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Reinforcing Financial Stability

Since 2020 and 2021, TCH and TSD have developed 'CCP offline’ and 'CSD offline' guidelines respectively to cope with
the situation when both of their primary and backup systems fail.

At the current stage, TCH has finalized their CCP offline plan with annual test scheduled for clearing members and settle-
ment agents. To further ensure preparedness for all situations especially when more than one critical system is unavailable
simultaneously, TCH will

Meanwhile, for CSD offline plan, TSD has scheduled to complete final testing with their members in H2/2024.

This will emphasize the resiliency capability of Thailand market infrastructures as well as guarantee the operational
continuity even there are market disruptions.

TSD: CSD Services
Digital Subscription for NVDR

Since December 2016, TSD has launched system for shares subscription called Digital Subscription Services or DSS and
also has continuously developed this service. In this year, TSD has upgraded DSS system to allow TSD member uploading
payment confirmations for NVDR subscription instead of sending them separately in encrypted file format via email. This
aims not only to protect personal data leakage but also to shorten subscription process and to utilize DSS system as a
single channel to perform and communicate for all

TCH : services

Enhancement of risk management
In promoting the industry’s efficiency and safety, TCH, as a CCP, has emphasized on the importance of risk management
matters as follows;

- Additional Channel for Net Capital (NC) Report Submission

In circumstances when financial requirement falls below the qualified criteria, clearing member has been required to
submit NC report to both TCH and the Securities and Exchange Commission (SEC). In order to mitigate operational burden
on members from submitting duplicate reports to both entities, TCH has added a new submission channel for reporting Net
Capital/Net Capital Ratio (NC/NCR) data which is SEC's One for All Reporting system (OFAR) tobe amain reporting channel
while the existing ways; email or hard copy will be used as backup venues. This will help members to report both TCH and
SEC simultaneously with a one-time submission.

In addition, TCH will also accommodate Mail Alert system for members whose financial statuses fall below the specified
criteria. These alerts will include guidelines for corrective action, notifications for daily report submissions, and notifications
when members have met the financial criteria. These implementations have commenced since July 1, 2024.

« Clearing Fund improvement: Simulation Tool for derivatives market

Since July 2023, TCH has launched tool for clearing members to simulate clearing fund contribution due to their trading
activities in securities market. In 2024, TCH has expanded this tool to cover derivatives market. Similar to securities market,
such tool will assist members to estimate their upcoming obligation so that derivatives clearing fund contribution could be
arranged within TCH's prescribed timeline. This has been ready for use since July 2024.

2




I Vol. 21 - Quarter 2-

(Unit: Trillion THB)

20.00

15.00

10.00

500

Equity Government Corporate Equity Government  Corporate
Bond Bond Bond Bond
2023 2024

" Quarter 1 gy Quarter 2 |y Quarter 3 gy Quarter 4

(Unit: Transactions) (Unit: Trillion THB)
36,000 20,00

18.00 16.15 et oy
30,000 16.00 c e
26536 3 R -
23,434 23866 53804 24287 5 geg 23,362 23,901 s 14.00 =
S 23,362 24,206
5 o _,_,.___‘“ ./4 "‘""a.h._\“\_h/ “-|
: 661 — > . 10,461 1200 ]
A N s 2y 21,500 . |
18,000 20001 =R 1049 !
17,683 8.00 |
12,000 |
6.00 |
600 4.00 |
|
2.00
- ) | d

Jan Feb Mar Apr May Jun Jul Aug Sep Qct Nov Dec Jun Jul Aug Sep Oct Nov Dec

.. 2023: No of Transactions e 2024: No of Transactions B 7023 Selmmentvany 2024 Set Vel

(Unit: '000 shareholders)

3000 2,877.96

2000 1,786.85

1,907.81
1000

May

Jun
[ 2023 g 2024

3: TSDATCH Newsletter




Vol. 21 - Quarter 2 - 2024 .-

(Unit: million THB)

370,000
320,000

250,926
270,000 243,633

229,747

220,000 206,024

. 159,415
170,000

120,000
70,551
70,000

20,000 |£|

Quarter 1 Quarter 2 Quarter 3 Quarter 4

1 12023 | 2024

stors at TSD Counter Service

(Unit: person)

3,000

2,500

2,000

1,500

1,000

500

Mar
Apr
Ma
d Jun
2023 |y 2024

Total Share Value under "Pan Hoon Ac

{Unit: Million THB)

ym Boon"* project

14

12 11.77 11.78 11.78 11.78 11.78 11.84
- x - - -
11.63 1163 11.63 11.65 11.65 11.71

10

Jan Feb Mar Apr May Jun

o 2023 2024
*Pan Hoon Aom Boon is share donation project TSD&TCH Newsletter:4

Mewsiliel



15%

10% 9
Bb?%

5%

0%

Jan

Futures Contract
(million) &
4,500
4.000
3.500
3.000
2.500
2.000
1.500
1.000
0.500

0.000

Options Contract o
(million) 0.18
0.16
0.14

0.12

0.1
0.08
0.06
0.04
0.02

0

Vol. 21 * Quarter 2 = 2024

Settlement rate of Securities Market

1%
10% 9%
0,
o fSk 8% 8% 7% 8% 8% (]
Feb Mar Apr May Jun
2023 g 2024
Open Interest of Derivatives Market
4.389
4.154
v ” 3.003 3063 vt
884 .880 ’ ' 29918086
2023
2024
Jan Feb Mar Apr May Jun
0.176
0.124 0.123 0.427
5 ] 0.109
0.003 8.007
0.086
0.056
0.034 0036 0035 42023
Jan Feb Mar Apr May Jun




Vol. 21 » Quarter 2= 2024 I .

Guarantee fund & Reserve fund
of Securities and Derivatives Market

Quarter 2/2024 (Unit : million THB)
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