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THAILAND | MARKET STRATEGY

Trends & Turns

NANAANAUAZNAENTNTAIYU

0020555142 SET INDEX 1,617.13 pe 17.00x mACD 3.96 %k 44.80 rmi 0.03 b+ 21.26

CHANGE -0.29% B 1.50x SIGNAL 7.57 %D 50.07 FTiISiGNAL -0.00 b 23.51
TURNOVER  77,757m pp  3.94% wmACDH -3.61 Rsi 51.47 cci -47.55 apx  16.36
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WORLD COMMODITIES

Brent Crude Fulures 79.74 0.38 0.48%
Gold Spat (Comex) 4,087.41 6.76 0.17%
Battic Ory Index 2,936.00 93.00 3.27%
KEY CURRENCIES

US Dollar Index 99.864 0.006 0.01%
USDITHB n.247 0.007 0.02%
BOND YIELD

us 10Y 4.6268 (0.0407) -0.87%
THA10Y 20808 -0.004 0.20%
STOCK TRADING (SET+mai)

unit: Bim Buy Sell Net
Local Institutons 5,783 7610 (1,827)
Proprieary Trading 5,481 5,060 421
Foreign Irv eslors 42,228 42,374 (146)
Local Indiv iduals 24,845 23292 1,583
Program Trading 3,160 34746 (586)
Non Program Trading 44 176 43,591 586
SET50 INDEX FUTURES

unit: cortracts Buy Sell Net
Local Instituons 18,234 16,935 1,299
Fareign Irv estors 58,556 61,622 (2 067)
Local Indiv iduals 41,564 40,796 768
SINGLE STOCK FUTURES

unit. cortracts Buy Sell Net
Local Insttutons 54,271 76,327  (22.056)
Foreign Irv eslors 31,919 20,489 11,430
Local Indiv iduals 847 77.801 10626
GOLD FUTURES

unit cortracts Buy Sell Net
Local Insttuons 2,167 2574 (407)
Foreign Irv eslors 14,848 13,664 1,184
Local Indiv iduals a7 10,554 (777

TOP MARKET IMPACTS
Close %Chg Impact

BAY 425 3.7% 0.87
sCC 264 31% 0.80
KBANK 247 1.2% 0.57
8CGP 32 4.9% 0.51
PTTGC 7B 21% 0.7

Close %Chg Impact
DELTA 267 -1.8% 4.9
PTT B -1.3% -1.14
GULF 665 -0.8% -0.60
THAI 5.45 -3.5% -0.45
TRUE 138 0.7% 0.8

Source: Aspen Graphics, Stock Exchange of Thailand
All data are updated o 08:30am Bangkok time appraximately
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Market Headlines

News

Impact
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(+) AMATA,
WHA, WHAUP
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(+) Banking

Key Factor to Watch

5 Aug 26 US: A9La2N1991991UNNALNTUIE9 ADP LA8U N.A., A% PMI AMALENNST, afentnsiuaulszandiland

FU: daitl PMI AMANIILIENNS A8t N.A.
CN: #a%l PMI AMANN3L3NNT 1ABU N.A.

TH: AatisAELsina (CPI), AntisAnEusinafiug u (Core CPI) Raw n.A.

6 Aug 26 US: anuaugtinaefuadannisnsnusediang

7 Aug 26 US: Ala1n199199 UUANANANITINERAT LAY n.A., ARTINTINNIU LABU N.A.
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CYCLOLOGY OF THE MARKET

