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Indexes Summary Last %1 Da %WTD %MTD

SET 1,357.41 -0.61 2.77 -4.13
SET50 857.40 -0.68 3.06 -2.04
Dow Jones 30 41,335.05 0.59 1.21 9.67
S&P 500 5,591.96 0.00 1.26 17.24
NASDAQ Comp 17,516.43 -0.23 -0.47 16.69
FTSE 100 8,379.64 0.43 0.14 8.36
Hang Seng 17,786.32 0.53 2.55 4.33
Nikkei 225 38,485.84 0.22 -1.58 15.01
Shanghai Comp 2,823.11 -0.50 -3.94 -5.10
MSCI AC World 827.34 0.00 0.01 23.82
Forward P/E (Bloomberg) 2023 2024E 2025E
SET 16.36 15.10 13.39
China 13.32 11.07 10.05
Hong Kong 9.48 8.57 8.09
Indonesia 19.23 14.34 12.95
Korea 14.80 10.21 8.06
Philippines 12.43 11.80 10.54
Taiwan 22.33 18.40 16.07
S&P500 25.44 23.01 20.16
Foreign Fund Flows

(US Million) Last WTD MTD YTD
India -65.25 621.54 -518.26 3,178.61
Indonesia 91.18 251.76 1,125.44 1,109.77
Philippines 15.81 43.98 148.88 -318.43
Korea 16.66  -1,366.77 -1,921.88 16,445.50
Taiwan -809.76  -1,741.00 -2,352.79  -9,532.90
Thailand 28.52 128.24 -76.80  -3,354.59
Vietnam -4.63 -34.68 -146.79  -2,542.91
Total -727.47  -2,096.93  -3,742.20 4,985.05
Unit :Bt mn Buy Sell Net
Foreign (Bt mn) 16,256.39  15,288.46 967.93
Proprietary (Bt mn) 2,454.23 2,690.11 (235.88)
Local Institution (Bt mn) 2,895.17 3,015.68 -120.51
Retail (Bt mn) 13,766.83  14,378.38 -611.55
Unit : Contact Buy Sell Net
Institution 31,597 30,054 1,543
Foreign 72,979 86,807 -13,828
Local 76,952 64,667 12,285
Stock 29 Aug 28 Aug 27 Aug 26 Aug 23 Aug
DELTA-R 185.89 129.49 45.99 108.66 65.88
KBANK-R 49.00 61.86 31.92 41.13 16.88
ADVANC 47.75 69.61 32.10 50.78 78.26
PTTEP-R 45.07 119.68 51.55 60.39 44.92
AOT 41.94 84.36 25.70 16.35 24.22

Source: Bloomberg, Setsmart
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SET aizaaszurduiiaszaunidvdudusa // fuaduila PCE

aa1auuil @ | SET Index Busindiszazdudiniaudu dufitlaay 8.31 3o viszdu
1,357.41 30 pasyamnsaznauvadiida 3.5 ufiuau. Taanuaaiauiailadguin
TNy uasfiusenaduain Nvidia pguiiad laua aildnnsaiing diasiadiv aas
Fuany Wuuud Wusiu SHunguitdsudulaudngfa sunais sandulydsanaanagnd
Tusaavusiaifiasusunvasudaliey 121 au. aauslinasnusvmddagnisaiiiasdn
968 au. (waw&nun Short Index Futures 1.38 wfiudeyaun)

wudNuaaaiuil @ 151a1a SET Index undv Sideways lunsau 1,350-1,365 3@ atj
Tuzhvzzaamnusaulsssasdu waaafianufuuludiovieenainain . MSCI
Rebalance 7finayuil atnglsAamuussennidanisasulaanumlandunndudniag
NAIANTFIENUMLERY GDP 2Q24 aianisalasn 2 aanun +3% @njadiauusni
+2.8% aazNguasusizgfnnsinsutzaaadnian vinleanacdiaduunnduin
vsegAaandguazli Hard Landing wagilszwiuin FED azagaanide 25 bps Tuidiaunin
aev'lsAonudesasfinaudiaudua PCE tiau n.a. Aull uaslaamwizaa1domian
AMsvuLanaanEasdla1imin winaanuszey 1.5-2 wausnunidiuadiuuan
usnag 1 ususdiwntsniasiininaaaaiaazuaday frutlialulssinanarianauiu
uiinndunsifiasnadaanalluadssaunds uazfnsmanisiivinnsauiaine
wsegAanndgunalminuunsiudrzasdnfiuaznszusidunuensiandanivain s
Andviunau Domestic Play asnaaaludilaaaifiasauidsegiainanneaaaily siuds
fifladanyuangnisnduinaasnasnungdndiody  1-1.5 usduau.fenaudiaduasaing
aaravyunsiudlsialu 4Q24

