SET
i News Release

aUufi 118/2567
6 WOAINNYL 2567

[ N |
ﬁiﬂﬂ’]ﬂi')&lﬂ’l’)&ﬂﬂ’lﬂﬁﬁﬂﬂiﬂﬂLﬂﬂ%(ﬁ!ﬂ’lﬂ&d 2567

msdanaslszsimsunansgy U 2567 Tuinasasi 5 ngadmen laaaunwainninssaaluuase
Ao a o Y A ] ) Y ° @ €1 o
uagSnuanwladsenanlavranidasinanaronwlvrans 9 awrinlinanisaianisaiinaruns
[y @ v @ & & J P
MnnIIAlavzTUzaTwANNRwR Ik IRIuaaIaiwlanluszazdn nobludanzifawgaian 2567 ua
o & o < 1 a a a
N1381329N13180NAIARIFY UEAIMAARINAZUUKAMARLNVBI Trump NANNAUNUTIUR Harris
[ & o & = a o Y e o v Y ~ [ 1 1 Y A
Wuassusnivasuadnisddswaldadas vilidasmuiananiaadienszdinaliiin ssass
v 1 s a 2 o v Aa [ a 48' A" 1 U
M3ATEUINNENITT uazdn easrin lWBwiaaunsyy tWulin uaz FED anazzaanisaananidasdsna by
1A & @ [=3 1 1 a (=3 s a 1 a 4
AIRRABAAITNALAIMTIAT FINATRLSARRT QY IMERAINUAITIRARORETIDDNIINAAIARI

=
Latye

WIHATHA Qauzlalos J8IRIanT ﬁ"mﬁ’]mm’m’nuuwuﬂaqﬂfam’ﬂs aananannInguiilszinalng
Walkedn lumumamm@ﬁuvlmﬂﬂ'aﬁﬂalﬁ'ﬂmﬂ o madasinsfifanudaanuindurasinisiden
WiBnIguna3lng @T’JLmJLﬂiwgﬁavl‘nmﬁ'iﬂmmaaﬂmLﬁT&JLLﬁoﬂiﬁﬁﬁfﬂﬁmiﬂ:ﬁm@ nANasMsANeITes
ﬁ‘mmﬂnumumuﬁwLﬁ@Lﬁuamumaaﬁamuamﬁu’l,uﬂszma ﬁﬂﬁ;jamuamﬂuluﬂi:mﬂwﬁﬂﬂﬁ’uméa
ﬁuvlmﬁluLaau@;amugaqmﬁLL@iLﬁauﬁmﬂw 2563 HANIIN ATENTINMTUIILNINTTN (Nd.) T0d 5 da
2 1509 Wansanaonidoulounsdeus: 0.25 dadl aeelshia SET Index AU 2 (Goudatiios vaed
Urzanmmitlsvasuismanadouludn 12 @eudrawingniniemzidivaaas vl valuation luaana

v 1 v =S Qs
‘IQ‘LLVL‘Y] HADUDIIAINT

Mazaaanannsng inzifanaaiaa 2567

o o §uﬁau@;m@m SET Index a1 1,466.04 Ll WAE% 1.2% a1nFwidaniwensw dadunsdiua
Lﬁuifumﬂﬂ'ﬁﬁmmﬁmamﬁﬁmﬂ nliflofipunuaul 2566 SET Index USUdILANAH 3.5%

° ﬂéjuq@mﬁm'suﬁﬂ%'m”aﬁﬂdﬂ SET Index Watfinuniuamnd 2566 A LHIEHR leun ﬂajuLﬂﬂIuIaﬁ

° Ha@hﬂﬁﬁﬁam'ml,aﬁ'miafuslu SET waz mai ayj’ﬁl 54,750 §1%LN LARNTH 16.0% ntrLdnullion
win ag9 ey Tuaag 10 @euwsnuasl 2567 Hammi%ammaﬁwiafuagﬁ 47,332 S1BUIN AARI
14.5% naraaeanuaesdnen

o fuswndraanadoulnidennslu SET 3 wanniwd leud vua. Uanadniwmzinua (OKJ) vua. L
n3U (MEDEZE) uwa. fi.unw Wrsung@nea (TMAN) uazlu mai 1 wanniwg laun vua.lng sala nad
waua a8 (TATG)

