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Trends & Turns
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SET INDEX 1,613.78 pE 16.13x mACD -1.11 %k 33.28 Fmi 0.04 b+ 17.73
CHANGE 0.24% P 1.49x siGNAL -0.45 %D 39.37 FTIsiGNAL -0.00 pi- 19.98
TURNOVER ~ 70,640m bpr  3.95% wmAcDH -0.66 Rrsi 49.90 cc -3.50 apx 11.85
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TOP MARKET IMPACTS
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Recent Change
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Buy Sell
61,325 93,112
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Buy Sell

4,837 4,752

38,649 38,456

29,318 29,596

Close %Chg

41.75 7.1%
257 1.6%
253 2.9%

2.92 2.8%

44.25 1.1%

Close %Chg

258 -1.9%

234 -1.3%

87.25 -2.2%

57 -3.0%
215 -0.9%

Source: Aspen Graphics, Stock Exchange of Thailand
All data are updated to 08:30am Bangkok time approximately
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1,010
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Market Headlines
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Impact
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(+) BEM, BTS

FTSE Russell tszn1ananunaugail FTSE Global Equity Index Series saupaatl FeufueEne fuadausidn
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CYCLOLOGY OF THE MARKET

IR USUNe TAMINAD1UNI9D] (ADAPTIVE ASSET ALLOCATION) 4 azgnunsninanauunlunisaulaand nisaeuuuL “Gauasiie” (BUY & HOLD) asliutiRuaaniu 2 dou
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"A bird sitting on

branch, but in

afraid of the branch breaking
because its trust is not in the

a tree is never

its wings." L]

Trend Conflu
TIF=
Bearish

ence Matrix

Weekly n
Bullish

Sideways
B,
By

T/F=Daily
Bearish  Bullish

S S,
Downtrend Sideways

Uptrend
S B3
| S,
v

market trend

dowr
trend

El

selling sideways
climax up

up buying sideways
trend climax_ down

70% 85%
o 55%  55% 55%
5] 0% 15% 30%

Cash | 45% 30% 15%

Equity | 55%

100% 85%  70%
55%  55% 55%
45%  30% 15%

0% 15%  30%

B;=Contrarian Buy (Oversold+Selling Climax)
B;=Conviction Buy (Daily Bullish+Weekly Bearish)
By=Follow-through Buy (Al Bullish)

Market Critical/Flip Points

S,=Contrarian Sell (Overbought+Buying Climax)
S;=Conviction Sell (Daily Bearish+Weekly Bullish)
S;=Follow-through Sell (All Bearish)

TIF SETI SET501 =
Day 1,625 1,085 g
Week 1,585 1,066 E
Month 1,497 996 [=)

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

vanAnaeas: Wlanitlaisl "Huaansziy’ vive “Funindanseiv’ wm’mmammmum’mwnamq AR
uALE18131308519 “NeshAeN Iz’ 1 mam?ﬂs‘uLﬂ@ﬂumuuwmmmv “AUzARIA” (alpha hunting) WA
“FurhminAunine® Wsnzaniuaniunisalluusazas (beta grazing)

FEANT N[Ok @@nLLuu’memﬂmumu‘Lunwﬂmqu/amwmm'amammm (flexibility) AuanunInd
aunsnUfudounanaeaiiulu o Laztmin B‘[mﬂLﬂu@mwmnnuiumvmunumuﬂuj (modularity)
dau o ¥hwinaad] LLmLﬂﬂﬂwumﬂmmumaM—Lﬂ@ﬂmﬂuuLLﬂquu‘lu Quantamental Strategy Matrix
daup ‘lﬂﬂiummmLLmaLL@meLuqiuu Ine/ld SET501 ETF/Futures—g) Trend Confluence Matrix
AYNLTTILLBATY: A Adaptive Asset Allocation Model 110 SETI qnszaiLl 1,6259 Ay T ninsvezdy
wossgtinannaunduay ludnagms axuumuuvm@mmuuﬂmamwumm 85% (0L=55%, [3=30%)
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Quantamental Strategy Matrix