ARUNs : WanunfuuiTiuA'ls 2H24 udsunsvsaiiias // fHrundzanlurrivnaunin
fafanonusaiasszaznaie-om

Wueuiéiau d.a.: BA, CHG, CPALL, ITC, MAGURO
FSSIA Portfolio : AOT, CHG, CPALL, CPN, GPSC, KCG, KTB, MTC, NSL, SHR, TU

Huteuiuil : BDMS
o yuzin “da” maniviang 35 1w

o wnTinATls 3Q24 masudiduie g-q waz y-y wuuain High Season uavgsfia
$ o Py a v & o
Tsonenannagrudeilsaszinagotudvdugiheng - assnagauiuTumuduy
ntushugihasrsandiiiau n.a. Mduiagede 17-18% y-y

dvailszanansalsl 2054 7 1.64 viﬁ‘yau. +14% y-y LAy BDMS Tuwinns
WuTassageniiuay  wasdainaraduuieluiihwinalunsdazasnasvunasing
Tuauan

o LLUIFU 27 1w uudsinu 28.25//29.50 un

Fund Flow : 'nufinsmvmﬁuv!uﬁama"lwaaanmnf]ﬁmmawﬂuﬁnnmuﬁmr’l”mjw 2
Juaaunii uddsunausedunilu US$1009 a1u foiinTaalaniunasinindle US$810
arunay US$330 a1u auardu ruadeuiadudvagluianivluaiininiag
dulaficda US$91 au aueralne US$29 a1u ﬁnﬁmﬁumumﬁﬁo”tuaaanmaﬂ
uw Tunragnszudiunuaiainazrzaanisluaaanudvdiian GDP 2Q24 manisalass
7 2 2avanig1aaninfiniine aasiinaiasadaaudiiauduiia PCE Aufl

Uszifudndniui
(+) MTC Tnutszapnilunn anaamwdunineddsumdduatosaias Taausdn'le

%

dulganessiulumsilaasdudadsaanbiindnnindvizinnannbodiy uazaaaw
aasdudadssanindnnindadssaudolsudmadulaaanislungusadnsauausvi

siesafiagaclasuassantlua  nudelbiiimsldasfudanifiioduge  vanani
wasunstAuiuaaluhe 2 wwauwsnuay 3Q24 deatlunaais avaandlsaniil 2024

e o e o &
+28% y-y snaihuune 50 1w foasdruusiin “da”

(+) BAM 158visuuiuuunTiin 2H24 fudrannfossAa NPL uaz NPA uazazisedaLiu
willwleianandhil 2024 ide'ld 2 vifuay. (1H24 Saifuls 7.5 Wuau. +2% y-y) a5y
szanaunsAlsanail 2024-26 4u 3-4% wdng innansliuinauNdgIuTalaann
NPL fdssiiantidautnesh usfazgnuainaaindssnanismalaain NPA danae vinlw
sznainsinlsanatl 2024-26 Wiulaads 12% CAGR 1aatl 2024 aaflsanaiduie
19% y-y temanihvnalni 9 1w Souusin “da”

(+) SAK wuTin 2H24 Wolumusunsdulanasdudadsafasuazaraduihusin
7 15% y-y uaziihzaosi 13% y-y  duaamwdunswausivaia NPL agnsasavi
2.5% dvavdszanainisanlsangll 2024-26 +12.8% y-y CAGR ananmifuTauad
&wifa uae Cost to income fnsamuanls wazuui iy 3Q24 aufiudy g-q nnne'le
:nnﬁul,'z“j'aﬁLﬁ'nmmzﬁs{umumsﬁumwGTa sreihuing 5.28 1 Sowuzi “da”

