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Net buy / sell
Yearly Monthly
2023 2023 YTD
et Atk Jan Feb Mar
THAILAND -1,632 | 5,960 545 1,274 | 917 -1646
INDONESIA 2,688 | 4,267 -204 377 272 445
MALAYSIA -767 1,096 -82 -39 -315 -436
PHILIPPINES 5 | -1,245 122 142 -498 -518
VIETNAM -2,724 966 115 -23 127 219
TAIWAN 15,604 | 44007 | 7,241 | 1,107 -30 8,318
INDIA 3,761 | 17,016 | -3,660 | -638 1,528 | -2,770
KOREA 22,807 | -9,665 | 5,240 919 -689 5,470

Source: Bloomberg, Tusulas SET RESEARCH
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Data as of Mar 2023 (Unit: Billion Baht)

SET

Net flow
Yearly Monthly
2023
2023 Y1D
2020 | 2021 | 2022 Jan Feb Mar

i 1.Government bond -7.3 91.3 27.3 10.6 -27.2 21.4 4.8

2.Central bank bond -45.8 | 46.3 -5.1 28.5 -26.6 -5.1 -3.2
3.Equity -263.2 |-50.6 |196.9 | 19.0 -43.6 |-31.5 |[-56.1
Total -316.3 | 87.0 |219.1 | 58.0 -97.4 |-15.2 |-54.5
THB/USD (average) 31.30 [32.00 [35.07 |33.22 [34.00 |34.50 |33.92
THB/USD (end of period) 30.01 [33.38 (34,55 |32.77 [35.14 |34.10 |34.10
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Stock index price change 2023 (%YTD)

Unit: percent;

(end of Dec 2022 - Mar 31, 2023)

usD

M Local Currency 13149 5
6.4 57 6.4 59 i
: 3.1 35 35
15 29 00 02 19 1.9 25 . . I
| ' — ] ]
- || I I I I I
. . 2.0 -1.0 07
5.0 4.9 -3.4 -41 -3.6
Malaysia India Thailand } Philippines Indonesia Singapore MSCI Hong Kong MSCI EM  Vietnam China Japan Korea Taiwan
ASEAN
Stock index price change (%MTD)
Unit: percent; (end of Feb 2023 — Mar 31, 2023) usD B Local Currency
45 5.3
) 3.8 3.9
’a 06 23 57 27 27 3.1 3.1 3.1 3.1
e 2 2 o2 imomimmmm N

\ \ I I [ \ \

-0.6 . 0.9 08 0.6 02 -0.1

-2.2
Malaysia Philippines! Thailand 1 Indonesia China Singapore India Japan Taiwan Korea MSCI EM MSCI Hong Kong Vietnam
ASEAN

Source: Bloomberg,

* MSCI EM = MSCI Emerging Markets Index
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SET average daily trading value and SET Index

Unit: Trading value (million THB (LHS); Index (RHS)

Average daily trading value

—— SET Index at the end of period

o SET

mai average daily trading value and mai Index

Unit: Trading value (million THB) (LHS); Index (RHS)

Average daily trading value

——— mai Index at the end of period

120,000 - ~ 1,800 12,000 - ~ 700
——— : \_/\o — \/\ - 600
100,000 - 89,304 1500 0o | ——— : — o0
1 . 6,935 I
80,000 - 71.226 3 66.728 3 - 1,200 3 7,070 L 400
) ! 70,593 ’ 3 | ‘
63,240 3 ) 57,795 63,240 3 63,221 58,530 6,000 5,547 : 4,483 3 .
60,000 - ‘ - 900 3,444 | 3,765 3444 | 3,846
| | 2,720 | L,
3,000 -
40,000 - - 600 L 100
20,000 300 0
S 2 ] Y S S ] ] N & S S S S & & & &
o o = N I3e) = = o < Q o = I ISe) < = o =
S < o e e e} o o S « c c C © © & =
2022 __2_0;3___I J Feb :__;VI____I
| an e ar [
SET and mai (THB million 1/22 2/22 3/22 4/22 1/23 [
o illion) vy | @ e & = 2 23 23 | 23 |
1 I I
Average daily trading value 76,773 66,684 : 96,240 77,663 71,211 61,560 66,684 72,012 67,066 : 61,250 :
% YOY -18.2% -30.7% |1  -0.7% -22.2% -23.4% -28.5% -30.7% -23.7% -32.3% : -35.9% |
. 4+ -+ -+ 1 % I

Source: SETSMART; Data as of Mar 31, 2023
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Average daily trading value and trading proportion classified by investor types (SET and mai)

Unit: million THB

7,853 :
5,853 :
4,669 ! 5,029 4,528

6,115
6,050

4,669 |

4,634

Ed 0 21 D B O 0 B0 I G5

Unit: percent
8.16%

2022 2023 L Q122 Q2/22 Q3/22 Q4/22 Q1/23 Jan23 Feb 23 Mar 23
(YTD) |

[ Local Retail Investors [ Foreign Investors [ Local Institute Investors Proprietary Trading

* Excludes trading value of DRX -
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Net trading position classified by investor type (YTD)

Unit: million THB

53,459 5,443
-2,843
-56,059
Local Retail Investors Foreign Investors Local Institute Investors Proprietary Trading
Net trading value of foreign investors
Unit: million THR - e : . === :
1 I ! ! I I
1 I
196,886 ! n ! i i
: ! 109,067 g7g1g | 108,340 | i i
: i | 797 37,398 50,421 . 18,997 ! :
| :e ' i |
\: :E\ I ‘: i‘
1 I 1
| .56,059 ! | -56,059 | -43,562 1 -31,494 |
2022 : 2023 (YTD) :: H1/22 H2/22 ! Q1/22 Q2/22 Q3/22 Q4/22 Qf/23 | Jan 23 Feb 23 : Mar 23 :
I I | | P 1

* Excludes trading value of DRX
Source: SETSMART, Data as of Mar 31, 2023 11
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Size of IPO issued in selected exchanges

Unit: million USD; Data as of Mar 31, 2023

Country 2021 2022 Jan23 Feb23 Mar23 3M2023 Top 5 IPO size in 3M2023

Indonesia 4,298 2,244 53 647 130 831
Japan 6,607 2,324 ) 10 610 628
Listed company Country Industry
Korea 17,745 13,536 81 151 316 548
Thailand 4,103 3,459 86 172 50 308
Malaysia 594 812 176 0 77 253 Pertamina Geothermal Energy Indonesia Utilities
SBI Sumishin Net Bank Japan Financial
Hong Kong 1,053 956 61 0 0 61
Hanwha REIT Korea Financial
Philippines 2,412 334 0 0 27 27
Master Style PcL Thailand Consumer
Singapore 634 354 0 13 0 13
Cover Corp Japan Technology
Vietham 1 16 0 0 0 0

*cross-border IPO excluded

Source: Bloomberg
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IPO value ..
Listing
(million
month
USD)

604.2 Feb

366.4 Mar

91.8 Mar

81.4 Jan

69.4 Mar
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