1/2



SET
ot News Release

® Forward P/E 289@aARANNING MNe ?(vul,ﬁau@lmﬂu 2567 agﬁi:ﬁu 16.1 1¥n gaﬂiwmmﬁwamm@
mé’nw%’wﬂmm%ﬂ%aagﬁs:ﬁu 12.9 i1 a2 Historical P/E agﬁi:ﬁu 17.8 ¥ qaﬂﬁ@hmﬁwamm@
Mﬁ'ﬂﬂ%'wﬂmm%ﬂ%wgﬁizﬁu 13.7 ¥

o AaMNIBTUNIADLUNG T éuLﬁau@aﬁﬂu 2567 agjﬁ‘s:@”u 3.23% qaﬂhﬂ'wmﬁwammwéﬁm%’wsﬂu
L@L%ﬂ%d@g;ﬁ 3.10%

(%
-~ 1

NMITAAARYYITOI18R1INRT (TFEX) LHaWaA1A 2567

o JUTuraniTevnuiafudadn 509,144 Ry 8aad 28.0% 3NNtAaunan NEIAYIINNITAARILEI
SET50 Index Futures Waz Single Stock Futures wazlug9 10 idauusnvasdl 2567 SUSumnnsdauns
\@8uDI 478,270 AN 8AaY 12.3% 3 NTFIAuINUYaIdnen NFIAYIINNIanadUad Single Stock

Futures ax SET50 Index Futures
“SET...Make it ‘Work’ for Every Future”
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Data as of Oct 31, 2024; Unit: million USD

2024 YTD
e Aug Sep Oct 2024
THAILAND -5,507 -170 867 -845 -3,426
INDONESIA -353 1,847 1,418 -719 2,530
MALAYSIA -514 587 110 -413 393
PHILIPPINES -863 143 346 22 44
VIETNAM -807 -131 -93 -395 -2,621
TAIWAN 6,933 -2,519 -3,641 1,130 -12,211
INDIA 21,427 1,393 5,944 -10,428 605
KOREA 10,705 -2,078 -5,727 -3,404 7,158

Source: Bloomberg
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SET Index classified by industry

|| = %vTD dsudadinin SET 1 | = %yTD diudaidluuan

Data as of Oct 31, 2024

Agro & Food 12.5 -6.1 -13.4 0.2 2.1 -0.5 1.9 6%
Financial 20.5 -10.7 -12.6 5.7 8.8 -1.0 1.1 15%
Consumption -3.1 -31.5 -13.5 2.2 6.9 -7.2 1.0 1%
Service 10.3 10.4 -18.0 2.0 6.8 -2.5 -0.4 25%
Resource 8.1 1.9 -15.8 3.1 5.5 -0.9 -5.7 19%
Property 11.1 1.6 -17.7 2.5 8.0 -4.5 -10.9 10%
Industrial 25.1 -14.5 -27.8 -6.0 17.0 -5.2 -19.0 4%
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%

1 [~ 1 1 H 1 Y P 1
w1 agrglsnana Tuaa9 10 hawwsnvasil 2567 NAAINITALIRALABINDET 47,332 A1HUIN anad 14.5% 1NB w/SET
WaINwuadlnan
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 - ~ 700
- 600
100,000 ./. .\’N .\/ [ - 1,500 9,000 -| .\ - 500
80,000 3 | - 1,200 L 400
63,240 160,840 6,000 - .\, : .\—o | g
| | 53,668 | | - 300
60,000 - 51,082 45,752§ 47,545 49,899 13.821 43,074 47,467 - 900 3,444 !
| ) ’ 3 3000 | 2,249 | 2,419 1.895 - 200
40,000 L 600 ’ 1,580 1,535 ’ 1,634 1,382 1,663 1,082 o
20,000 ! 3‘ 300 0 ! ‘
&« & =2 3 o] o o ] ] 8 8 A S/ o 4 c c & o
2023 2024 H1/23 H1/24 1/23 2/23 3/23 1/24 2/24 3/24 Se I Oct
SET and mai (THB million) 2 2 & & 2 & B i
(YTD) 24 | 24
|
Average daily trading value 53,331 47,332 | 58,670 45,238 66,684 49,964 51,434 45,717 44,708 48,849 62,503 54,750
% YOY -30.5% -14.5% | -32.8% -22.9% -30.7% | -35.7% | -27.8% | -31.4% | -10.5% -5.0% 26.4% 16.0%
Im