(-) TOA w3¥nilsuaaiiheanmetdifluia low-single digit axnANnusasnsdlulsanea
wasiiuaunzzaadl &3u GPM ana 34-35% 1u 2H24 annsiaingdunsedn tdsuan
dszanansilslnétl 2024-26 av 5-6% anndsuaasanzne vinlull 2024 e 2.4 Wu
au. (-7% y-y) 'assudlsufiudilsing 3Q24 dauad g-q, y-y annaquu naudlus 4Q24
Wsuaasaihvwinadu 20 un (89 PER 16.5x) sajudl Upside dda seagduzna
Catalyst anfwuzinilu “da”

(0) MSCI Rebalance fina¥uil Global Standard v{uwin - ‘lifi // viuaan — AWC EA
GPSC IVL &u Small Cap vfuwzin — BIC EA KAMART TLI // viuaan BA BYD EPG NEX
ORI PTG RBF THANI SC SJWD SKY SNNP THCOM
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Currency Markets Current Previous %change
Bt/USS+ 33.95 33.94 -0.03
USS/Euro 1.11 1.11 0.04
Yen/U 144.81 144.99 0.12
Yuan/US$ 7.10 7.13 0.43
Commodity Prices Current Previous %change
Crude Oil 75.82 75.91 -0.12
Gold (COMEX) 2,549.50 2,560.30 -0.42
BDI 1,827.00 1,755.00 4.10
ZINC 2,878.00 2,881.00 -0.10
CRB index 279.88 279.88 0.00

Source: Bloomberg +onshore rate

NVDR TOP BUY
Stock Net Value Close

(Bt m) 29-08-24 change

KBANK 241.12 143.50 0.00
ADVANC 190.50 246.00 -1.60
KTB 188.35 18.70 0.54
BCH 149.35 15.70 1.95
CPALL 118.03 59.75 -0.83
CPF 87.32 24.70 -1.20
BEM 85.02 7.85 0.00
BH 79.48 244.00 0.00
GULF 75.83 51.00 -0.49
HMPRO 72.21 9.25 -1.07

Source : Setsmart, Set

NVDR TOP SELL
Stock Net Value Close

(Bt m) 29-8-08-24 change

PTTEP -122.39 142.00 -0.70
ICHI -89.96 15.00 -0.66
COm7 -76.08 24.30 0.00
BCP -70.28 36.75 1.38
BBL -70.00 142.00 -0.35
SAPPE -65.05 72.50 2.1
LH -59.45 5.65 0.89
PTTGC -58.45 25.00 -0.99
AOT -49.94 59.75 -0.83
SINGER -49.83 9.20 -1.08

Source : Setsmart, Set

DISCLAIMER: sna9uatuiidavinTanuddnvdnning Ausnminisasnu av 1aa s

P

Sumasiutunua 1A “us¥n” dayartunnglunenuatuiigaaviduuuiusiuaas
wnavdayaridaiviamsdainaruindada  way/miadanugneas  adrolsiany
dayauazanuiuidsngagiy
viatudnldnaannar g isdausalu
nuaemh - wiEnlifanulssaoatazdngatadinulviamy  aevudaniann
wdnnindauddsinglusinuatud  Mufousinliladfulssiunanauunuviasen
aadnnindanudayariilnngusacnole v¥nislisuAntaudanudemalan

3N LisusasaNugnsavAsuaIUaItaYRAINE
saeatiufiarafinsuldounlas  ui'ly

Waduannnsindayaniaanuiulunanuainfldidliinsdladon  gaouads
Anwrayauazldnasidaativsaunaulunisdafulaninu
ui¥nuasznudadnilutayauazanuiuidsingagluneouatiud  uiliglain

dayauaranuinlunanuatuililalsylom daaan daudae vingh haanusne
TaaLildsuayanailuaradnwal
AnEINNUTENAWMIN  nsasnulunanniwdginnudey  fasnuasdnetayauay

wiaaunssam sl fovuaniaunosu

Asanatvsaumaunaunsdadulaainu

AMLATINAT/HussuasusEnudnniwe Aduide losa 146 (un1ru) 16619
FuntIAENTIUANS/ HUnsuadusEnaansiaudedl AEONTS, AOT, BAFS, BCPG,
BES, CHEWA, EA, FPT, FSX, GCN, HIPRO, KDH, MCOT, PICNI, SVI, VNG, WP, XO
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(+) aanmamTaud viudu 243.63 38 w3a +0.59% ilavi 41,335.05 aa
Windu 2 ususiay GDP uavamnsgt Mumedmudeunsolulasing 2/2567
wssranuralsznaumsiihAaviouasud¥n Nvidia ‘leandil Nasdaq
wag S&P500 Haluwauau

