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MEETING PROBABILITIES

MEETING DATE 275-300 300-325| 325-350 350-375 375-400

9/21/2022 36.0% ©64.0% 0.0% 0.0%
11/2/2022 8 0.0% 7.8% 421% S502% 0.0%
12/14/2022 0.0% 0.7% 11.0% 428% 455%
2/1/2023 0.0% 0.5% 77% 325% 446%
3/15/2023  0.0% 0.3% 51% 23.7% 40.3%
5/3/2023 | 00% 03% S5.1% 23.6%  40.2%
6/14/2023 00% 09% 75% 258% 38.3%
7/26/2023 1 0.2% 1.7%  98% 27.3% 36.4%

Source: Bloomberg, UNANNAATIERVBILTHNNANNTWG199; Taya ae T 31 Faniay 2565
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Data as of 2Q2022 (Unit: percentage YoY)
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** included accommodation, financial, wholesale, construction services

Source: Bloomberg, NESDC, SET RESEARCH
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Stock indices movement in selected regions

Data as of Jan, 2022 — Aug, 2022
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Source: Bloomberg, SET RESEARCH

SET listed firms’ net profit in 2Q2022 (unit: million baht)

Data as of 2Q2022
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Data as of Aug 2022 (Unit: Million USD)

Net buy / sell
Yearly Monthly
2022 2022 YTD
2020 2021 June July Aug
E THAILAND -8,287 -1,632 -841 128 1,603 5,173
INDONESIA -3,220 2,688 -501 -150 508 4,627
MALAYSIA -5,782 -767 -291 28 460 1,949
PHILIPPINES -2,513 -5 -207 -80 -153 -1,008
VIETNAM -876 -2,724 82 14 7 58
TAIWAN 15,997 | -15,604 | -7,724 626 | -4124 |-38.819
INDIA 23,373 3,761 | -6,309 651 6,257 |-21.463
KOREA -20,082 | -22,807 -4,796 1,363 -387  |-12,099

Source: Bloomberg,

ThaiBMA, SET RESEARCH
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Stock index price change (%MTD)

o SET

Unit: percent; (end of July 2022 - Aug 31, 2022) USD B Local Currency
0.8 1.0 13 1.3 3 0t 33 32 35 | 49 40 | 8242 .
0.0 0.6 ' ' C 05~ | | l
0.0 0.3 i i
— — : : : — e | : I : - : - i - i‘ . :
-1. -0. i i i
a7 16 10 0 0.7 0.9 19 0o i i
China Hong Kong MSCI EM Singapore  Taiwan Korea Japan MSCI Malaysia Indonesia India | Thailand i Philippines Vietnam
ASEAN
Stock index price change 2022 (%YTD)
Unit: percent; (end of Dec 2021 - Aug 31, 2022)
USD B Local Currency
‘ ‘ _— — i ‘
IpEEEEEPE o T
-9.2 -10.6 I 9.9 i
-9.2 .
-12.0 i i
193,194 7.1 70 1837147 46, -18.8 -16.1 o0 | :
24.5 -26.3 i i
MSCI EM Taiwan Korea  Hong Kong Vietnam China MSCI Philippines Malaysia Japan i Thailand i India Singapore Indonesia

ASEAN

Source: Bloomberg, * MSCI EM = MSCI Emerging Markets Index
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SET Index classified by industry

Data as of Aug 31, 2022 || = %y wsuddni sET 1 1= %YTD YSudaduuan

Agro & Food 13.0 -0.3 12.5 - 1.8 - 3.3 27 - 2.2 6%
Property -5.4 -15.6 11.1 - 3.6 - 0.1 32 - 2.0 12%
Technology 10.2 21.6 289 - 10.9 7.6 16 - 6.1 12%
Financial -7.4 -14.3 20.5 - 4.2 - 1.1 42 - 8.4 15%
Industrial -22.8 5.8 25.1 - 4.3 - 4.9 42 - 11.0 6%
Consumption -13.5 2.4 -3.1 - 7.7 - 21 - 0.1 - 24.8 1%
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% YOY 36.8% ! -13.7%

u
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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
120,000 - _ 1,800 12,000 700
100,000 - 93,639 - 1,500
88.443 93,864 89,304 3 9,000 | 3 -
’ | 3 3 6,935 7,070
80,000 - 76,508 | 70.698 | 1,200 6.239 | ’ | L 400
70, 593 . 67 056 ’ 6,000 - 5,403 4,580
60,000 - 3 58,263 L 900  3.312 . 4,637 4,507 - 300
3,000 3,324 L 200
40,000 - i i - 600 i i
: ; - 100
20,000 3 3 300 0
S N S S S S 3 3 3 S & S S & & & & &
T <& & 8§ &5 8§ s 3 3 < ¢ & & & & 5 32 3
I_ —— _| . |
2021 1| 2022 [ H1/21 Q1/21 Q2/21 Q3/21 Q4/21 Q1/22 Q2/22 Jul ! Aug I
SET and mai (THB million I
: ) | o) | 2 || 22 |
1 1 1 |
Average daily trading value 93,846 : 82,747 : 98,328 96,951 99,801 92,913 86,124 96,240 77,663 61,587 : 75,205 :
I I
| |

43.3% 44.9% 41.7% 65.5% 6.3% -0.7% -22.2% -27.5% : -18.8%

Source: SETSMART; Data as of Aug 31, 2022 10
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Average daily trading value and trading proportion classified by investor types (SET and mai)

9,352 9,982 7,853
8,788
6,646 E 8,247 8,047
. ' . i 5 i

93,846 82,747 98,328 89,546 99,801 92,913 86 124 96,240 77,663 61,587 75,205

Unit: million THB

Unit: percent .
10.30% 3.70% 9.09% 9.349%, 3.16% 54% 8.51% 8.57%

2021 2022 ' H1/21 H2i21 ©  Q1/21 Q2/21 Q3/21 Q4/21 Q1/22 Q2/22 ' Jul22 Aug 22
(YTD)

[ Local Retail Investors

P e

[ Foreign Investors

[ Local Institute Investors Proprietary Trading
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Net trading position classified by investor type (YTD)

Unit: million THB

170,744
I I I
-2,450
-49,200 -119,093
Local Retail Investors Foreign Investors Local Institute Investors Proprietary Trading
Net trading value of foreign investors
Unit: million THB fm——————— i === :
I I
| 170,744 | ! j
i i 108,340 : ' 57,014 |
: ! 28,618 721 4662 | |
1 |
T i Ew T T T T T T T T i i \
-50,553 | i 29370 .48,446 1,355 -29,990 l :
! I [
2021 i 2022 (YTD) i Q1/21 Q2/21 Q3/21 Q4/21 Q1/22 Q2/22 | Jun 22 Jul 22 : Aug 22 :
! ! | L !

Source: SETSMART, Data as of Aug 31, 2022 12
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Size of IPO issued in selected exchanges

Unit: million USD; Data as of Aug 31, 2022

Country
Korea
Indonesia
Thailand
Malaysia
Japan
Singapore
Hong Kong
Philippines

Vietnam

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

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

Note: cross-border IPO excluded
Source: Bloomberg, SETSMART
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72
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45

181

Aug 22 8M2022

337
143
48
38
22
126

12,449
1,520
1,398
1,128
1,106

985
606
250
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Size of Secondary equity offering (SEO) issued in Thailand

Unit: million Baht; Data as of Aug 31, 2022

100,000 %  +18.7% YoY
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