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Today Selections >> BBL, BH, TQM

Stock S R Comment

Market Summary

BBL 164.00 167.00 dusanidedug 3u 29 n.a. § vuu NIM godu Closed +/- %Chg
BH 265.00 270.00 2"g High Season §5fiatsenenuna SET 1,482.14 -15.01 - 1.00
QM 33.00 3500 dadaululsrdusadiidaune ailn.auddly 1 x.a.67 SETS0 909.88 -9.87 -1.07
SET100 2,027.24 -21.02 -1.03
DELTA survives for another month / Valuation checkup Mai 450.70 -3.24 -0.71
o , ; o o & Dow Jones
e SET & DELTA: a1a SET tlanszianadnauludivianaraiuil Nasdag 3366634 +11607  +0.35
naydasdagqnuaglastdutdusininoly uasilamatatussdugs o 13,201.28 ~ +108.43  +0.83
visiimssudiasnauAnandanisvin Placement viu DELTA #isie % 3187252 -499.38 - 1.54
< ° v I3 19 a - -
94.75 uan tdudnudu 89.2 d1uru (0.72% uavvuaansidau) SETngt gap (Btmn)17'373-°3 s 119
tWatiud1uu Free float uagtial@usedu Turnover ratio tiautiuag ' e
P v a , p &L . o . \ o SET Turnover (Btmn) 59,089.20
svulidivsniiundinaed 2% dusnamsumsstsvaguasiiulu oo 20.49

¢l SET50 way SET100 datfluniseaaunalaldanidauniy
navaninauniniiiaudeniau _Turnover ratio uaviiu DELTA 4
grursadunnasgonininaai 2% Alilviaswa 0.2% wazdayaaign
Tutdiaull o tfladnu aguiagnmseay 1.29% wintdlu (319 1) .

Impact: Mvil 151l6din1sA1UIaL Sensitivity uassan1iu DELTA ag
fisadutl SET way SET50 Tuduil vnnsnaviulsusiasunluunaazaig
(317 2) T@uurnns1a1 DELTA avunualuitaar 95 unndaiilu

Stock Top Active

PTTEP

SCB

Sector Top Active

PTT

AOT

KBANK

ENERG

BANK

ETRON

Investors Data — SET (Btm)

sdulnaidaefusimivindadaduil azlenaimaniudadug oo R sel Net
wintéu SET Index azlduasluiuile 0.6% unasil 1473.0 y  stetion >039 4,288 751
uaz SET50 azil$uavle 0.9% unasiil 901.6 3a foindazasine  oPreay 4,969 2723 753
waadudl SET Turuduqasuidn 10 e vialwissulalufudingud  Foreon 29,988 32,690 2,702
SET az'luinananemgatanivinlinauniniinusiia 1460 36 Local 19,093 16,388 2,704
« Valuation checkup: f9nanagitluahe 1 ifaudneniint winwiy | 1-285ep23 Buy Sell Net
SET Index snA7nustaa 1500 am Aawdutauiingulalunisiangeay  nstitution 74351 77,383 -3,033
Wu'ld Taaturdyuas Valuation winslauiesia PE aaveaiaifulng  Proprietary 74,819 73,267 1,553
7N6niu DELTA aanli agwuilafinisudiuanasungaadadausan  Foreign 464,863 487,908 -23,044
wa? (U9 3) . - Local 318,801 294,277 24,524
e PBV: aazidiendu wnsladuiasia PBY desinfiiafiasainluaien  HEu e e e s Chg  %Chg
aarndsudiag TnadaaddluafaniisiaavilnIsENHININUIY  swss 3654 %63 009 025
AL PBY aaiavulnaviyaaigaluusassauiu Tnasagnsedy  ysgyun 7999 139 001 043
1.39x (71U 4) devniinungadusedu BVPS uasaauil SET au R o Yiekd 10y1%) 4585 w63 005 it
7 1055.8 ag'lasedu Downside uas SET atn 1468 wiailuseaun , ' ' ' ‘
atsnnInTaatiuianelaife 1% uad ) Brent O (USE0) 910 o436 26 3
e DELTA: dwsuiszidu DELTA fu ifludhindaauadngfoinaquy  Wreolvsss) o171 e3gs 197 210
Free float Tuaaiaiagtiugddull asinugusunanistian)auaedy  CodSeotUSSon) 186465 187492 1027 055
unguduaraludivifaue.a.uasifaun.o.u3aliy Mngoduwayvin  BalicDryindex 171600 175200  -36.00 2.0

19 Turnover ratio Tuzav 2 Wdaugavinaatganintdauay 2% Ana
1§avinaual DELTA agg1unsasisvagealdludyil SET50 uae
SET100 16 Tunienadaudu vinfivdaulatfaundenliginisavin
Turnover ratio 1689 2% @71u DELTA Aaguaaaanainduiididay
Tusaudaldviud Wasnnnauning F3uunenun 3 hauualinen
vuligavudayanisdaune JuAdatfauiumiau iguiau
warnINgIAN NATRaLNaidInA WG Yugnduayd Trading
alert list Tuiav .