All data updated to close of 21 Aug 2026

TRADING BUY | BUY | STRONG BUY
AOT STA AWC KBANK AMATA GLOBAL  SPALI
BGRIM TCAP BCP KTB AP HMPRO  SPRC
CBG TISCO BEM M AURA KTC STECON
CCET v TTB CENTEL ~ MOSHI BA PLANB TFG
= | eunkuL val CK OsP BBL PR9 TOA
3 HANA COM7 SCB BCH PRM TOP
JTS EGCO STGT BDMS PTT TU
KCE ERW TASCO BH PTTEP
KKP GFPT A THCOM BJC QH
PTTGC GPSC TIDLOR CHG RATCH
A SCC ICHI A WHAUP CPF RCL
SCGP IRPC CRC SRI
REDUCE | HOLD | ACCUMULATE
EA CPN AEONTS
MRDIT DOHOME BCPG
MTC BLA
OR CPALL
z PTG GULF
Q WHA IMT
MEGA
MINT
SAWAD
TLI
SELL | SWITCH | WEAKBUY
AAV ADVANC BTG
BANPU BAM LH
v BTS TRUE THAI
DELTA
| w
Ll
om
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 5,017,002 5306,130 -289,128 1591629 1404329 187,300 5843496 5720379 123117 1,732,331 1,747,457 -15,126
2019 5348299 5393091  -44791 1499274 1447934 51,340 4365795 4387258  -21463 1765485 1,750,571 14914
2020 5859,742 6,122,889 -263,147 1,660,786 1,620,202 40584 7361328 7,152,850 208479 1,796,637 1,779,546 17,091
2021 9,104,093 9131619  -27,526 1554291 1,820,773 -266482 11,238,988 11,144,972 94,016 2,265,262 2,249,242 16,020
2022 8487497 8290,785 196,711 1301939 1456359 -154419 7,200,154 7,239,186  -39,033 1,471,907 1475340 -3,434
2023 6,842,387 7,042,156 -199,769 1,165,085 1,072,460 92,624 4683614 4566601 117,013 1,033999 1,018,880 15,120
2024 5459432 5603494 -144,061 1,073,559 1,036,152 37,407 3780865 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 5771520 5707716 63,805 791573 878062  -86489 3402489 3,390,225 12,263 748113 737,683 10,430
Jan 498 484 494,139 4,345 83,382 112994  -29612 283,590 267,530 16,059 64,472 55,265 9,207
Feb 782,721 728,161 54560 120579 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 534427 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 668,189 664,823 3,366 82,303 99,891  -17,588 414,732 409,055 5,676 97,874 89,329 8,546
Jun 796,705 789,710 699 110,503 108,670 1,834 465,825 476,687  -10,862 115689 113,656 2,033
Jul 1,021,722 972,857 48864 121660 146,003  -24,342 562,423 585038  -22615 129,539 131,446 -1,907
Aug 598,051 610,111 -12,060 79,615 76,232 3,383 345,743 337,718 8,025 75,074 74414 661
03/08/26 41,587 43,181 -1,594 6,012 5,029 983 22,546 22,396 150 5,093 4,624 469
04/08/26 42,228 42,374 -146 5783 7,610 -1,827 24,845 23,292 1,553 5481 5,060 421
05/08/26 48,340 54,430 -6,090 7,648 5,855 1,794 28473 24,869 3,604 6,052 5,359 693
06/08/26 49,300 47,210 2,091 7,054 6,317 737 22,128 25,623 -3,495 6,070 5403 667
07/08/26 32,989 36,306 3,317 5,104 4,689 416 21,274 17,858 3416 4,420 4,935 -515
10/08/26 33,038 33,113 -74 3,580 4361 -781 21,188 19,890 1,298 4,350 4,793 -443
11/08/26 37,466 37,580 -114 4,938 4,942 -4 23,703 22,210 1,493 4,238 5613 -1,375
13/08/26 43,997 44,759 -762 5137 5243 -107 24,181 23,167 1,014 4,965 5,109 -145
14/08/26 42,744 41,368 1,376 5426 5,759 -334 28,658 29,028 -370 5,651 6,322 -671
17/08/26 39,805 37,528 2277 5,645 5,560 85 24,162 27418 -3,256 6,660 5,766 895
18/08/26 45,062 44873 189 5779 6,691 912 27,645 26,167 1478 5,396 6,151 -755
19/08/26 57,248 65,954 -8,706 7,333 5,890 1444 27,787 21,714 6,073 5982 4,793 1,189
20/08/26 44,257 43311 946 5,092 4213 879 28,663 29,687 -1,024 5,040 5842 -802
21/08/26 39,990 38,124 1,866 5,084 4,074 1,010 20,492 24,401 -3,908 5675 4,643 1,032