iPFad1nn9iunesamugniunisal (ADAPTIVE ASSET ALLOCATION) 4 azgunsoinanauunlunsaulaandnisae UL Fouazie’ (BUY & HOLD) asliutiiduaantilu 2 dqou
Aa 1) dou “saTusnan” (ALPHA HUNTING—a") wuztin Nt 55% Imﬂmmmwmammm@ﬂuulumimmwmm STOCK THEMATICS (uiin 1) vz lifldnagns LONG/SHORT
EQUITY faennaiila LONG luifu SBUY/BUY uazilln SHORT i SELL/SWITCH (uwuwmmmwﬂmw@mmwmmwu Tu QUANTAMENTAL STRATEGY MATRIX uaz 2) #au “innz
Aa1A" (BETA GRAZING—"p") A AensUiutmindunsngnuaanunsal Tnelie ETF 7189 SET501 Faeminmmintaifiv 45% Tnedsuifinanaseas 15% m1s TREND CONFLUENCE MATRIX
(uwuwuhwmmLﬂ@wuﬂmwmmwwmmmmmu) uwummumwamwiuimﬂmwulwmLﬂuwum ummmu@wqum@mmmumammwulu TFEX ¥38 BLOCK TRADE (i<
anansnilagniuy SHORT lunanaanasle)

» ydnAnzecs: Wlaniflidl "uainaziy’ vie “Gunindansiv’ ﬁ@“lﬁmmuLmuﬁﬁluvgﬂmmqmmm
u,mmmmmmw “waspaanseiw’ o mﬂmiﬂmLﬂ@ﬂumuummmw“ “TULAAIM” (alpha hunting) WAL

DA “Futhmin@unine” Wmsnzaniuaniunisalluusiazgag (beta grazing)

because its trust is not in the " STUUURNEN: fa@ﬂLLUUIWMW?Jmuﬂu’Lumiﬂmwa@mwmm@mmﬂmm (flexibility) ANanIuN1el
branch, but in its wings." > mmaaﬂiuzﬁqummmuuhou,mvumuﬂ BTmﬂLﬂu@mvmﬂﬂuvlumvmmmdw@w] (modularity)

> g a e LLmLﬂﬂﬂwumﬂmmumaM—Lﬂ@ﬂmwuumuuM Quantamental Strategy Matrix

> dou B Wsumnmnuudsussaesuia i Taald SETS01 ETF/Futures—g) Trend Confluence Matrix

Trend Confluence Matrix B A0 UWIKYA9LIN: AN Adaptive Asset Allocation Model wn SETI NRAITAL 1,63090 Al Tuminssevdu

"A bird sitting on a tree is never

TIF=Week! @
Bearish Btﬁlish ﬂ@ﬂﬁ‘ﬂuW@ﬂﬂﬂUN%ﬂu@U IuL‘Nﬂ@ﬂqVIﬁ ivuu%LLqu@mu’muﬂmmmumm 85% (0L=55%, B—SO%
& | Sideways | Uptrend
%' 3 ?2 By
T . mBu .
= 2 St S u
" § Downtsrend Sidewzays Quantamental Strategy Matrlx

All data updated to close of 4 Aug 2026

market trend AOT TASCO ADVANC v ICHI AEONTS ~ CPALL 0osP STGT
down seling sideways up buying sideways BANPU TCAP AWC IRPC AMATA  CPF PLANB THAI
tend cimax up  tend clmax down BGRIM ¥ TFG BCP KBANK AP CRC PR9 THCOM
Equity [ 55% 70%  85% 100% 85%  70% B CBG TISCO BEM KKP BA GULF PRM TLI
o | 55% 55%  55%  55% 55%  55% = v GPSC WHA CENTEL  OR BBL HMPRO PTG TOA
B 0%  15% 30%  45% 30% 15% m GUNKUL com7 SCB BCH KTC PTTEP TOP
Cash [45% 30% 15% 0% 15%  30% HANA CPN SCGP BCPG LH PTTGC TRUE
B,=Contrarian Buy (Oversold+Selling Climax) S;=Contrarian Sell (Overbought+Buying Climax) JTS DOHOME ~ STA BDMS M RATCH TU
B,=Conviction Buy (Daily Bulish+Weekly Bearish) S;=Conviction Sell (Daily Bearish+Weekly Bullsh) KTB EGCO BH MEGA RCL VGI
B,=Follow-through Buy (Al Bullish) Sy=Follow-through Sell (Al Bearish) MTC ERW BJC MINT SAWAD
QH GFPT BLA MOSHI SCC
SR GLOBAL CHG MRDIYT  SPALI
Market Critical/Flip Points v CCET PTT BAM
EA v WHAUP v BTG
TIF SETI SET50I % v 718 CK
= STECON
Day 1,630 1,086 ('3 ﬂgﬁ v TIDLOR
Week | 1,583 1,064 B
Month | 1,503 1,000 =
"It is not the strongest of the species S ‘ S C ‘ U
that survive, nor the most intelligent, M EB).IE—fTA ARV : ;\gsé
but the most responsive to change." VL
--Charles Darwin o | T
< | KCE
Ll
o
DEAR FAIR CHEAP
< VALUATION >