(+) amavugTslilmnn Inasaiaviusasuitaissdugosaiiiu
dsz¥dmsal i TasjunaumaTulad ndodayaduiaianasiuaunds
WWendumslsuasdaneanids uavtaaanufanioiafuna
UsenaunsuasusEnauiia

(+) earauiaidatlaunn #9se9u GDP, PCE, uay Jobless Claims uav
anss MininAa haararsanufnasuAsE§Aaaaan

(+) Andurvudee ar;jﬁu%nzu 33.94 1nn/aaaarsansy -0.37%

(+) :anisfudiu NYMEX vindu 1.39 aaaans via 1.87% flati 75.91
aaaa1s/indisa TaeldussvyuanunTuualmutiiuluaaiaTandos
ndonndifasviumsndatinm uazgdinnunulliuaamdsnsudntiu
unaziidhiavagisedu 75.82 aaaa1s/insisa via -0.12%

(+) A magen COMEX wiudiu 22.50 aaaas w3a 0.89% flati 2,560.30
aaaas/aaud Taeldusonyuainanunisiinwe aslsuandamaaniis
tuidiaun.a. ansvidnasuiuemnsiawedud PCE uasanss Tujui
atlnada Wadyananisiiamosuiauazun Tiuasliuandan
aanifozasine Tunagdhiauagvsydu 2,549.50 aaaans/unsisa via -
0.42%

SPDR Gold Trust iamsaynavadi 857.27/ +0.13%

*Cash Balance (next page)
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Local Symbol Foreign Symbol Start date End date Level

T1: Cash Balance (isznenauinasnistmifinatoduladifasui 4 w.a. 2022)

T1: viwwanadudauis uag Cash Balance

ARIN ARIN-F 22/08/2024 = 11/09/2024 T
MONO MONO-F 26/08/2024 = 13/09/2024 T
ZIGA ZIGA-F 28/08/2024 @ 17/09/2024 T
ZIGA-W2 28/08/2024 | 17/09/2024 T1

T2: viuewansdutiaana uay Cash Balance (UsznidnauuinsnisInifing
osuldiflaiud 4 w.a. 2022)

T2: v Net settlement, vitudtuiansidudaana uas Cash Balance

T3: ngawnnsdazaluiurvinnisusn, ¥u Net Settlement, wiudrwnansduda
218 wag Cash Balance

Source : Setsmart (zZayaaian ar 7uil 30 a.a 2024)
nueLie:

T1 (Trading Alert Level 1) : Cash Balance

T2 (Trading Alert Level 2) : viueuianadudiazne uay Cash Balance

T3 (Trading Alert Level 3) : ¥u Net Settlement, nduiaadudauna
uag Cash Balance

Vol aeiitatunsAasarmanninemzuansnsaun1sgazie
Aa dasmyuTeunisdazie (Turnover ratio) yamn1sdazie uass1A1ga
2707 [idannaavAusaanug 11 12 P/E Ratio «ilusiu

Company Turnover List

Nisidaaruzdaualaluiadilszinn Cash Balance aasnivudsne

fnsauinglayalaiminnrladuausinyg www.fnsyrus.com
> sgnd/2aI&1S

> sz

> ssnAdnsangiu

> nanvniwdvisasdaunalu Cash Balance

> ssmasglnefandnnindifiaausdamalslutgyfussan Cash
Balance winifu

via adnd link :

https://www.fnsyrus.com/mc03/news/announcement-
detail.aspx?id=1253

s Fanannineignsuaaus lvidaya luda i Cash Balance (v
Tuadouanui 16/07/67

Source : www.fnsyrus.com (Ziayaaian ar i uii 15 n.A 2024 )

UULLG:
w3aguane CB, CS, CF uay CC natiodulasousiud 25 fiunau 2567

» ndnninddonanazgnuldawadaciinaain C lu CB muratsdunaia
wdnming Fasunasnssnflunisnsdluiinaanadoufivianisaiianad
HANTENUAAFIULNAITIULATNITANTUGIAR