Source: SETSMART; Data as of Oct 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 R I - i 5 - - i :
51,

53,321 47,295 [l 66,670 m m 45,684 [l 44,666 48,810 Il 62,469 54,718

Unit: percent

7.34% 6.45% | 7.00% 7.07% 8.50% 7.40% 6.70% 5.17% ca19% | 6.83% p—

2023 2024 | Q1/23 Q2/23 Q3/23 Q4/23 Q1/24 Q2/24 Q3/24 | Sep 24 Oct 24
(YTD) |

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

* Excludes trading value of DRX -



Lﬂﬂ%@laﬂﬂ&l 2567 Nadﬂ%@l’l\‘lﬂiwtﬂﬁﬂﬁﬂﬁ‘ﬂﬁ 27,968 a’I%‘.IJ’I‘Yl ‘Viﬁ\‘l%’lﬂﬂ&ﬁﬂ'l%%ﬂ%ﬂ?jaﬁ‘ﬂﬁsl%l,ﬂa%ﬂa%

wSET
‘erlﬂ Tﬂ&l@lﬁLL@l@l%ﬂﬂﬂLﬂa%ma’lﬂN 2567 Nﬂﬁﬂ%@l’lﬁﬂi“tﬂﬁ?ﬂﬁlﬁﬂﬁ 99N 122,757 ABUN ! ,
Net trading position classified by investor type (Year 2022 - 2024YTD)
Unit: million THB
2022 2023 2024 (YTD)
196,886
116,327
: 85,956
\ 81,011 35,809 992
| | | 3,434
139,033 e 5,256
-192,083 -122,757 -154.419
Local Retail Investors Foreign Investors Local Institute Investors Proprietary Trading
Net trading value of foreign investors
Unit: million THB N
- Il -
! ! 21,195 28,904 | i
I ! : !
: Ii T T T T T T T [} T I: :\
1 - 1
i | iosc3  -86,460 | 56,050  -49,564  _gggey  -47,121 6,133 | 27,968 |
- 1 =109, ~09, - - ’
192,083 | 122757 1 115,983 ! |
I I | ! i I
2023 | 2024 (YTD)E H1/23 H2/23 H1/24 ' Q1/23 Q2/23 Q1/24 Q2/24 Q3/24 | Aug24 Sep24 ! Oct24 i
1 : 1 1
] : i
b
* Excludes trading value of DRX
Source: SETSMART, Data as of Oct 11, 2024
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Size of IPO issued in selected exchanges

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

Top 5 IPO size in 10M2024

Country 2022 2023 Aug24 Sep24 Oct24 10M2024
Japan 2,324 4,391 10 92 3,486 5,034
Listed company Country
Korea 13,536 3,108 237 54 291 2,627
Vietnam 16 34 0 0 0 1,556
Malaysia 812 319 79 501 80 1362 Tokyo Metro Co Ltd Japan
Thailand 3,459 1,267 0 57 150 720  Higaku Holdings Corp Japan
_ Nam A Commercial JSB Vietnam
Indonesia 2,244 3,571 14 0 18 343
Hyundai Global Service Korea
Hong Kong 956 793 0 0 23 214
o 99 Speed Mart Retail Holdings Malaysia
Philippines 334 72 0 0 0 202
Singapore 354 33 0 0 2 22

*cross-border IPO excluded

Source: Bloomberg

Industry

Industrial
Industrial
Financial

Industrial

Consumer

IPO value

(million

USD)

2,425.2
781.3
681.6
553.4
506.1

wSET

Listing

month

Oct
Oct
Mar
May
Sep
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SET in the regional context ’\"\th

Forward P/E of Thailand and regional comparisons

Unit: times
M 31 Oct 23 30 Sep 24 B 31 Oct 24
Average of 9 countries as of Oct 31, 2024 is 12.87
N~
& [ Te) < ¥ ¢ < O © © % N o O v
© © < I 8 N 208 S 89 © % o S N ® 0 oSN '~ © e~ 9 o
rsf oS Y 8¢ d Eds 2dd Tod s¥y o oyEed EES eos S
I e e W EEE iR RE R
‘i R R R R | | |
Hong Kong Korea Singapore Vietnam Philippines China Indonesia Malaysia Taiwan SET mai

