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SET Index classified by industry

Data as of Aug 31, 2024 || = %yo wsuddndn sSET 1 | = %yTD Usiduduuan

Service 10.3 10.4 -18.0 -5.0 0.3 2.0 -4.4 27%
Financial 20.5 -10.7 -12.6 -5.4 -1.1 5.7 -6.1 15%
Resource 8.1 1.9 -15.8 -4.2 -0.8 3.1 -9.8 21%
Property 11.1 1.6 -17.7 -6.9 0.3 2.5 -13.6 12%
Industrial 25.1 -14.5 -27.8 -6.1 -8.1 -6.0 -26.9 4%




LADWAINIAN 2567 Nﬁﬂ’]ﬂ’]i%ﬂﬂ’]&ll%ﬂﬂ@la’)%ﬁl% SET LA mai ‘iJifIJ&l’li’JEl‘V] 46,028 a’]%‘iJ’W'I aﬂaa 21.4% ’i)'lﬂ?.i’m

mmnuﬂnawnm Lmﬂ‘smwuw% 21.1% nidaniiuai vl 8 ma%mn*ﬂaaﬂ 2567 Naﬂﬁn'ﬁéﬁaw'mmaﬂmmu SoET
ag‘n 44,404 mumﬂ anad 22.2% ANNBILAYINUVDILNOW
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 - r 700
- 600
100,000 — \‘\\ - 1,500 o000 | 00
' i ’ 5
80,000 3 L 1,200 L 400
163,240 6,000 - \
‘ ‘ 3 - 300
60,000 -{51,082 47 545 49,899 3 - 900 | 3,444
42,770 ’ 42,959 43,821 43,074 44,819 sos0 | 2,249 i 2,419 1 895 i L 200
40,000 336’742 - e00 1,634 1,535 1,567 © 1,634 1,274 1,209 | 100
20,000 ‘ : 300 0 T
Q@ o & & & & N N N N Q § 8 & & & & N N N §
S Sk 5 S 3 g 5 g E; g S |8 % 3 & G S o o 3 Ef
2023 2024 H1/23 H1/24 1/23 2/23 3/23 4/23 1/24 2/24 Jul | Au
SET and mai (THB million) 2 2 & & 2 & i 9
24 24
[
Average daily trading value 53,331 44,404 | 58,670 45,238 66,684 49,964 51,434 44,526 45,717 44,708 38,017 46,028
% YOY -30.5% -22.2% | -32.8% -22.9% -30.7% -35.7% -27.8% -27.7% -31.4% -10.5% -17.4% -21.4%
Im
13

Source: SETSMART; Data as of Aug 30, 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 |
| 3,532 ’ !
i ] i i 5 - i :

El X OO O B 5 X B

Unit: percent |
7.34% 6.36% ! 7.00% 7.07% 8.50% 7.40% 6.70% )

2023 2024 | Q1/23 Q2/23 Q3/23 Q4/23 Q1/24 Q224 | Jul24 Aug 24
(YTD) |

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




9/‘]:-]4 ~

LABWAIRIAN 2567 é’aavg%@haﬂszmﬁmﬂqﬂ% 6,133 AMUIN 1AUAILAAWIDILADWAIWIAN 2567 é’am%
A9l sEINAA8END 374 123,692 A1%UIN

Net trading position classified by investor type (Year 2022 - 2024YTD)

Unit: million THB

wSET

2022 2023 2024 (YTD)
196,886
116,327 122,576
\ 81,011
3,684
| | | 3,434
30,033 -3, 5,256  -2,567
-192,083 123,692 -154,419
Local Retail Investors Foreign Investors Local Institute Investors Proprietary Trading
Net trading value of foreign investors
Unit: millionT™WB
=TT H 4 1
1 . ! 1 1
I: i: T T | T T T i T : :\
- L : 1,576 | -6,133 |
! | 86,460 56,059  -49564  gagey 47121 | 34,342 : |
i -123,692 I -105,623 ! -115,983 - ! !
-192,083 ! } . !
i I i I
: :i ! | 1 :
2023 1 2024 (YTD) :: H1/23 H2/23 H1/24 ! Q1/23 Q2/23 Q1/24 Q2/24 i Jun 24 Jul 24 : Aug 24 :
i :i i ! i I
1 1 1 1
: ]

* Excludes trading value of DRX
Source: SETSMART, Data as of Aug 30, 2024
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Size of IPO issued in selected exchanges

Unit: million USD; Data as of Aug 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

Jun 24

231
0
314
57
30

86

Jul24 Aug24 8M2024

629
874
369
241
89
58

237

0
10
72

0
14

2,281

1,556

1,449
760
512
325
202
191
20

g0nsrRannIneLasaN IPO lis SET was mai

dawe

Effective
Approved

Submitted

Note:

SET
Common REIT IFF
Stock
1 1 -
14 1 -
6 7 -

Effective %an884 WUU Filing 1a3uSunAnatany 4

PIPEY

13

Approved WRaNgiig u’%ﬁ'ﬂﬁ%’um*npmmuﬁwalﬁmuamwé’nw%’wﬁﬁaaﬂ‘l,mil,l,a”a

Submitted BN USHNEULUL filing AB&IHNIY N.8.9. LA2

wSET

mai
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Thailand Focus fund private meeting summary 'F'Jcﬁj'éﬁb SSET

Market Overview:

Thailand offers the most liquid exchange in ASEAN with diverse, active small/mid-cap

stocks and new listings.
Strong fundamentals with a growing focus on ESG disclosure.

