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Trends & Turns

NANAANAUAZNAENTNTAIYU

SET INDEX 1,517.26 peE 16.44x wmACD 9.18 %k 62.14 rmi 1.12 i+ 29.55
CHANGE 2.27% P 1.41x siGNAL 9.09 %D 64.94 FTiSiGNAL 0.74 b 20.40
TURNOVER  67,661m bpr  4.21% MACDH 0.10 Rsi 61.22 cc 90.25 apx  13.87

STOCK MARKETS

DJIA
NASDAQ
S&P500
Korea
Singapore
China
Hong Kong

WORLD COMMODITIES
Brent Crude Futures

Gold Spot (Comex)

Baltic Dry Index

KEY CURRENCIES
US Dollar Index
USDITHB

BOND YIELD
Us 10Y
TH 10Y

STOCK TRADING (SET+mai)

unit: Btm

Local Institutions
Proprietary Trading
Foreign Investors
Local Individuals

Program Trading
Non Program Trading

SET50 INDEX FUTURES
unit. contracts
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TOP MARKET IMPACTS

DELTA
TRUE
ADVANC
IVL
MRDIYT

KBANK
TTB
BAY
BDMS
THAI

Recent
49,693.20
26,402.34
63,645.15

7,978.63
4,988.60
4,242.57
26,388.44

105.82
4,693.86
3,189.00

98.461
32.290

4.4610
2.2000

Buy
3,509
6,888

38,094
19,527

34,603
33,415

Buy
25,022
113,030
63,472

Buy
57,923
15,426
67,092

Buy
1,104
16,262
8,436

Close
331.00
14.60
355.00
24.80
9.25

Close
195.00
2.24
27.00
18.20
5.95

Change
(67.36)
314.14
43.29
134.62
(15.36)
28.08
40.53

0.19
6.21
459.00

(0.063)
(0.043)

(0.0098)

Sell
5,272
5,176

34,778
22,793

32,412
35,607

Sell
35,769
90,084
75,671

Sell
63,010
7,359
70,072

Sell
1,367
15,987
8,448

%Chg
10.33%
3.55%
0.85%
2.90%
7.56%

%Chg
0.51%
-0.88%
-0.92%
-0.55%
-0.83%

Source: Aspen Graphics, Stock Exchange of Thailand
All data are updated to 08:30am Bangkok time approximately.

%Chg
-0.14%
1.20%
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1.72%
-0.31%
0.67%
0.15%

0.18%
0.13%
16.81%

-0.06%
-0.13%

-0.22%
0.00%

Net
(1,762)
1,713
3,316
(3,266)

2,191
2.191)

Net
(10,747)
22,946
(12,199)

Net
(5,087)
8,067

(2,980)

Net
(263)
275
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Impact
29.92
1.34
0.69
0.30
0.30

Impact
-0.18
-0.15
-0.14
-0.12
-0.11
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STOCK LOGICS *
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Market Headlines

News Impact
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Key Factor to Watch
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CYCLOLOGY OF THE MARKET

WEadINNsUiunesamINan NIl (ADAPTIVE ASSET ALLOCATION) 4 azgnunsninanauunlunisaulaand nisaeuuuL “Gauasiie” (BUY & HOLD) asliutiRuaaniu 2 dou
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"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
T/F=Weekly
Bearish Bullish

Sideways
B,
By

T/F=Daily
Bullish

Uptrend
S B3
| S,
v

S S,
Downtrend Sideways

Bearish

Equity
o

dow
frend

E]

selling
climax

market trend
sideways up
up frend

buying sideways

climax

down

55%
55%

70%
55%

85%  100%
55%  55%

85%
55%

70%
55%

0%  15% 30%  45% 30% 15%
Cash | 45% 30% 15% 0% 15%  30%

B,=Contrarian Buy (Oversold+Selling Climax)

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

Market Critical/Flip Points

TIF SETI SET50I

Day 1,489 976
Week 1,468 973
Month | 1,369 908

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

but the most responsive to change."
--Charles Darwin

that survive, nor the most intelligent,

DIRECTION

wénAnvews: Wlani il "uainaziy’ vie “Gunindansiv’ ﬁ@“lﬁmmuLmuﬁﬁluvgﬂmmqmmm
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> dou o dinash LLmLﬂﬂﬂwummmumizu—m@ﬂmﬂuuumuu‘lu Quantamental Strategy Matrix