Historical P/E of Thailand and regional comparisons

Unit: times
M 31 Oct 23 30 Sep 24 B 31 Oct 24
Average of 9 countries as of Oct 31, 2024 is 13.70
< §r) g N~
0 9 o © o © N o Q © - o o o 9 R
© o Q - < 9 s &2 - 8 3 n R o NN~ N o N N D e
-3 5 oS g8d R < o o 2 3 5 © s e L < © e
. mm mm mE N s e e R R K
o)
B e sm mE B Em DR BR BN | Bz |
Indonesia Hong Kong Singapore Philippines Korea Vietnam Malaysia China 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.
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Market Dividend Yield

Unit: percent M 31 Oct 23 30 Sep 24 W 31 Oct 24

888
S o 8
o N
L]
©
Vietnam Korea Taiwan Philippines China Indonesia Hong Kong Malaysia 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 Oct 31, 2024

2023 2023 2024 %YoY® | Q2/23 Q3/23 Q2/24 Q3/24 | Sep24 Oct24 %MOM*
(10M)  (10Mm)

SET50 Index Futures1 255,732 256,284 223,797 -12.7% | 262,845 254,603| 223,782 237,196 292,878 224,521 -23.3%
SET50 Index Options 10,131 10,345 9,189 -11.2% 9,453 8,229 8,464, 10,937 13,984 10,140 -27.5%
Single Stock Futures 174,070 184,512 152,834 -17.2% | 155,697 | 179,512 142,393 179,703 298,533 170,969 -42.7%
50 Baht Gold Futures 84 90 44 -51.1% 74 63 61 41 38 54 42.1%
10 Baht Gold Futures1 5,503 5,765 3,561 -38.2% 4,688 4,447 4,357 2,986 2,374 2,922 23.1%
Gold Online Futures ’ 39,953 40,334 44,583 10.5% | 41,054 34,851 45,532| 47,342| 46,250 50,652 9.5%
Silver Online Futures?® 329 342 633 85.1% 253 257 813 730 916 903 -1.4%
Currency Futures™° 47,044 47,471 43,559 -8.2% | 42,536 47,659 39,301| 46,551 52,430 48,930 -6.7%
Agricultural Futures? 32 32 47 46.9% 22 18 37 59 66 49 -25.8%
Gold Deferred® 9 1 24 | 2,300.0% 1 1 51 6 2 3|  50.0%
All Products2 532,886 545,176 478,270 -12.3% | 516,623 529,641 464,790 525,551| 707,472 509,144 -28.0%

Source: SETSMART

Note

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

2 Calculate by total trading volume of each instrument /
number of  business days of each instrument.

3 Calculated from the average daily trading volume of
2023 (10M) and 2024 (10M).

4 Calculated from the average daily trading volume in Oct
2024 compared with Sep 2024.

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

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

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

8 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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Appendix 1 Market Statistics

(As of 31/10/2024) 2023 2024 (YTD) Q1/2024 Q2/2024 Q3/2024 Jul 2024 Aug 2024 Sep 2024 Oct 2024
SET
SET Index 1,415.85 1,359.07 1,377.94 1,300.96 1,448.83 1,320.86 1,359.07 1,448.83 1,466.04
Market Dividend Yield (%) 3.32 3.37 3.38 3.53 3.16 3.47 3.37 3.16 3.08
Market P/E Ratio 1/ 18.42 16.95 18.10 17.05 18.03 17.20 16.95 18.03 18.23
Market P/BV 1.36 1.28 1.33 1.22 1.37 1.24 1.28 1.37 1.40
Total Turnover Value (M.Baht) 24,140,172 9,333,431 2,760,751 2,455,222 2,990,424 771,591 941,195 1,277,638 1,127,034
Daily Turnover Value (M.Baht) 51,582 45,752 43,821 43,074 47,467 36,742 44,819 60,840 53,668
Number of Listed Securities 2,609 2,202 2,531 2,324 2,364 2,185 2,202 2,364 2,390
Newly Listed Companies 43 15 4 3 3 2 - 1 5
Raising value of New Listed Securities (M.Baht) 2/ 120,905 88,917 39,936 13,624 15,144 8,874 - 6,270 20,212
Total value of Newly Listed Securities (M.Baht) 3/ 28,081 14,554 2,688 3,881 3,344 1,634 - 1,710 4,642
Delisted Listed Companies 18 10 1 1 5 3 - 2 3
No. of Companies moved from mai to SET 6 7 1 1 4 - 2 2 1
No. of Companies moved from SET to mai - - - - - - - - -
Total Capitalization (M.Baht) 17,430,645 16,829,764 17,020,768 16,102,101 17,967,750 16,356,953 16,829,764 17,967,750 18,226,017
mai