Positive outlook on tourism and healthcare sectors, though valuations are less attractive
than before.

Collaboration & Engagement:

® Looking to collaborate with SET on a revenue-sharing model for trading products.

®* Roadshows can aid investor engagement, especially with limited English information on

sites and governance issues.
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Thailand Focus fund private meeting summary 'Fg&';ﬁfb SSET

Recommendations:

®* Some funds were unaffected by SET’s trading measures, focusing solely on stock fundamentals.

® Concern over SET's new trading measures potentially reducing liquidity.

®* New rules require strategy adjustments and more data for testing.

®* Preserve market liquidity to maintain Thailand’s competitive edge.

® Improve corporate governance by aligning stakeholder interests and fostering long-term value
creation.

¢ Enhance corporate communication on cash flow and standardize key disclosures during MD&A and
Opportunity Day.

® Ensure equal access to information by using SET as a bridge between investors and executives.
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SET in the regional context ’, t
\

Forward P/E of Thailand and regional comparisons
Unit: times

M 31 Aug 23 31 Jul 24 M 30 Aug 24

Average of 9 countries as of Aug 30, 2024 is 12.88
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Hong Kong Korea China Singapore Vietnam Philippines Indonesia Malaysia Taiwan SET mai

Historical P/E of Thailand and regional comparisons

Unit: times
B 31 Aug 23 31 Jul 24 M 30 Aug 24
Average of 9 countries as of Aug 30, 2024 is 15.13
™
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Hong Kong Philippines Singapore China Korea Vietnam Malaysia Indonesia Taiwan SET mai

Source: Bloomberg

Forward P/E Ratio : The measure of the price-to-earning ratio (P/E) using forecasted earnings for the next 12 months from analyst consensus in Bloomberg data base.

Historical P/E Ratio: The measure of the price-to-earning ratio( P/E) using trailing 12 months earning in the calculation.




SET in the regional context y~y-
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Market Dividend Yield

Unit: percent

M 31 Aug 23 31Jul 24 W 30 Aug 24

Vietnam Korea Taiwan Philippines China Indonesia Malaysia Hong Kong Singapore SET mai

Source: Bloomberg

Market dividend yield : Previous 12-month dividend value divided by market capitalization at the end of the month. _




Market Activities in TFEX

wSET

Average daily trading contract classified by instruments

Unit: contracts; Data as of Aug 30, 2024

2023 2023 2024 %YoY? Q1/23 Q2/23 Q1/24 Q2/24 | Jul24 Aug24 %MOM*
(8M) (8M)

SET50 Index Futures1 255,732 248,086 214,748 -13.4% | 238,320 262,845 210,169 | 223,782 178,368 240,341 34.7%
SET50 Index Options 10,131 9,859 8,444 -14.4%| 11,681 9,453 7,781 8,464 6,648 12,179 83.2%
Single Stock Futures 174,070| 189,961 | 131,596 -30.7% | 239,209 155,697 129,366 142,393| 102,218 138,358 35.4%
50 Baht Gold Futures 84 101 43 -57.4% 143 74 27 61 38 47 23.7%
10 Baht Gold Futures1 5,503 6,016 3,797 -36.9% 8,020 4,688 3,628 4,357 3,326 3,258 -2.0%
Gold Online Futures ’ 39,953 41,947 43,580 3.9%| 46,121 41,054 38,942 45,532 42129 53,647 27.3%
Silver Online Futures® 329 316 561 77.5% 449 253 283 813 694 581 -16.3%
Currency Futures™° 47,044 47,976 | 41,713 -13.1%| 53,189 42,536 42,631 39,301| 37,318| 49,904 33.7%
Agricultural Futures? 32 29 45 55.2% 45 22 44 37 34 79 132.4%
Gold Deferred® 9 1 29 | 2,800.0% 2 1 24 51 5 9| 80.0%
All Products2 532,886 544,291 444,557 -18.3% | 597,179 516,623 432,895 464,790 379,777 498,404 31.2%

Source: SETSMART

Note

1

Calculate from the total volume traded during that
period, divided by the number of business days in that
period.

Calculate by total trading volume of each instrument /
number of  business days of each instrument.
Calculated from the average daily trading volume of
2023 (7M) and 2024 (7M).

Calculated from the average daily trading volume in Aug
2024 compared with Jul 2024.

TFEX ready for first agricultural trading "RSS3 Futures"
on Feb 15, 2016

TFEX ready for gold deferred futures trading on Sep 4,
2017

TFEX ready for gold online futures trading on Nov 5,
2017

TFEX ready for silver online futures trading on Nov 9,
2020

9 TFEX ready for Japanese Rubber Futures trading on

Nov 30, 2020

10 TFEX ready for EUR/USD Futures and USD/JPY

Futures trading on Oct 31, 2022.
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