> dou B Wsumnmnuudsussaesuia i Taald SETS01 ETF/Futures—g) Trend Confluence Matrix
ANNITLLAIY: AN Adaptive Asset Allocation Model ‘Wm SETI mmm‘u 1,4893m mmﬂmmuummwmm
wossgtinannaunduay ludnagms ixuummwm@mmuuﬂmmmumm 85% (0L=55%, [3=30%)

Quantamental Strategy Matrix

All data updated to close of 13 May 2026

TRADING BUY

BUY

Source: LHSEC Research
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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

2018 5017,002 5,306,130 -289,128 1,591,629 1404329 187,300 5843496 5720379 123,117 1,732,331 1,747,457 -15,126
2019 5348299 5,393,091 44791 1,499,274 1,447,934 51,340 4365795 4,387,258  -21463 1,765485 1,750,571 14,914
2020 5859,742 6,122,889 -263,147 1,660,786 1,620,202 40,584 7361328 7,152,850 208479 1,796,637 1,779,546 17,091
2021 9,104,093 9,131,619  -27526 1,554,291 1,820,773 -266,482 11,238,988 11,144,972 94,016 2,265,262 2,249,242 16,020
2022 8487497 8,290,785 196,711 1,301,939 1456359 -154,419 7,200,154 7,239,186  -39,033 1,471,907 1,475,340 -3,434
2023 6,842,387 7,042,156 -199,769 1,165,085 1,072,460 92,624 4,683,614 4,566,601 117,013 1,033,999 1,018,880 15,120
2024 5459432 5603494 -144,061 1,073,559 1,036,152 37407 3,780,865 3,680,153 100,712 716,844 714,275 2,569
2025 5196433 5302243 -105810 984,159 1,022,243  -38,084 3,162,595 3,002,937 159,659 586,861 600,326 -13,465
2026 2,953,780 2,932,218 21562 428916 493,188  -64,273 1,766,728 1,728414 38,314 367,312 362915 4,396
Jan 498,484 494,139 4,345 83382 112994  -29612 283,590 267,530 16,059 64,472 55,265 9,207
Feb 782,721 728,161 54560 120,579 136,058  -15479 455,498 501,947  -46,449 101,175 93,807 7,368
Mar 831,904 871657  -39,754 116,716 116,002 714 534,427 483,234 51,193 98,711 110,865 -12,153
Apr 573,744 576,258 2,513 76,814 82,213 -5,399 340,253 329,016 11,236 65,578 68,902 -3,324
May 266,927 262,003 4,924 31,425 45922 14,497 152,962 146,687 6,275 37,376 34,077 3,299
05/05/26 41,422 38,969 2453 4,443 9,768 -5,325 23,359 20,629 2,731 4,406 4,264 142
06/05/26 44,124 44,261 -137 7,009 5412 1,597 23,313 27,369 -4,056 7,946 5,351 2,596
07/05/26 43,003 45,709 -2,706 6,197 6,461 -264 26,847 24174 2,674 6,019 5,722 297
08/05/26 34,848 36,533 -1,685 4,376 4,100 277 20,981 18,572 2409 4,552 5553 -1,001
11/05/26 34,273 32,324 1,949 3,008 8,516 -5,419 20,518 16,736 3,782 3,990 4,302 -312
12/05/26 31,162 29,429 1,734 2,793 6,393 -3,601 18,417 16,415 2,002 3,574 3,709 -135
13/05/26 38,094 34,778 3,316 3,509 5,272 -1,762 19,527 22,793 -3,266 6,888 5176 1,713
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 **
2018 8,779,093 8,824,494  -45401 9,851,764 9,794,405 57,359 23,889,843 23,925,141 -35,298 42,544,040 241,787 1046.4
2019 12,572,686 12,551,763 20923 8,574,923 8599819  -24,896 21,302,566 21,298,593 3973 42450175 280,520 1070.3
2020 20,197,530 20,086,679 110,851 9,742,958 9,806,269  -63311 27525341 27,580,054  -54,713 57365829 306,796 889.7
2021 20405407 20,268446 136,961 8,779,176 8,777,479 1697 22,349,344 22488002 -138,658 51,533,927 365,177 987.9
2022 21416977 21,353,362 -34,588 9,312,902 9,343,439 -26,243 23,233,938 23,916,464 48,348 54,748,061 568,783 1012.3
2023 27,499,579 27,719,635  -220,056 9,178,891 9,192,586 -13,695 27,041,408 27,307,857  -266,449 67,149,007 641,968 851.6
2024 23305880 23,367,995 62,115 7,649205 7682917  -33,712 21,749,628 21,858,735 -109,107 52,891,975 501,649 906.3
2025 24,005,042 24,017,260  -77,109 6,205,621 6,238,595 -4,019 18,532,294 18,827,052 81,128 48,793,027 471,871 832.7
2026 9,399,843 9,347,128 52,7115 2272497 2284248  -11,751 5825497  5866,461 -40,964 17,497,837 529,347 987.0
Jan 1,698,318 1,629,734 68,584 438,715 480,129  -41414 1138886 1,166,056  -27,170  3,275919 593,747 883.5
Feb 1,812,046 1,815,669 -3,623 534,257 548,401 -14,144 1,347,107 1,329,340 17,767  3,693410 740,459 1013.7
Mar 2952374 2988032  -35658 669,843 613,159 56,684 1,793,769 1,814,795  -21,026 5415986 472,554 963.2
Apr 1,362,743 1,384,022  -21279 333,880 317,650 16,230 868,197 863,148 5049 2,564,820 489,581 958.7
May 552,646 520,484 32,162 126,293 147,793  -21,500 347,675 358,337  -10,662 1,026,614 529,347 987.0
05/05/26 87,351 92,316 -4,965 19,157 18,337 820 52,100 47,955 4,145 158,608 506,266 971.7
06/05/26 101,885 68,526 33,359 18,600 37070  -18470 56,060 70949  -14,889 176,545 512,341 990.5
07/05/26 69,458 75,291 -5,833 13,734 12,015 1,719 45,500 41,386 4114 128,692 509,787 985.5
08/05/26 60,965 72,669  -11,704 17,674 12,768 4,906 44,674 37,876 6,798 123313 487,377 979.1
11/05/26 53,342 57,877 4,535 18,126 16,306 1,820 43,881 41,166 2,715 115,349 482,113 976.0
12/05/26 66,615 63,721 2,894 13,980 15,528 -1,548 41,988 43,334 -1,346 122,583 487,969 976.3
Sodrd05426 5, 113,030 90,084 22,946 25,022 35769 10,747 63472 75,671 -12,199 201,524 529,347 987.0