Derivatives | SET50 Index Futures * unit: number of contracts
Dat Foreign Investors Local Institutions Local Individuals Total SET50I
o Long Short Net Long Short Net Long Short Net Volume o/l Futures **
2018 8,779,093 8824494  -45401 9,851,764 9,794,405 57,359 23,889,843 23925141  -35298 42544040 241,787 1046.4
2019 12,572,686 12,551,763 20,923 8574923 8599819  -24896 21,302,566 21,298,593 3973 42,450,175 280,520 1070.3
2020 20,197,530 20,086,679 110,851 9,742958 9,806,269  -63311 27525341 27580054  -54,713 57365829 306,796 889.7
2021 20405407 20,268446 136,961 8,779,176 8,777,479 1697 22,349,344 22488002 -138658 51,533,927 365177 987.9
2022 21416977 21,353,362 -34,588 9,312,902 9,343439 26,243 23,233,938 23,916,464 48,348 54,748,061 568,783 1012.3
2023 27499579 27,719635 -220,056 9,178,891 9,192,586 -13695 27,041408 27,307,857  -266449 67,149,007 641,968 851.6
2024 23305880 23367995  -62,115 7649205 7682917  -33712 21749628 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 4019 18,532,294 18,827,052 81,128 48,793,027 471,871 832.7
2026 15774913 15,711,266 63,647 3944873 3993196  -48323 9307212 9,322,536  -15324 29,026,998 633,115 1078.0
Jan 1,698,318 1,629,734 68,584 438715 480,129 41414 17138886 1,166,056  -27,170 3,275919 593,747 883.5
Feb 1812,046 1,815,669 -3623 534257 548401 14,144 1347107 1,329,340 17,767 3,693,410 740,459 1013.7
Mar 2952374 2988032  -35658 669,843 613,159 56,684 1793769 1814795  -21026 5415986 472,554 963.2
Apr 1,362,743 1,384,022 21279 333880 317,650 16,230 868,197 863,148 5049 2,564,820 489581 958.7
May 1480913 1423857 57,056 416,746 480,496 63,750 1,062,129  1,055435 6,694 2,959,788 560,524 10132
Jun 2,838372 2,796,920 41452 553512 575138  -21626 1,076,797 1096623 -19,826 4468681 684,149 1,028.9
Jul 1,703,074 1,748,163  -45089 489,633 470997 18,636 1,085,129 1,058,676 26453 3277836 639,649 1,0854
Aug 905,357 915682  -10,325 338778 330,110 8,668 605,335 603,678 1657 1849470 620,224 1,083.0
03/08/26 62,586 68,959 6,373 15,260 14,087 1,173 34,482 29,282 5,200 112,328 615,208 1,083.3
04/08/26 59,555 61,622 2,067 18,234 16,935 1,299 41,564 40,796 768 119,353 611,832 1,081.9
05/08/26 66,007 81290  -15,283 30,260 28,393 1,867 60,311 46,895 13416 156,578 633,115 1,078.0
06/08/26 89,999 63,438 26,561 25,181 32,835 -7,654 49,606 68,513  -18907 164,786 645,699 1,085.0
07/08/26 50,360 65698  -15338 19,936 16,221 3,715 39,786 28,163 11,623 110,082 604,930 1,0814
10/08/26 51,281 47,938 3,343 18,845 17,720 1,125 28,044 32,512 -4,468 98,170 596,164 1,084.6
11/08/26 50,281 61982  -11,701 25,715 21,258 4,457 42,661 35417 7,244 118,657 605402 1,079.5
13/08/26 66,684 68,967 2,283 21,653 20,755 898 37,661 36,276 1,385 125998 610,221 1,0804
14/08/26 72,633 81,828 9,195 29,902 27,245 2,657 53,530 46,992 6,538 156,065 626,021 1,075.0
17/08/26 85212 52,222 32,990 28,085 35,209 -7,124 35,945 61811  -25866 149242 618525 1,086.7
18/08/26 56,594 79,806  -23,212 24,295 17,207 7,088 44,230 28,106 16,124 125,119 602,009 1,081.1
19/08/26 57,350 68,247  -10,897 22,997 21515 1482 45,744 36,329 9415 126,091 616,955 1,076.3
20/08/26 54,826 56,256 -1,430 28,351 25,336 3,015 45,328 46,913 -1,585 128,505 638,732 1,075.8
21/08/26 81,989 57429 24,560 30,064 35,394 -5,330 46,443 65673  -19,230 158,496 620,224 1,083.0

