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Change in policy interest rates (selected economies)
Data as of Aug 2022
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GDP growth from demand-side contributions
Data as of Aug 2022
15 Percentage points Met exports M Investment M Consumption 2021 GDP growth, yoy 2022 H1 GDP growth, yoy
87
10 )
81 76
6.3 6.6
5 41 35 41 34

55 15

a7 24
@

: ol i

o - L -

—
[ |
O

-2.6
-5
2021 2022 2021 2022 2021 2022 2021 2022 2021 2022 2021 2022 2021 2022 2021 2022 2021 20220 2021 2022
H1 H1 H1 H1 H1 H1 H1 H1 H1 H1
PRC India Hong Kong, ROK Singapore  Taipei,China Indonesia Malaysia Philippines Thailand
China

Source: Bloomberg, CEIC, MNuwlay ADB

Exchange rate movements
Data as of Aug 2022 Sri Lanka
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International tourist arrivals

Data as of Aug 2022 (Unit: % change from 2018-2019 monthly iaverage)
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Data as of Sep 2022 (Unit: Million USD)

2022 YTD
) 2020 2021 T o - a2
i THAILAND -8,287 1,632 128 1,603 -655 4,518
INDONESIA -3,220 2,688 -150 508 209 4,836
MALAYSIA -5,782 767 28 460 -337 1,612
PHILIPPINES -2,513 5 -80 -153 216 1,224
VIETNAM -876 2,724 14 77 111 -53
TAIWAN -15,997 -15,604 626 -4,124 -5,748 -44,567
INDIA 23,373 3,761 651 6,257 1,437 22,367
KOREA -20,082 -22,807 1,363 -387 -1,805 13,517

Volatility index (VIX) Ltaz Economic Policy Uncertainty index

Data as of Jan 2020 — Sep 2022

1000 . 100
——VIX index (RHS)

——Economic policy uncertainty index (LHS)

Risk off
500 50 I
32
207
0 0
Jan-20 Jun-20 Nov-20  Apr-21 Sep-21 Feb-22 Jul-22

Source: Bloomberg, ThaiBMA, SET RESEARCH

Launulﬁatwﬂaaﬂqﬂﬁmaa gam%maﬁm‘luudaz%un%ﬁﬁ

Data as of Sep 2022
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Stock index price change (%MTD)
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SET Index classified by industry

Data as of Sep 30, 2022 [ ] = %YyTD dsusadni sET | = %YTD diudaduuan

Property -5.4 -15.6 -0.1 -2.9 -4.9 12%
Agro & Food 13.0 -0.3 12.5 -3.3 2.7 -6.4 -8.4 6%
Financial -7.4 -14.3 20.5 -1.1 4.2 -4.7 -12.6 15%
Industrial -22.8 5.8 25.1 -4.9 4.2 -7.0 -17.2 6%
Consumption -13.5 2.4 -3.1 -2.1 -0.1 -7.4 -30.3 1%



1%!;@]8%?1%2]’12]% 2565 Nﬁﬂ’]ﬂ’]i‘ﬁﬂﬂﬂﬂtﬁﬂﬂ@lﬂ?%ﬂ% SET ILag mai a8 75,090 g'l%ﬂ"l‘i’l aAaY 25.5% NNLADY

u 1
LAgINWUaILNow Tﬂﬂsl% 9 LAawLsNl 2565 Nﬂﬂ']ﬂ']‘i%él‘il']ill%ﬂﬂ@li)’?%a g‘ﬁ 81,816 5’]%1J’]‘Yl VSET
SET average daily trading value and SET Index mai average daily trading value and mai Index
Unit: Trading value (million THB (LHS); Index (RHS) Unit: Trading value (million THB) (LHS); Index (RHS)
Average daily trading value  —— SET Index at the end of period Average daily trading value —— mai Index at the end of period
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100,000 - ; ; ~ 1,500 i i
’ 1 93,864 86,545 3 ’ 9,000 - 3 3 |
88,443 | i i ./6;68 7.070 i 500
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« « e} e} o o 3 2 3 « e} o o o 3 3 8
T T T
2021 | 2022 H1/21 2/21 3/21 4/21 1/22 2/22 3/22 A I S
SET and mai (THB million) . ; g 2 2 E 2 3 49 [ =¢P
| (YTD) | 22 22
| | |
Average daily trading value 93,846 : 81,816 : 98,328 99,801 92,912 86,124 96,240 77,663 71,211 75,205 : 75,090
% YOY 36.8% 1 -152% I 43.3% 41.7% 65.5% 6.3% -0.7% -22.2% -23.4% -18.8% : -25.5%
I —————

Source: SETSMART; Data as of Sep 30, 2022 9
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Average daily trading value and trading proportion classified by investor types (SET and mai)
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Net trading position classified by investor type (YTD)

Unit: million THB
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828
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Local Retail Investors Foreign Investors Local Institute Investors Proprietary Trading
Net trading value of foreign investors
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1 1 1
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i i 108,340 47 308 i 57.014 ! :
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Source: SETSMART, Data as of Sep 30, 2022 11
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Size of IPO issued in selected exchanges

Unit: million USD; Data as of Sep 30, 2022

Country
Korea
Thailand
Indonesia
Japan
Malaysia
Singapore
Hong Kong
Philippines

Vietnam

*cross-border IPO excluded

2020
4,880
4,959
408
3,397
481
587
631
802
0

Source: Bloomberg

2021
17,745
4,103
4,298
6,607
594
634
1,053
2,412
1

Jul 22
326
1,038
72

45

123

181

Aug 22
337

48

143

22

38

126

Sep 22
412
347

8
273
61
11
92

o

9M2022
12,892
1,745
1,529
1,382
1,189
997

699

250

18

Top 5 IPO size in 9M2022

Listed company

LG Energy Solution
Thai Life Insurance PCL
GoTo Gojek Tokopedia
W-Scope Chungju Plant

BA Airport REIT

IPO value .
Listing
Country Industry (million
month
USD)

Korea Consumer 10,817.7 Jan
Thailand Financial 1,019.4 Jul
Indonesia Communications 959.2 Apr

Korea Industrial 332.9 Sep
Thailand Financial 308.3 Sep
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