0.27 1.51 -82% 6.6 12 17-May-24 4.37 1.25% 31.42% 1.0:1.0 105% 42% Last business day of May and Nov (First Exercise date Nov 30, 2021)
SAWAD-W2 10.56 114 1% 64 98.292 30-Aug-25 5.71 1.25% 37.93% 1.0:1.017 1% 19% Last business day of Feb and Aug (First Exercise date Feb 28, 2023)
SDC-W1 0.28 04 -31% 0.61 0.5 1-Jun-23 1.52 1.25% 81.49% 1.0:1.0 48% 31% Last business day of Jun and Dec (First Exercise date Dec 28, 2018)
SIMAT-W3 0.02 0.94 -98% 47 21.7941 19-May-25 6.88 1.25% 32.52% 1.0:1.3765 378% 109% Last business day of Jan, Apr, Jul and Oct (First Exercise date Jul 29, 2015)
SIMAT-W5 2.80 26 8% 47 2 2-Sep-24 1.81 1.25% 32.52% 1.0:1.0 2% -1% Sep 2, 2021
SINGER-W2 33.75 33 2% 475 14 21-Apr-23 144 1.25% 37.78% 1.0:1.0 -1% -1% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 28, 2019)
SMT-W3 2.88 2.54 13% 6.3 4 30-Jun-24 248 1.25% 42.19% 1.0:1.0 4% 1% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
SNP-W2 16.02 15.5 3% 17 1 18-May-23 1.1 1.25% 23.40% 1.0:1.0 -3% -2% Last business day of Jun and Dec (First Exercise date Dec 30, 2021)
SONIC-W1 2.98 2.56 16% 3.96 1 21-Apr-23 1.55 1.25% 38.08% 1.0:1.0 -10% -1% 21th of Apr and Oct (First Exercise date Oct 21, 2021)
SSP-W1 1.68 2.08 -19% 13.2 12 22-Feb-22 6.35 1.25% 37.86% 1.0:1.0 7% 27% Last business day of Feb and Nov (First Exercise date Nov 30, 2021)
SSP-W2 2.07 24 -14% 13.2 20 22-May-25 55 1.25% 37.86% 1.0:1.0 70% 20% Last business day of Feb, May, Aug and Nov (First Exercise date Feb 28, 2024)
STARK-W1 0.73 0.96 -24% 4.76 5 3-Jan-25 4.96 1.25% 22.61% 1.0:1.0 25% 8% Last business day of Mar,Jun,Sep and Dec (First Exercise date Mar 31, 2023)
STOWER-W3 0.05 0.05 6% 0.09 0.08 10-Jun-23 1.8 1.25% 123.66% 1.0:1.0 44% 29% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2021)
SWC-W1 8.08 8.15 1% 9.05 0.971 8-Apr-22 1.14 1.25% 35.96% 1.0:1.03 1% 2% 8th of Apr and Oct (First Exercise date Oct 8, 2019)
TAPAC-W4 0.00 0.21 -100% 4.02 9 18-Mar-22 19.14 1.25% 30.31% 1.0:1.0 129% 417% Last business day of Jun and Dec (First Exercise date Jun 30, 2020)
TCC-W3 0.84 0.57 48% 1.34 0.807 1-Apr-22 291 1.25% 144.57% 1.0:1.23886 -5% -16% Last business day of Mar,Jun,Sep and Dec (First Exercise date Dec 28, 2012)
TCC-W4 1.03 0.48 115% 1.34 0.903 14-May-23 3.09 1.25% 144.57% 1.0:1.10801 0% 0% Last business day of Mar,Jun,Sep and Dec (First Exercise date Dec 30, 2013)
TCC-W5 1.43 0.64 123% 1.34 0.5 24-May-28 2.09 1.25% 144.57% 1.0:1.0 -20% -3% Last business day of Jul (First Exercise date Jul 31, 2018)
TFG-W3 0.30 1.32 -T1% 43 55 14-May-24 3.26 1.25% 23.44% 1.0:1.0 59% 24% Last business day of May and Nov (First Exercise date Nov 30, 2021)
TFI-WA1 0.12 0.18 -34% 0.25 0.15 6-Jan-26 1.39 1.25% 30.61% 1.0:1.0 32% 8% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 31, 2021)
TGPRO-W3 0.07 0.15 -51% 0.36 0.5 20-Sep-23 24 1.25% 57.47% 1.0:1.0 81% 44% Last business day of Mar, Jun, Sep and Dec (First Exercise date Dec 28, 2018)
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TRUBB-W2 0.03 0.64 -95% 2.52 6 29-Sep-24 3.94 1.25% 28.61% 1.0:1.0 163% 57% Last business dday of mar, Jun, Sep, Dec (First Exercise date Dec 30, 2021)
UREKA-W2 2.08 1.7 22% 3.06 1 29-Jun-23 1.79 1.25% 41.66% 1.0:1.0 -11% -1% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 30, 2020)
U-W4 0.00 0.01 -97% 2 5.067 15-Mar-23 24 1.25% 46.56% 1.0:0.012 195% 150% Last business day of Mar, Jun, Sep and Dec (First Exercise date Mar 29, 2019)
VGI-W2 0.02 0.46 -97% 6.85 10 11-Sep-22 14.89 1.25% 21.39% 1.0:1.0 53% 66% Last business day of Mar, Jun, Sep and Dec (First Exercise date Sep 28, 2018)
VIBHA-W3 0.00 0.38 -100% 22 2.993 14-Jun-22 58 1.25% 15.23% 1.0:1.0023 53% 97% Last business day of Sep (First Exercise date Sep 29, 2017)
VL-W1 1.23 1.08 14% 1.72 0.5 27-Apr-23 1.59 1.25% 23.78% 1.0:1.0 -8% -6% 27th of Apr and Oct (First Exercise date Oct 27, 2021)
WAVE-W2 0.46 0.51 -11% 1.06 0.7 27-Oct-23 2.08 1.25% 46.64% 1.0:1.0 14% 7% 15th of Mar, Jun, Sep and Dec (First Exercise date Dec 30, 2020)
WIIK-W2 0.00 0.25 -100% 248 3.796 2-Jan-22 13.08 1.25% 31.21% 1.0:1.319 61% 583% Last business day of Dec (First Exercise date Dec 30, 2019)
W-W5 0.17 0.1 70% 414 2.1 31-Oct-24 2.76 1.25% 62.60% 1.0: 0.0667 -13% -4% Last business day of Oct (First Exercise date Oct 28, 2022)
XPG-W4 14.51 13.6 % 2.98 0.815 17-Apr-24 1.45 1.25% 34.93% 1.0:6.621 -4% -2% Last business day of Mar, Jun, Sep and Dec (First Exercise date Jun 28,2019)
ZIGA-W1 3.26 3 9% 4.24 1 31-Mar-23 1.4 1.25% 15.27% 1.0:1.0 6% -4% Last business day of Mar and Sep (First Exercise date Sep 30, 2021)

Source: SET Smart, LHSEC Research calculations * Based on Black-Scholes option pricing model. Risk-free rate is 5-year yield of zero coupon government bond (Source: ThaiBMA)
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