* 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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RIGHT S & BENEFITS

May-26
MON TUE WED THU FRI
" 12 13 14 15
AAPLO1 AAPLO3 BGC (0.04 Baht) CHAQ (0.17 Baht) AMGNO6
AAPL19 CM (0.031 Baht) K (0.03 Baht) ANTA13
AAPL8O LPGOLD13 SENA (0.138295 Baht) BWG (0.0075 Baht)
AKP (0.046 Baht) PG (0.50 Baht) WINDOW (0.03 Baht) DIF (0.2222 Baht)
DBS19 SENX (0.0047 Baht) WUXIAT 80 LLY80
HPG19 SMO (0.20 Baht) POPF (0.2316 Baht)
ILM (0.75 Baht) VISAOG POPMART80
KAMART (0.11 Baht) VISAB0 SBUX80
M (0.50 Baht) TENCENTO1
MRDIYT (0.06 Baht) TENCENT06
ORI (0.049 Baht) TENCENT13
PB (0.79 Baht) TENCENT19
PPM (0.05 Baht) TENCENT80
TEMAMA (2.02 Baht)
TRP (0.25 Baht)
TRU (0.25 Baht)
UMI (0.04 Baht)
WHA (0.1438 Baht)
18 19 20 21 22
DCC (0.02 Baht) TAIWANAI13 TRUE (0.14 Baht) MSFTO01 CHHONGQ19
TSC (0.40 Baht) KTBSTMR (0.1553 Baht) MSFTO03
WHART (0.1915 Baht) MSFT06
MSFT19
MSFT80
NONGFU80
TSTH (0.03 Baht)
25 26 27 28 29
JNJO3 AIA19 ESTEES0
Source: SETSMART
LsEMETIINE wausl weus g ia (umT) 16ad 1 anAnsAaLEng quitil du 15 nuuamsls uaseveuILmE RGNS NganNe 10120 ns. 02 055 5100 w5 7
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