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THAILAND STOCK MARKET CHRONOLOGY OF EVENTS
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Foreign Investment Portfolio

Country Date Daily WITD MTD QTD YTD 12M

China 30JUN2026 13,045.10 148,180.20 166,057.90 259,178.20
India 285EP2026 -51760 -51760 -2,11910 2,727.60 -26,237.70 -28,743.50
Indonesia 29SEP2026 ~ -90.20 -106.00 -484.00  -327.30 -4,57560 -2,399.70
Japan 11SEP2026 991340 -5420.90 -1,383.60 51,625.50 83,423.50
Malaysia 29SEP2026  -4220 -77.00 -35960  -77110 -1470.70 -2,567.90
Philippines 30SEP2026  -1520 -29.50 -13440  -290.80 -535.80 -801.50
S.Korea 30SEP2026 -1,559.20 -6,229.70 -16,968.10 -30,290.30 -126,666.20 -130,008.20
Sri Lanka 29SEP2026 -0.20 0.10 -4.50 -69.10 -177.20 -216.30
Taiwan  29SEP2026 -2,171.40 -2,17140 -3,548.50 -16,562.90 -38,138.50 -51,907.90
Thailand 29SEP2026 -319.60 -345.80 -461.00 25250 1,133.30 675.60

Vietnam  29SEP2026  -3430 -27.20  -149.30 -660.80  -3,599.90 -4,705.10
Source: Bloomberg, data as of 30 Sep 2026
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Flow Tracking

Trading Value by Investor Type (SET+mai) unit: Bt million
Vear Foreign Investors Local Institutions Local Individuals Proprietary Trading Market
Buy Sell Net Buy Sell Net Buy Sell Net Buy Sell Net Total

2021 8,451,779 8,502,332 50,553 1,462,305 1,536,789 -74484 10,577,915 10466485 111,430 2,124,801 2,111,193 13,608 22,616,800
2022 8,628,258 8331372 196,886 1,301,939 1456359 -154,419 7,200,154 7,239,186 -39,033 1471907 1475340 -3,434 18,502,257
2023 6,469,858 6,661,941 -192,083 1,098,792 1,017,781 81,011 4440244 4323916 116,327 948,053 953,308 5,256 12,956,947
2024 5,604,957 5,751,863  -146,906 1,098,170 1,049,965 48205 3,909,889 3,811,174 98,714 735666 735,680 -14 11,348,682
2025 5192,324 5299421 -107,096 982,058 1,021,128 -39,069 3,167,162 3,007,462 159,700 587,357 600,672 -13,535 9,928,902
2026 6,857,433 6,832,567 24,865 920,192 1,006,471 -86,279 3,989,646 3,934,740 54906 886,950 880,442 6,508 12,511,141

