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On-line Asset Quotation (OAQ)- Beta - File Specification

w/ SET

REVISION HISTORY

Date Version |Effective Date Description
30-Apr-2009 1.0 13-Jul-2009 | Create document
29-May-2009 1.1 20-Jul-2009 | Delete 0 to make full digits
Extend field R Squared and Standard Deviation of Error Size
18-Jul-2012 1.2 26-Nov-2012 | Extend Field Length of Security Symbol
03-Dec-2013| 1.21 02-Jan-2014 | -  Adjusted Sector Name of Sector Number 11, 12
- Adjusted Sector Name & Symbol of Sector Number 33
- Add Sector Number 35 = CONS
24-Oct-2014| 1.2.2 05-Jan-2015 Industry Reclassification for mai Market
- Cancelled MAIIND Industry (Industry No. 55) and MEDSIZE Sector
(Sector No. 51)
- Add New Industry and Sector for mai ( 8 Industries, 8 Sectors)
30-Sep-2016[ 1.2.3 | 04-Jan-2017 File BETAIDX.TXT
- Add possible value Sector Number 89 = sSET Index in field Sector
Number
Appendix1
- Add Additional Industry/ Sector No Table
02-Oct-2017| 1.2.4 02-Jul-2018 File BETAIDX.TXT
- Add possible value Sector Number 87 = SETCLMV Index in field
Sector Number
Appendix1
- Add Additional Industry/ Sector No Table
02-Jul-2018| 1.2.5 02-Jul-2018 File BETAIDX.TXT
- Add possible value Sector Number 86 = SET THSI Index in field
Sector Number
Appendix1
- Add Additional Industry/ Sector No Table
21-Nov-2019| 1.2.6 | 01-Apr-2019 File BETAIDX.TXT
- Add possible value Sector Number 85 = SET Well-Being Index in
field Sector Number
Appendix1
- Add Additional Industry/ Sector No Table
07-Jul-2021 | 1.2.6.1 19-Jul-2021 Appendix1
- Change Full Name of STEEL Sector
01-Sep-2022 1.3 08-May-2023 | File betasec.txt

- Field Security Symbol improved remark
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SECTION 1 - TEXT FILE FORMAT

In OAQ-Total Return Index (TRI) Service, there are two groups of information as following details;

File Name Description

1. BETASEC.TXT Beta Information by series
Toyaiudmenanning

2. BETAIDX.TXT Beta Information by Index, Industry and Sector

ﬁagal,uﬁwaamjwﬁ'nm?wﬁ

Remark :

® Member can download the file via SET Portal website (www.setportal.set.or.th) at approximately 6.15

pm (Thailand time). The file will be available in ZIP format.
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1. BETASEC.TXT
Field name Column : Size Type Remark

1. Trade date 1-10 10 A DD/MM/YYYY

2. Security symbol 11-30 | 20 A Left alignment
Symbol may include alphabets, number,
hyphen, full stop, &

3. Market number 31-31 1 A Left alignment
A — SET, S - mai

4. Industry number 32-33 2 N Right alignment

5. iSector number 34-35 2 N Right alignment

6. Subsector number 36-37 2 N “0”

7. Market name 38-40 3 A Left alignment

8. Index name 41-48 8 A Left alignment

9. (Beta 49-56 8 N 5.2 Right alignment

10. Alpha 57-64 8 N 5.2 Right alignment

11. R Squared 65-74 : 10 N 5.4 Right alignment

12. Standard Deviation of Error 75-84 : 10 N 5.4 Right alignment

13 Number of Point 85-89 5 N Right alignment
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2. BETAIDX.TXT

Field name Column ' Size Type Remark
1. Trade date 1-10 10 A DD/MM/YYYY
2. Market number 11-11 1 A Left alignment
A — SET, S - mai
3. Industry number 12-13 2 N - For the Industry group records: Right
alignment

- It will show Blank for sector 99, 98, 90, 95,
85, 86 ,87, 88, 89

4. Sector number 14-15 2 N - For the Industry group records, it will show
“0"

- For the Sector group records: Right
alignment

- can see the details of Industry no. / Sector
no. of SET and mai Markets in Appendix 1
- Cancel Sector No. 17, 18, 23, 30, 31

5. :Subsector number 16-17 2 N “0”