Source: SET Smartand LHSEC calculation
* From 6 May 2014 onward, contract multiplier of SET 501 Futures was changed to Bt200 from Bt1,000 per index point. We adjusted all data to current contract size equivalent.
** Close of the nearest month contract.
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RIGHT S & BENEFITS

Aug-26
MON TUE WED THU FRI
17 18 19 20 21
3BBIF (0.14 Baht) CEG23 AAI (0.1416 Baht) 25 (0.12 Baht) AMIRT (0.205 Baht)
DCC (0.02 Baht) SCCC (4.00 Baht) ADVANC (8.69 Baht) ADB (0.03 Baht) ALLY (0.11 Baht)
KLACO! TAWANAI13 GPSC (0.55 Baht) AT (0.15 Baht) AMGNO6
KLAC19 WUXIAT 80 KJL (0.15 Baht) AMAT 01 B-WORK (0.159 Baht)
TRUE (0.15 Baht) PDG (0.11 Baht) AMAT 19 BLC (0.05 Baht)
UOB19 SYNEX (0.10 Baht) AMAT 23 CPNREIT (0.28 Baht)
THIP (055 Baht) ASIAN (0.198 Baht) DDD (0.12 Baht)
TKS (0.12 Baht) AUCT (0.073 Baht) DMT (0.223 Baht)
WHABT (0.15 Baht) BKIH (4.50 Baht) FTREIT (0.1955 Baht)
WHART (0.193Baht) | CPAXT (0.18Baht)  [FUTURERT (0.2656 Baht)
CPW (0.08 Baht) ISSARA (0.05 Baht)
KIAT (0.02 Baht) NUT (0.40 Baht)
KLAC23 PRTR (0.10 Baht)
MGT (0.03 Baht) PSL (0.10 Baht)
MRDIYT (0.065 Baht) RCL (0.50 Baht)
MSFTO1 SEMB19
MSFT03 SIRIPRT (0.08 Baht)
MSFT06 STEG19
MSFT19 WMT 06
MSFT23 WMT 80
MSFT80
NER (0.05 Baht)
PACO (0.05 Baht)
READY (0.15 Baht)
SAV (0.40 Baht)
SINO (0.014423 Baht)
SPRIME (0.10 Baht)
TPRIME (0.103 Baht)
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24 25 26 27 28
AMARC (0.10 Baht) Al (0.20 Baht) AMATA (0.60 Baht) ADD (0.07 Baht) BH (4.00 Baht)
AMATAR (0.16 Baht) AFE (0.20 Baht) AS (0.08 Baht) ADVICE (0.23 Baht) BH-P (4.00 Baht)
ARROW (0.10 Baht) BVG (0.03Baht) | AXTRART (0.2212 Baht) AH (0.38 Baht) CNT (0.05 Baht)
BGC (0.04 Baht) CHMOBILE19 AYUD (0.90 Baht) ASP (0.11 Baht) FORTH (0.15 Baht)
BIS (0.23 Baht) CSS (0.03 Baht) BGRIM (0.18 Baht) BAFS (0.13 Baht) IMH-XW (2:1)
BLA(0.41 Baht) DREIT (0.2075Baht) | EGATIF (0.0696 Baht) BCH (0.35 Baht) KPNREIT (0.0167 Baht)
BOL (0.16 Baht) INSET (0.05 Baht) FPI (0.04 Baht) BEC (0.04 Baht) LALIN (0.11 Baht)
CPTREIT (0.1613 Baht) | IROYAL (0.1304 Baht) FTE (0.10 Baht) BJC (0.17 Baht) MAGURO (0.29 Baht)
GC (0.25 Baht) INJO3 GPI(0.11 Baht) CBG (1.00 Baht) MOSHI (0.64 Baht)
GFC (0.03 Baht) KAMART (0.11Baht) | GVREIT (0.1875 Baht) CHG (0.02 Baht) NEES0
INETREIT (0.0675Baht) | MII-XR (: @- Baht) HTECH (0.10 Baht) CK (0.20 Baht) NSL (0.50 Baht)
JMT (0.27 Baht) MKSI03 HYDROGEN (0.15 Baht) D (0.073 Baht) QHHRREIT (0.17 Baht)
JSP (0.0212 Baht) SITHAI (0.02 Baht) ICHI (0.45 Baht) EXPE06 SPRC (0.50 Baht)
KCE (0.60 Baht) SPALI (0.55 Baht) ILM (0.25 Baht) FSMART (0.18 Baht) TLI(0.25 Baht)
KISS (0.06 Baht) SUPEREIF (0.265 Baht) IT (0.16 Baht) GRAMMY (0.05 Baht) UNIQLO8O
ONEE (0.02 Baht) TNP (0.0525 Baht) KBSPIF (0.19 Baht) HUMAN (0.14 Baht)
PAP (0.09 Baht) UEC (0.03 Baht) KCAR (0.16 Baht) IMPACT (0.24 Baht)
PCSGH (0.10 Baht) KCG (0.17 Baht) IVL (0.20 Baht)
PR (0.20 Baht) LPN (0.05 Baht) JUBILE (0.13 Baht)
PROSPECT (0.0705 Baht) M (0.40 Baht) KCC (0.065 Baht)
PT (0.45 Baht) MEGA (0.85 Baht) KLINIQ (0.88 Baht)
RPH (0.08 Baht) MGC (0.24Baht) | KTBSTMR (0.1496 Baht)
SABINA (0.58 Baht) NNCL (0.07 Baht) LHHOTEL (0.25 Baht)
SAT (0.40 Baht) PHOL (0.12 Baht) LHSC (0.20 Baht)
SCL (0.046 Baht) QH (0.02 Baht) LPH (0.05 Baht)
SGP (0.20 Baht) RJH (0.45 Baht) MINT (0.30 Baht)
SMIT (0.10 Baht) SAMART (0.14 Baht) OSP (0.45 Baht)
SMPC (0.45 Baht) SAMTEL (0.07 Baht) | PLANB (0.0435 Baht)
SNNP (0.16 Baht) SFLEX (0.17 Baht) PM (0.50 Baht)
STP (0.30 Baht) SHR (0.015 Baht) POLY (0.30 Baht)
SWC (0.125 Baht) SJWD (0.20 Baht) PRM (0.20 Baht)
TEAM (0.12 Baht) SKR (0.10 Baht) PSH (0.05 Baht)
TERA (0.037 Baht) TFFIF (0.1133 Baht) PYLON (0.15 Baht)
TFG (0.225 Baht) TMAN (0.24 Baht) SC (0.06 Baht)
TQR (0.203 Baht) TMT (0.25 Baht) SEAFCO (0.08 Baht)
VCOM (0.15 Baht) TPS (0.03 Baht) SIRI(0.05 Baht)
\L (0.01 Baht) TTLPF (0.1907 Baht) SNP (0.05 Baht)
X0 (0.378 Baht) UTP (0.40 Baht) SO (0.18 Baht)
WHARR (0.1434 Baht) |  SRICHA(1.00 Baht)
STA(0.50 Baht)
STGT (0.25 Baht)
TKN (0.14 Baht)
TOA(0.38 Baht)
TQM (0.65 Baht)
TVO (0.90 Baht)
UVAN (0.25 Baht)
WINNER (0.09 Baht)
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31
CCET (0.07 Baht)
CPF (0.45 Baht)
DRT (0.20 Baht)