Foreign Investors Local Institutions Local Individuals Proprietary Trading Market
Buy Sell Net Buy Sell Net Buy Sell Net Buy Sell Net Total
2025 Jan 419,822 431,326 -11,504 102,757 104,087 -1,330 279,587 268,288 11,300 54,663 53,128 1,535 856,829
Feb 543929 550,552 6,623 98,773 105447 6,674 289449 272,238 17,211 55,486 59,400 -3914 987,638
Mar 425192 447,043 -21,852 80,618 78,250 2369 254970 227,898 27,072 46,804 54,393 7,589 807,584
Apr 370,593 385,182 -14,588 71,195 76,166 -4,971 264,374 244,041 20,332 41,787 42,560 -173 747,949
May 447659 463,840 -16,182 80,885 76,065 4820 250,384 238418 11,966 44212 44816 604 823,140
Jun 422,358 430,299 -7,941 63,826 76,084 -12,258 226,144 204,835 21,309 41,278 42,387 -1,110 753,605
Jul 476,579 460,458 16,121 92,887 88,063 4824 269,117 288,927 -19,810 56,524 57,659 -1,135 895,107
Aug 484,629 506,444 21,816 88,864 85,048 3816 336435 317,950 18,485 52,839 53,324 -485 962,767
Sep 465,052 476,911 -11,859 95,587 92,917 2670 331,611 318,877 12,734 57,167 60,712 -3,545 949,416
Oct 427,202 431,698 -4,495 74,327 87,596 -13269 270,430 256,831 13,599 56,970 52,804 4166 828,929
Nov 365802 378,361 -12,559 70,061 79,316 9,255 210,058 188,960 21,099 40,542 39,826 715 686,463
Dec 343507 337,305 6,201 62,279 72,090 9,811 184,601 180,197 4,404 39,086 39,661 -795 629473
2026 Jan 498,087 493,731 4,355 83,320 112,900 -29,581 278,753 262,736 16,018 64,470 55,262 9,208 924,629
Feb 782,721 728,161 54560 120,579 136,058 -15479 455498 501,947 46,449 101,175 93,807 7,368 1,459,973
Mar 831,904 871,657 -39,754 116,716 116,002 714 534427 483234 51,193 98,711 110,865 -12,153 1,581,757
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 1,056,389
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 1,263,098
Jun 796,705 789,710 6,996 110,503 108,670 1834 465825 476,687 -10,862 115689 113,656 2,033 1,488,722
Jul 1,021,722 972,857 48,864 121660 146,003 24342 562423 585,038 22615 129538 131445 -1,907 1,835,343
Aug 818,161 842,842 -24.681 106,288 100,976 5313 472997 452518 20479 103,549 104,659 -1,110 1,357,916
Sep 866,201 892,528 26,328 102,008 103,759 -1,751 464,740 434510 30,230 110,366 112,518 2,151 1,543,314

Source: The Stock Exchange of Thailand
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NVDR Trading

NVDR Trading (Net) unit: Bt million
Top Inflow Value Top Outflow Value
KBANK 3,898 GULF -4,031
PTTGC 1,581 DELTA -3,578
SCB 1,456  CPALL -1,575
IVL 1,386  ADVANC -1,527
BCP 1,323 THA -1,460
SPRC 739 BBL -1,432
TTB 498 KKP -1,274
MINT 412  BGRIM -1,253
STECON 367 BDMS -1,223
KCE 350 BH -1,214

Source: SETSMART, data as of 30 Sep 26
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Market Barometers
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Market Aggregates 30-Sep-26
Index Close (Pf) Chg (%) Tumover (Btm) MktCap (Btm) P/E (x) P/B (x) D/P (%)

SET50! 1,038.66 -3.05% 1,164,128 15,101,333 14.12 1.59 4.6%
SET100! 224411 -2.84% 1,372,706 16,569,404 14.00 1.53 4.5%
SETI 1,559.01  -2.27% 1,536,266 19,671,313 15.51 1.45 4.1%
Monthly Turnover

Symbol  Close (Bf) Chg (%) Tumover (Btm) MktCap (Btm) P/E (x) P/B (x) D/P (%)
DELTA 258 3.6% 147,908 3,218,245 107.8 30.53 0.2%
PTT 40.75 0.0% 105,573 1,163,942 9.34 0.97 5.6%
KBANK 234 5.7% 72,710 554,423 10.74 0.95 6.0%
KTB 41 5.2% 62,315 573,019 11.48 1.27 6.5%
PTTEP 144 -3.0% 52,012 571,678 8.26 1.01 6.1%
SCB 149.5 -1.0% 50,958 503,383 11.57 1.04 7.6%
GULF 59 6.7% 48,274 881,450 1.77 2.79 5.5%
BBL 184.5 -3.4% 44,797 352,182 8.38 0.61 5.4%
ADVANC 342 -3.7% 44,947 1,017,180 19 19.46 10.0%
KCE 76.25 26.0% 41,235 90,134 96.82 6.95 1.6%
Market Capitalization