6. Index name 18-25 8 A Left Alignment
- can see the details of Index Name in
Appendix 1

7. Beta 26-33 8 N 5.2 Right alignment

8. Alpha 34-41 8 N 5.2 Right alignment

9. R Squared 42-51 10 N 5.4 Right alignment

10. Standard Deviation of Error 52-61 10 N 5.4 Right alignment

11. :Number of Point 62-66 5 N Right alignment
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Appendix 1: Industry and Sector Classification
< SET
meseanngormains SET INAUStry and Sector
Industry | Sector Industry / Sector néuqmammw Iﬁuaﬂqiﬁa Symbol
No. No.
1 Agro & Food Industry INEAITUATAATIBNIINDINT AGRO
1 Agribusiness D3NIMIANBAT AGRI
12 | Food & Beverage AITURLAZDINY FOOD
2 Consumer Products auwaadlaauslnae CONSUMP
27 | Fashion g FASHION
15 Home & Office Products | 284ltluaTt3anuaziinam HOME
22 Personal Products & vaslTEInAILazTAIS PERSON
Pharmaceuticals
3 Financials 53ININIIH FINCIAL
2 Banking U117 BANK
11 Finance & Securities IUNUUASHANN TG FIN
16 Insurance Usznunpuazsznudie INSUR
4 Industrials FAwAgaanunIIn INDUS
29 Automotive BEIG AUTO
32 Industrial Materials & ”aqqmm%nﬁml,auﬂ%iaﬁm IMM
Machinery
26 Paper & Printing Materials ﬂizmmm:fm‘]miﬁuﬁ PAPER
4 Petrochemicals & Tlasaduasiafinmm PETRO
Chemicals
21 Packaging U A PKG
34 Steel and Metal Products LARD WA NAAA A Lane STEEL
5 Property & Construction | a&dW13uNINEuaznaase PROPCON
3 Construction Materials Janneaia CONMAT
25 Property Development WosNa A TUNTNE PROP
33 Property Fund & REITs ﬂammwaé’am’%w{wﬁuaz PF&REIT
ﬂam%'a@ﬁﬁamiamulu
AFIMITUNINE
35 Construction Services UINITLLRNNNBRING CONS
6 Resources NINBINT RESOURC
9 Energy & Utilities wasnuuaza s ullng ENERG
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Industry | Sector Industry / Sector néuqmammsu Iﬁuaﬂqiﬁa Symbol
No. No.
20 Mining Wllaaus MINE
7 Services u3N13 SERVICE
5 Commerce W COMM
13 Health Care Services MIWANE HELTH
10 | Media & Publishing FouazRINUN MEDIA
24 Professional Services UINILaNIEND PROF
14 Tourism & Leisure ﬁamﬁmua:ﬁu‘nu’m’ﬁ TOURISM
28 Transportation & Logistics | vuaduazladz@ing TRANS
8 Technology alulad TECH
8 Electronic Components FugmdiEnnsafing ETRON
6 Information & inaluladmsaunauaznsiess IcT
Communication
Techonology
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g/Mma
e semsne e M1 A1 INAUSEPY
Industry | Sector Industry / Sector n@:&uqmamnsw / ﬁu’aﬂﬁqiﬁﬁ) Symbol
No. No.
56 Agro & Food Industry INBAILAZDATINNITNEINWT AGRO
57 Consumer Products §uﬁ’1qﬂ1nﬂuﬁﬂﬂ CONSUMP
58 Financials D3NaIM I FINCIAL
59 Industrials FuFNgARINNIIN INDUS
60 Property & Construction | af9®13unIweguaznaasd PROPCON
61 Resources NINLINT RESOURC
62 Services uIng SERVICE
63 Technology wmalulad TECH

Due to the structure of the trading system, SET has to determine the Industry together with the Sector

concurrently. The details of Industry ID and Sector ID are as the below table; However SET would ask the

members a cooperation to display only the Industry Index and do not display Sector Index of mai market.

Industry | Sector Industry / Sector n&juqmmwnﬁu l‘i/iad’mq‘sﬁﬁ) Symbol Displayed
No. No. Symbol
56 Agro & Food Industry LﬂHﬁiLLazq@lﬁ’lﬂﬂiﬁNﬂ'\ﬁ'ﬁ AGRO AGRO

64 Agro & Food Industry INHAIUITYARINNIINDIANT AGRO (Not display)
57 Consumer Products AA qﬂrﬂﬂﬂg‘[ﬂﬂ CONSUMP CONSUMP

65 Consumer Products §uﬁ’1qﬂiﬂﬂu§1nﬂ CONSUMP (Not display)
58 Financials gINANIIN® FINCIAL FINCIAL

66 Financials 73NIMIIn FINCIAL (Not display)
59 Industrials AWAIAATINN I INDUS INDUS

67 Industrials auﬁ/’lqmm‘ﬁﬂ’i’m INDUS (Not display)
60 Property & Construction | a&dWIIaNINeLaznaasg PROPCON PROPCON

68 Property & Construction ARIMSUNINSUazRaaNd PROPCON (Not display)
61 Resources NINBINT RESOURC RESOURC

69 Resources NINBNT RESOURC (Not display)
62 Services U3 SERVICE SERVICE

70 Services UINY SERVICE (Not display)
63 Technology malulad TECH TECH

71 Technology malulad TECH (Not display)

© The Stock Exchange of Thailand

Page 9/10




On-line Asset Quotation (OAQ)- Beta - File Specification ‘;SET
Additional Industry/ Sector No.
Market Industry Sector Index Name Description
No. No. No.
A 99 SET SET Index
A 95 SET50 SET50 Index
A 90 SET100 SET100 Index
A 89 sSET sSET Index
A 88 SETHD SETHD Index
A 87 SETCLMV SETCLMV Index
A 86 SETTHSI SETTHSI Index
A 85 SETWB SET Well-Being Index
S 98 MAI mai Index
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