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 5017002 5306130 -289128 1591629 1404329 187300 5843496 5720379 123117 1732331 1747457 -15,126
2019 5348299 5393091 44791 1499274 144794 51340 4365795 4387258  -21463 1765485 1750571 14914
2020 5859742 6122889 -263147 1660786 1,620202 40584 7361328 7152850 208479 1796637 1,779,546 17,091
2021 9,104,093 9131619  -27526 1554291 1820773 -266482 11,238988 11,144,972 94016 2265262 2249242 16,020
2022 8487497 8290785 196711 1301939 1456359 -154419 7200154 7239186  -39,033 1471907 1475340 -3434
2023 6842387 7042156 -199769 1165085 1072460 92624 4683614 4566601 117013 1,033,999 1,018,880 15,120
2024 5459432 5603494 -144061 1073559 1,036,152 37407 3780865 3,680,153 100,712 716844 714275 2569
2025 5196433 5302243 -105810 984,159 1022243 38084 3162595 3002937 159659 586,861 600,326 -13465
2026 5257284 5183160 74124 723753 814469 90717 3104137 3098195 5942 683613 672953 10,659
Jan 498 484 494 139 4345 83382 112994 29812 283,590 267,530 16,059 64472 55,265 9207
Feb 782,721 728,161 54560 120579 136058  -15479 455,498 501,947 46449 101,175 93,807 7368
Mar 831,904 871657 39754 116716 116,002 714 534 427 483234 51,193 9711 110,865 -12153
Apr 573,744 576,258 -2513 76,814 82213 -5399 30,253 329,016 11,236 65,578 68,902 -3324
May 668,189 664,823 3,366 82,303 99891  -17588 414732 409,055 5,676 97,874 89,329 8546
Jun 796,705 789,710 6996 110503 108670 1834 465,825 476,687  -10,862 115689 113656 2033
Jul 1,021,722 972,857 48864 121660 146,003  -24342 562,423 585,038  -22615 129539 131446 -1807
Aug 83815 85,555 1,740 11,795 12,639 844 47,391 45,688 1,703 10,575 9,684 890
0308/26 41587 43181 -15%4 6,012 5,029 983 22546 2239 150 5,093 4624 469
0408/26 42,228 42374 -146 5,783 7610 -1827 24845 23292 1,553 5481 5,060 421
Derivatives | SET50 ihdex Futures * unit number of contracts