Symbol  Close (Bf) Chg (%) Tumover (Btm) MktCap (Btm) P/E (x) P/B (x) D/P (%)
DELTA 258 3.6% 147,908 3,218,245 107.8 30.53 0.2%
PTT 40.75 0.0% 105,573 1,163,942 9.34 0.97 5.6%
ADVANC 342 -3.7% 44,947 1,017,180 19 19.46 10.0%
GULF 59 6.7% 48,274 881,450 11.77 2.79 5.5%
AOT 60 5.5% 24,989 857,142 45.9 6.39 1.4%
KTB 41 5.2% 62,315 573,019 11.48 1.27 6.5%
PTTEP 144 -3.0% 52,012 571,678 8.26 1.01 6.1%
KBANK 234 5.7% 72,710 554,423 10.74 0.95 6.0%
SCB 149.5 -1.0% 50,958 503,383 11.57 1.04 7.6%
TRUE 12.7 -3.1% 28,437 438,812 23.44 5.53 2.4%

Source : SETSMART




Movers & Shakers

Rank Sector %MoM Top Gainers *
1 PETRO 8.59 Symbol Sector Close M -3M -6M 12M
2 ETRON 3.86 KCE ETRON 7625  338%  826% 2359% 234.4%
3 HOME 0.20
SPRC ENERG 1420 127%  86.8%  945%  197.1%
4 PAPER 0.00 IRPC ENERG 284 11.8% 552%  472%  153.6%
5 PF&REIT -0.93 ' o = — —
5 HELTH 115 BJC COMM 1750 115%  19.0%  224%  -14.6%
7 CONS 134 L PETRO 2675 105%  216%  79%  19.4%
8 MEDIA 135 PTTGC PETRO 4850 102%  448%  366%  94.8%
9 AGRI -1.08 HANA ETRON 51,00 9.1% 308%  805%  123.7%
10 INSUR -1.99 GFPT AGRI 10.70 7.0% 196%  151%  75%
1 IMM -2.14 TOP ENERG 6650 6.4% 371%  323%  88.7%
el e PLANB MEDIA 695 61%  498%  889%  58.7%
13 CONMAT -2.75
14 ENERG -2.93 .
15 TOURISM -3.00 Top Losers
16 PROF -3.02 Symbol Sector Close -1M -3M -6M -12M
17  PERSON -3.20 AAV TRANS 0.81 214%  -264%  -257%  -36.2%
18 FASHION -3.37 TIDLOR FIN 1670  -157%  -126%  168%  -152%
19 ICcT -3.65 GST ICT 9.40 153%  -16.1%  -230%  0.0%
20 COMM -3.70 MTC FIN 27.50 141%  127%  18%  -32.1%
;; QUTE 'j -13 JMART ICT 950 A36%  14%  450%  2.2%
S Pﬁg :4'53 GPSC ENERG 4650  -135%  57%  388%  20.0%
24 FOOD s BCPG ENERG 635 -1 3.0:/o -9.9:4 -6.6‘;& -24.9:/0
25 PROP 497 BEM TRANS 6.10 129%  16%  184%  184%
26 TRANS 519 GLOBAL COMM 6.25 A20%  120%  147%  -14.7%
27  STEEL 542 BGRIM ENERG 1840  -111% 82%  614%  34.3%
28 FIN -7.81
Source: SETSMART Source : SETSMART *SET 100 Constituents
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EPS Revision by Sector - %MTD

Sector EPS Rev. Sector EPS Rev. Sector EPS Rev. Sector EPS Rev.
Petrochemicals & Chemicals ~ 14.08% Media & Publishing 0.91% Personal Products & Pharma. 0.38% Insurance -0.15%
Energy & Utilities 2.26% Electronic Components 0.79% Transportation & Logistics 0.00% Construction Services -0.68%
Fashion 1.95% ICT 0.71% Automotive 0.00% Paper & Printing Materials ~ -0.82%
Commerce 1.41% Agribusiness 0.69% Paper 0.00% Food & Beverage -0.85%
Property Development 1.34% Packaging 0.65% Health Care Services -0.01% Professional Senvices -2.88%
Construction Materials 1.25% Finance & Securities 0.59% Banking -0.09% Tourism & Leisure -8.20%

