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2022 2023 May T - 0000 N
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MALAYSIA 1,096 -514 314 -40 282 109 5,000
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Data as of 31 Jul 2024 (Unit: Million Baht)
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Data as of Jul 2024

Participation

Assessment
approach and data
sources

Assessment Focus

Number of
Indicators

Company review

Scores format

SET ESG Ratings

Voluntary participation

Questicnnaire using public and
self-declared information

Policies, strategies, processes, and
tracking, with a focus on
processes

140-150+
General indicators: ~90%
Specific-industry indicators; ~10%

(8 industry groups by SET)

Mo window for reviewing ESG
assessment result

BEE — AAA

FTSE Russell ESG Rating

« (Companies in the previous year's
SET ESG Ratings and the SET100
Index

+« \oluntary Participation (starting in
2025)

Public disclosures only

Policies, strategies, processes, and
tracking, with a focus on performance
tracking.

125-300+ indicators
General indicators: ~56%

Specific-industry indicators: ~44%
(173 subsectors using Industry
Classification Benchmark - ICB)

4-week period for reviewing ESG
assessment results and providing
additional information

0.0 (No disclosure) — 5.0 (Best practices)
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Stock index price change 2024 (%YTD)

Unit: percent; (end of Dec 2023 - Jul 31, 2024)

usD B Local Currency

FTTTTTTTTTTT 23.8
i | 16.8

! i s 7ir 2B 15.3

; : . - 43 6060 54 67 65 . | .

| i 11 14 T 47 : : . .

i—- E\ I I I —— m— o I - I - I I I I I

: i 2.8 1.2 0. -2. -

: 6.7 | 57 % 20 20

1 -10.4 !

i Thailand i China Indonesia MSCI Hong Kong Philippines Korea MSCI EM Singapore Vietnam Malaysia India Japan Taiwan
"""""" ASEAN
Stock index price change (%MTD)
Unit: percent; (end of Jun 2024 - Jul 31, 2024) USD M Local Currency

> {49 o 120 5, 3227 3432 °137 3539 414
1.3 0.5 ! S '
- I - I 7 LI L 0.1 I \: _— \E I - I - I - I . I l
2.1 42 0% a0 0310 T i |
48 36 22 i |
Taiwan Hong Kong  Japan Korea China MSCI EM  Vietnam i Thailand i Malaysia Indonesia Philippines Singapore India MSCI
bommemeeeee ASEAN

Source: Bloomberg, * MSCI EM = MSCI Emerging Markets Index
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Data as of Jul 31, 2024

: .
1 1
1 1
1 1
1 1
1 1
1 1
1 1
1 1
1 1
1 1
L_-- _J

Financial 20.5 -10.7 -12.6 -1.4 -5.4 -11.2 15%
Resource 8.1 1.9 -15.8 -3.1 -4.2 -0.8 -12.5 21%
Property 11.1 1.6 -17.7 -3.0 -6.9 0.3 -15.7 12%
Industrial 25.1 -14.5 -27.8 -5.8 -6.1 -8.1 -22.2 4%
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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

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

wSET

120,000 - 3 3 ~ 1,800 12,000 - — 700
L 600
. \‘\\ - % 9000 - - 500
80,000 - 3 ; - 1,200 L 400
163,240 6,000 - \
1 ! ! M— - 300
60,000 51,082 | 47.545 49,899 3 - 900 | 3,444
42,465 ’ 42,959 43,821 43,074 42,959 2,249 i 2,419 i - 200
40,000 | 3 | 36,742| 3000 1 1,697 1,535 1,567 1895 1,634 1519 4274 o
20,000 ‘ 3‘ 300 0 T
o I8 Q Q g N 3 N N g 38 g ¥ ¥ ¥ N N N >
S 88 5 8§ 8§ 3 & 8§ 5 =3 < st &5 8 8 3 & 8 5 3
2023 2024 H1/23 H1/24 1/23 2/23 3/23 4/23 1/24 2/24 Jun | Jul
SET and mai (THB million) 2 2 & & 2 & i
24 24
i
Average daily trading value 53,331 44,162 | 58,670 45,238 66,684 49,964 51,434 44,526 45,717 44,708 44,478 38,017
% YOY -30.5% -22.3% | -32.8% -22.9% -30.7% -35.7% -27.8% -27.7% -31.4% -10.5% -71.1% -17.4%
Im

Source: SETSMART; Data as of Jul 31, 2024
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Average daily trading value and trading proportion classified by investor types (SET and mai)

Unit: million THB
4,669

3,912 ! 4,096 !
i - i - i z - i .2,777

E D O B O e 23 3

Unit: percent

7.34% 6.45% 7.00% 7.07% 8.50% 7.40% 6.70% 0 . 6.25%

2023 2024 | Q1/23 Q2/23 Q3/23 Q4/23 Q1/24 Q224 | Jun24 Jul 24
(YTD) |

[ Local Retail Investors [ Foreign Investors [ Local Institute Investors Proprietary Trading
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Net trading position classified by investor type (Year 2022 - 2024YTD)
Unit: million THB
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Net trading value of foreign investors
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* Excludes trading value of DRX
Source: SETSMART, Data as of Jul 31, 2024
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Size of IPO issued in selected exchanges

Unit: million USD; Data as of Jul 31, 2024

Country 2022

Korea 13,536
Vietnam 16
Japan 2,324
Malaysia 812
Thailand 3,459
Indonesia 2,244

Philippines 334
Hong Kong 956
Singapore 354

2023

3,108
34
4,391
819
1,267
3,571
72
793
33

*cross-border IPO excluded

Source: Bloomberg
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7TM2024
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Top 5 IPO size in 7TM2024

Listed company

Nam A Commercial JSB

Hyundai Global Service

BCG Energy JSC

DNSE Securities JSC

Shift Up Co Ltd

Country

Vietnam
Korea
Vietnam
Vietnam

Korea

Industry

Financial
Industrial
Energy
Financial

Technology

IPO value
(million

USD)

681.6
553.4
485.2
388.9
319.7
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