mai Index 411.61 327.47 411.72 355.45 354.42 329.63 327.47 354.42 340.47
Market Dividend Yield (%) 1.53 224 1.80 2.06 2.10 2.21 2.24 2.10 2.28
Market P/E Ratio 1/ 109.18 34.70 109.40 40.95 38.03 38.01 34.70 38.03 36.46
Market P/BV 217 1.68 2.1 1.79 1.79 1.66 1.68 1.79 1.67
Total Turnover Value (M.Baht) 1,059,193 322,358 119,415 93,160 87,064 26,763 25,385 34,916 22,718
Daily Turnover Value (M.Baht) 2,263 1,580 1,895 1,634 1,382 1,274 1,209 1,663 1,082
Number of Listed Securities 267 264 267 267 260 265 264 260 258
Newly Listed Companies 39 16 3 9 3 1 - 2 1
Raising value of New Listed Securities (M.Baht) 2/ 45,517 13,957 5,703 6,164 1,589 360 - 1,229 500
Total value of Newly Listed Securities (M.Baht) 3/ 10,216 3,337 1,264 1,483 466 100 - 366 125
Delisted Listed Companies 4 3 - 1 1 - - 1 1
No. of Companies moved from mai to SET 6 7 1 1 4 - 2 2 1

No. of Companies moved from SET to mai - - - - - - - - -
Total Capitalization (M.Baht) 429,088 336,740 413,727 366,895 357,840 341,578 336,740 357,840 330,063




Appendix 1 Market Statistics

(As of 31/10/2024) 2023 2024 (YTD) Q1/2024 Q2/2024 Q3/2024 Jul 2024 Aug 2024 Sep 2024 Oct 2024

SET & mai

Trading value proportion separated by investor types 100.00% 100.00%) 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00%

Local Investors 33.82% 34.14% 32.06% 32.79% 33.29% 35.86% 36.36% 37.42% 35.70%

Foreign Investors 50.67% 50.19% 52.36% 51.38% 50.46% 46.65% 48.05% 47.16% 47.32%

Local Institutions| 8.17% 9.22% 8.88% 8.76% 8.28% 11.08% 9.75% 8.59% 10.41%

Proprietary Trading 7.34% 6.45% 6.70% 7.07% 7.96% 6.41% 5.85% 6.83% 6.57%
Net Buying Position (M.Baht)

Local Investors 116,327 85,956 77,037 20,266 29,302 4,939 5,162 -31,094 §- 5,525

Foreign Investors]- 192,083 |- 122,757 |- 68,862 49,564 |- 49,749 -1,576 -6,133 28,904 -27,968

Local Institutions 81,011 35,809 |- 5,273 33,479 11,360 -2,672 2,057 -1,812 33,936

Proprietary Trading}- 5,256 992 |- 2,902 4,181 9,088 -692 -1,086 4,002 -442

Daily Turnover Value (M.Baht) 53,845 47,332 45,717 44,708 48,849 38,017 46,028 62,503 54,750

Total Capitalization (M.Baht) 17,859,733 17,166,505 17,434,494 16,468,996 18,325,591 16,698,531 17,166,505 18,325,591 18,556,079

Source: SETSMART

Note:

1/ Historical P/E which calculated from market price of common stock divided / earnign per share

2/ Market capitalization is calculated from total listed shares and IPO price

3/ Issued Size is calculated from total newly issued shares to public and ESOP.