Date Foreign Investors Local Institutions Local Individuals Total SETS0I

Long Short Net Long Short Net Long Short Net Volume il Futures™

2ms8 8779093 8824494 45401 9851764 9794405 57359 23839843 23925141  -35298 42544040 241787 10464
209 12572686 12551763 20923 8574923 8599819  -24896 21302566 21298593 3973 42450175 280520 1070.3
2020 20197530 20086679 110851 9742958 9806269 63311 27525341 27580054 54713 57365829 306,796 8897
2021 20405407 20268446 136961 8779176 8777479 1697 22349344 22488002 -138658 51533927 365177 987.9
2022 21416977 21,353,362 -34588 9312902 9343439 -26243 23233938 23916464 48348 54748061 568,783 10123
2023 27499579 27719635 -220,056 9178891 9,192586 -13695 27041408 27307857 -266449 67149007 641968 8516
2024 23305880 23367995 62115 7649205 7682917 33712 21749628 21858735 -109107 52834975 501649 906.3
2025 24005042 2407260 77,109 6205621 6,2385% 4019 18532294 18827052 81,128 48793027 47187 8327
2026 14,991,697 14,926,165 65532 3639589 3694108 -B4519 8777923 8788936 11013 27409203 611832 10819
Jan 1698318 1629734 68584 438715 480129 41414 1138886 1166056  -27170 3275919 593747 8835
Feb 1812046 1815669 -3623 534257 548401 14144 1347107 1329340 17,767 3693410 740459 10137
Mar 2952374 2988032 35658 669843 613,159 56684 1793769 1814795 21026 5415986 472554 963.2
Apr 1362743 1384022 -21279 333880 317650 16,230 868,197 863,148 5049 2564820 489581 987
May 1480913 1423857 57,056 416746 480496 63750 1062129 1055435 6694 2959788 560,524 1,0132
Jun 2838372 2796920 41452 553512 575138  -21626 1076797 1096623 -19826 4468681 684,149 1,0289
Jul 1,703,074 1748163 45089 489633 470997 18636 1085129 1,058,676 26453 3277836 639649 1,0854
Aug 122,141 130,581 -8.440 33494 31,022 2472 76,046 70,078 5,968 231681 611,832 1,0819
0308/26 62,586 68,959 6,373 15,260 14,087 1173 34,482 29,282 5,200 112328 615208 1,083.3
0408/26 59,555 61,622 -2,067 18,234 16,935 1299 41,564 40,796 768 119,353 611,832 1,081.9

Source: SET Smart and LHSEC calculation
* From 6 May 2014 onward, contract multiplier of SET 501 Futures was changed to Bt200 fom Bt1,000 per index point. We adjusted all data to current cortract size equivalent.
** Close of the nearest month contract.
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RIGHT S & BENEFITS
Aug-26
MON TUE WED THU FRI
3 4 5 6 7
SPBOND80 SCGD (0.155 Baht) BAREIT (0.20 Baht) CATLO1 ETN23
EPG (0.13 Baht) SCGP (0.40 Baht) LENOVO13 CATL23 ETNO3
HAIERS19 TMW (4.07 Baht) PROSPECT - XR (1:0.3822 @ - Baht) CATL80
JEPI19 PROSPECT (0.0705 Baht) VHM19
KYE (16.00 Baht) SCC (350 Baht)
ROCTEC (0.0184 Baht)
10 1 12 13 14
AAPLO1 ITC (0.55 Baht) DIF (0.2222 Baht) LLY80
ARPLO3 SIA19 MMM (0.06 Baht) PTTEP (450 Baht)
ARPL19 SSTRT (0.20 Baht) POPF (0.2316 Baht) SBUX80
AAPLBO VISADB TFM (0.18 Baht) TOG (0.15 Baht)
IBMO6 VISASD TRT (0.17 Baht)
ML (0.11112 Baht) TU (0.40 Baht)
ML (1:2 Share)
PTL (0.12 Baht)
17 18 19 20 21
TAWANAI13 AMAT 19 WMT06
MSFTO01 WMT80
MSFT03
MSFT19
MSFT80
24 25 26 27 28
JNJO3 UNIQLO80
31
GLW80
PROS-XR (2:1@0.13 Baht)
Source: SETSMART
LsEuETIn waus uaus g Saia (W) wad 1 21A1sANEE QU 1 15 nunaNg1H uBVRIMINH LRGN NFIMWY 10120 3. 02 055 5100 w5917



MelSecurities .

.
— UNEN 5 RIUAN W.A. 2569

DISCLOSURES & DISCLAIMERS
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