Source: Bloomberg, data as of 29 Sep 2026
Note: BEst EPS normalized as of 1 Sep 2026
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TundlulnupNYaIntil SET mu Adaptive Asset Allocation Model 224151
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= 30 SET Index Slaadeuluasndnszai 1,580 qm AziudyeanTeay wazlannaUfusasiaiienaganuuaiuselifl 1,550 qp WA 1,530 90
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Economy at a Glance

Policy Rate Inflation (PCE) Unemployment Rate
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CME FEDWATCH TOOL - CONDITIONAL MEETING PROBAEILITIES
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FOMC Participants: Hawks & Doves (September 23, 2026)
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Fedspneak Index vs. US 10-Year Bond Yield
—— Sentiment — US 10-Year Bond Yield
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China’s Faltering Crude Import Recovery
An expected increase in the last quarter of the year is likely to be modest.
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63% chance Democrats

take the Senate
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93% chance Democrats

take the House
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IMF-World Bank Annual Meetings 1%} MICE Tourism

IMF-World Bank
Annual Meetings 2026

Q Bangkok, Thailand | 12-18 October 2026

i |
The 2026 Annual Meetings of the International Monetary Fund and the {

World Bank Group will take place from Monday, October 12 to Sunday,
October 18 in Bangkok, Thailand. Key events include the Plenary Sessio
the Development Committee, and the International Monetary and
Financial Committee meetings, along with public programs, briefings,
press conferences, and forums on global development, the economy,
and financial markets.

S Key Events o

SCHEDULE SUBJECT TO CHANGE
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12-18 i30S 12 18
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Small Al, Big Jobs

oCT Development ocT

15 c?nr_amitt.ee e | @ 15
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ocT i Annual Meetings
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Source: IMF, World bank, data as of 28 Sep 26
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Capacity by CCS by RE by RE&CCS by CCS byRE  byRE&CCS
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@ccs 32 MtCO, 21 MtCO, 32 MtCO, 21MtCO,

*SOU off-shore Wind 1,000 MW a3

wWssuiigudadounaswaawavoiulwwA (Fuel Mix) cu U 2593 (2050)

Casel Case 2 Case 3 Case 4
Base Case Net Zero by CCS Net Zero by RE Net Zero by RE & CCS

0000

(+CCS 32 MtCO;) (+CCS 21 MtCO,)
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3Q69F Bank Earnings: AMAMISAaUAY LALTINAAUNTZAN MUEUIAITUUIA LT

3Q69F Net
Bank Profit (Million QoQ YoY
Baht)

KTB 12,619 41%  -13.7%
BBL 10,059 5.9%  -27.1%
KBANK 12,060 -9.0% -1.3%
SCB 10,717 -3.6%  -11.1%
BAY 8,328 0.4% -9.2%
TTB 5,245 -4.9% -1.0%
TISCO 1,177 0.8% 2.7%
KKP 2,021 -4.8% 21.0%
CREDIT 1,209 22.2% 19.3%
Total 64,035 -1.0% -11.0%

Source: Bloomberg, LHSEC Research, data as of 29 Sep 2026

Mzl Securities | @Zg\fé?%/

Bloomberg Consensus ﬂ’)ﬂﬂ’ﬂ?ﬂ?’lﬁ 3Q69F UBIEUIAIT 9 YN TINT1D 6.4 wuu
al. anad -1.0% QoQ yaz -11% YOY mwaumwm”lﬁmm@@ummeammm@ﬂu
ﬂﬂ‘ﬂu LLmL@umqmmmumnimm@nw