» nannindignduiasasninaznesiu agsasdasatieayd Cash Balance (Aasundn
m”aamLﬁums"LﬁQnﬁ”’mou‘auam"ﬁmwmﬁuamﬂmﬁu:ﬁmuﬁauﬁauﬁnm%wﬁ
ifu) dousfuriduinasminadusduly auninasudmadonale

» Nurhszuay vanede nuhssuaivindiudininyadunag / wiadudrainas
U5uTAs98519MI955AA
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udnnsneinalaindasvisna C (Caution)

Local Symbol Foreign Symbol Start date End date Status
AKS AKS-F 16/08/18 - CB
AKS-W5 - 14/01/22 - CB
ANI ANI-F 05/06/24 - CF
B52 B52-F 29/02/24 - CB
CHO CHO-F 17/05/24 - CB
CHO-W4 - 16/07/24 - CB
CIMBT CIMBT-F 05/06/24 - CF
CMO CMO-F 16/05/24 - (&
DIMET DIMET-F 16/05/24 - CS
DIMET DIMET-F 04/03/24 - CB
EE EE-F 28/02/24 - CB
EE-W1 - 28/02/24 - CB
EFORL EFORL-F 17/11/21 - CB
EFORL-W6 - 10/06/22 - CB
EMC EMC-F 18/05/22 - CB
EMC-W7 - 27/06/24 - CB
GGC GGC-F 05/06/24 - CF
GLAND GLAND-F 05/06/24 - CF
GLOCON GLOCON-F 05/03/24 . CB
GRAMMY GRAMMY-F 05/06/24 - CF
GTV GTV-F 15/08/24 - CB
HYDRO HYDRO-F 17/05/24 - CS
HYDRO HYDRO-F 01/03/19 - CB
HYDRO-W2 - 17/05/24 - CS
HYDRO-W2 - 20/02/24 - CB
ITD ITD-F 01/04/24 - CS
JCKH JCKH-F 03/03/22 - CB
JCKH-W2 - 23/11/23 - CB
JKN JKN-F 29/03/24 - CS
JKN JKN-F 26/03/24 - CB
JKN JKN-F 13/11/23 - CB
KC KC-F 26/03/24 - CB
KC KC-F 19/05/22 - CB
KEX KEX-F 16/08/24 - CB
KWI KWI-F 05/06/24 - CF
KWI KWI-F 16/08/23 - CB
LRH LRH-F 05/06/24 - CF
MATCH MATCH-F 05/06/24 - CF
MILL MILL-F 16/08/24 - CB
MILL MILL-F 17/05/24 - (&)
MILL-W7 - 16/08/24 - CB
MILL-W7 - 17/05/24 - (&)
NATION NATION-F 14/12/18 - CB
NATION-W4 - 14/12/23 - CB
NEP NEP-F 14/08/18 - CB
NEWS NEWS-F 15/08/18 - CB
NFC NFC-F 05/06/24 - CF
NWR NWR-F 16/08/24 - CB
PMTA PMTA-F 05/06/24 - CF
PRG PRG-F 05/06/24 - CF
PRG-W1 - 05/06/24 - CF
PRG-W2 05/06/24 - CF
PRG-W3 05/06/24 - CF
PRG-W4 - 17/06/24 - CF
PTECH PTECH-F 05/06/24 - CF
ROH ROH-F 05/06/24 - CF
SBNEXT SBNEXT-F 17/05/24 - (&)
SBNEXT-W2 - 17/05/24 - CS
SCI SCI-F 26/03/24 - CB
SDC SDC-F 27/02/23 - CB
STOWER STOWER-F 05/03/20 - CB
TNDT TNDT-F 29/02/24 - CB
TNDT-W1 - 29/02/24 - CB
TNL TNL-F 05/06/24 - CF
TRC TRC-F 17/11/20 - CB
TSI TSI-F 18/08/20 - CB
UMS UMS-F 05/06/24 - CF
UMS UMS-F 16/08/18 - CB
UOBKH UOBKH-F 05/06/24 - CF
w W-F 16/11/22 - CB
W-W5 - 16/11/22 - CB
W-Wé - 02/02/24 - CB
YGG YGG-F 16/08/24 - CB
ZAA ZAA-F 05/06/24 - CF

Source : Setsmart (zayaqian ar uil 30 a.a 2024)
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