FM (0.15 Baht)
GLW80
PB (0.62 Baht)
PROS-XR(2:1@0.13
Baht)
VENTURE19
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|
Sep-26
MON TUE WED THU FRI
1 2 3 4
GSUS06 AMKRO3 QCOMO06 BAC03
JEPI19 500G80
NIKESO GOOGLO
SPBONDS0 GOOGL19
PEPS0
PYPLOG
7 8 9 10 1
GOOGLO3 WDCO03 CME03 OXY03 BANPU (0.40 Bah)
BKNGO3
BKNG80
SP500US19
SP500US80
14 15 16 17 18
PRECHA-XR (1:25 @
HPT (0.015 Baht) KO80 0.20 Baht)
UNH19
21 22 23 2 25
ADB-XW (2:1) STMO03 GFS03 NCP (0.0045 Baht)
QQQaM19 WAVE-XR (3:1@0.04 NCP (25 : 2 Share)
Baht)
SPCOM80 WAVE - XW (2:1)
SPENGYB0
SPFINgO
SPHLTH80
SPTECH80
VST03
28 29 30
ADVANT19
DISCO80
HONDA19
TOCHUA9
MITSU19
MUFG19
NINTENDO19
SHINCHEM19
SMFG19

Source: SETSMART
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Bullish Bearish
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%K>%D % K<%D
FTISignal >FTI FTISignal <FTI
DI >DI” DI"<DI”
Overbought Oversold
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