nN19anaeIadnils Yoy dusenanuain NIM Ag9s1na11lnay vagni1slsuanamns
AR TEAIN1UNIEIRANBLUNURUNTWE 1usnne et ldaanide Tnaanny nnls
ANRUAINULAT FVTPL HuusTiinanaaaingiugs ZNN@Iﬁﬂﬂﬂ@ﬂﬁu’m’]ﬂu’miﬁﬁg
manewivaiaanien aghdlsfinng nmmssiunundn Suiiedasnimannay
Tng mumumumﬂwmmmmmmma Repricing 709iutl1n gaeuaayusenadusiadou
mmmqmmw WU Credit Cost Huualiuanasnun1sfisdnsasnanasaIngdasnianu
e

winualse ﬂﬂllﬂ’)iﬂﬂ&lﬁ‘”’)ﬂ’)ﬁ‘ ﬂ@ﬂ&l’)ﬂﬂ‘?’)ﬂ’)ﬂ IﬂEILﬂW’]y@Wﬂﬂ’]‘j‘V\luWﬁI’ﬂ\muL‘H@
ﬂmmwzqumwwmmmm LLZ\]o, Credit Cost wmﬂmmm ’QQ,‘HQEILWNF]QWNLGH@NMW@
LLuQIuNﬂ@ﬂ??NWWQLﬂ?Hﬁﬂ@ mmmnmmummwmmmmwfﬂ@mmmﬂﬁiﬂwm
mfm@u ?’]NENﬂ’]'1NZQ'1N’Tﬁ‘ﬂluﬂqﬁ“ﬁ’]?»VMV]EI\?@?;IEL‘LL‘J‘V@‘LIm mwmnmqmﬂmwmm
L‘N‘Llfm[ﬂ’ﬂLL%QIHNﬂ'Wiﬁ‘?.I@\TLIﬁ‘H‘VWG’]VIVLUEIMLL@JH’]EIZQHU@MHF]Q’WL“H@Num’ﬂ[ﬂ@’]ﬂﬁui‘ﬂﬂ

?uwwnaunu ‘Vi’mﬁ\l@ﬂ’j‘vﬂﬂ‘]_m%‘ mﬂfmmmmnmwﬁﬁ@mm@m mmmwzﬁumwm
AREIA Y39 Credit Cost W%ﬂﬂ')’]ﬂqﬂ @W@@”Wﬂ%LLNﬂ@ﬂuﬁ]ﬂﬂ@ﬂ?ﬁ‘m‘l’]’k‘]Lﬂﬁ“]ﬁfﬁﬂ"ﬂLL@"’
ﬂ’)"]NZﬁﬁﬂ\lﬁ‘ﬂiuﬂ"‘lﬁ“‘mﬁ‘vﬁuﬂﬂﬂﬂqﬂﬁﬁ‘ﬂ@LL@ ASALTL %Q@W@LWNWQ’]S\I?UN@?WQQWE
LLuQIuﬂ\ILﬁ’i‘]ﬂgﬂ@LL@“’ﬂ’]vL?ﬁl'Z\]’Wﬂ WFRANNAAU Sentiment ﬂ’]?@ﬂﬂuslu?”ﬂ”'&u



Quantamental Strategy Matrix

SET100

Quantamental Strategy Matrix

All data updated to close of 30 Sep 2026

TRADING BUY | BUY | STRONG BUY
CCET AMATA
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HANA ERW BCH
VL GFPT BJC
= | KecE IRPC A CK
2| prrec PTG CRC
STA TASCO PLANB
TTB TCAP PTT
RCL
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TOP
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AOT v BCP BBL
BGRIM v COM7 v BDMS
= CBG EGCO v BH
9 v KKP GPSC CHG
5 Z |vsce v KBANK CPF
w Q [vscep v KTB KTC
D_ﬁ v TISCO v SCB v PR9
(] WHAUP v RATCH
TOA
TU
SELL | SWITCH | WEAK BUY
AAV ADVANC  TIDLOR AEONTS LH v TLI
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VGl MOSHI CPALL QH
MRDIYT GLOBAL SAWAD
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DEAR FAIR CHEAP
‘ VALUATION
Source: LHSEC Research
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Quantamental Strategy Matrix

All data updated to close of 30 Sep 2026
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CORPORATE GOVERNANCE RATING
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