SET50 rebalancing: vvil 13i318a1i1a DELTA azvianusalai
uananddil SET50/SET100 éa1juiitsidruriatuarnuing
Taniaingnsauraigaiil SET50 Tusaudaldudinuqfifaiu
IMT v eu Juilfi Market cap wa@adiusnfduualdudun 46 ausas
uad (U7 5) wiaune Volume arsdiauaivunuuuluiviagfidenn
weati1vle vingavina DELTA Liuaa aialnaziiluviu TIDLOR
ignnanaanain1sAIuIE2Ail SET50 tiavidanielu IMT
(E IR TTRVYT]

Dollar Index (DXYO)
Today'’s Event

106.13

106.67 -0.54

e  TEAMG aniiutain 22,900 vu

(ahusnuazidaacnaninuag)

uusu 1,465 uulenu 1,514

aigsia wundu
CFA, FRM (ID: 31379)
E-mail: nuttachart@trinitythaicom
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Strategy

. 51l 1: Turnover ratio 2av1{u DELTA Tu2i29 12 idaunidvge
| Tumover | Remak

Dec 22 7.08

Jan 23 6.81

Feb 23 3.98

Mar 23 4.33

Apr 23 3.14 *Under trading alert list
May 23 3.59

June 23 3.04 *Under trading alert list
July 23 1.65 *Under trading alert list
Aug 23 2.02

Sep 23 1.29 (as of September 28t)
Oct 23

Nov 23

Sources: SET, Trinity Research

5111 2: Sensitivity aav1iu DELTA iasfisa SET Index uaz SET50 Index lu

o N
AUU
DELTA price % DELTA SET impact New SET | SET50 impact| New SET50

104 0.0% 0.00% 1482.1 0.00% 909.9
103 -1.0% -0.07% 1481.1 -0.10% 909.0
102 -1.9% -0.14% 1480.1 -0.20% 908.0
101 -2.9% -0.21% 1479.1 -0.30% 907.1
100 -3.8% -0.27% 1478.1 -0.40% 906.2
99 -4.8% -0.34% 1477.0 -0.50% 905.3
98 -5.8% -0.41% 1476.0 -0.60% 904.4
97 -6.7% -0.48% 1475.0 -0.71% 903.5
96 -7.7% -0.55% 1474.0 -0.81% 902.5
95 -8.7% -0.62% 1473.0 -0.91% 901.6
94 -9.6% -0.69% 1472.0 -1.01% 900.7

Source: Trinity Research

o317, LNaNI@Y, CFA, FRM
waanzidauindinsieel 031379
nuttachart@ trinitythai.com
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Strategy

. 51171 3: PE 2av SET Index #iinyiu DELTA aanlil azwuinanasungaiads
uan
X = SET fwd PE (excl. DELTA) Average -2SD +2SD
21
20
19
18 |
17
16
. W“""
14
13
5513353558 558838385333

Sources: Bloomberg, Trinity Research

51l¥i 4: PBV 21av SET sinsiiadusnawii 1.39x & Imply széudaiii SET 7 1480

(0]
Forward Subsequent returns (%)
Period Event
PBV (x) 3 mths 6 mths 12 mths
29 Oct 2008 Lehman crisis 0.78 13% 26% 80%
23 Mar 2020 | COVID-19 & OPEC+ collapse 1.13 32% 23% 53%
30 Oct 2020 | Covid revival & U.S. Election fear 1.35 23% 32% 36%
28 Jun 2023 | Thai politics & Powell hawkish 1.39 1%
9 Jan 2007 Capital control 1.43 12% 37% 33%
4 Oct 2011 European debt crisis 1555 21% 40% 53%
7 Jan 2016 China & Oil collapse 1.64 11% 19% 28%
25 Feb 2014 QE tapering effect 1.84 7% 20% 22%
Average 1.39

Source: Trinity Research

gTm LNNIEY, CFA, FRM
waanziidauilindinsieel 031379
nuttachart@ trinitythai.com
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. 51l41 5: 1331 DELTA avvigauia'luiviaadaiii SET50 Aaziflunie IMT ileian
A luaaii SET50 sauntinudvausua?

No. of months No. of months

trading above No. of months trading above No. of months
(Current Avg. daily market o N trading above (Potential | Avg. daily market o . trading above
member) cap (Bt) Freefloat (%) | 50%of avg. 2.0%turnover member) cap (Bt) Free float (%) | 50%of avg. 2.0%turnover

market trading N market trading N

ratio ratio
value value

PTTGC 161,980,404,528 54.8 10 10 IVL 156,786,362,031 352 10 10
IVL 156,786,362,031 35.2 10 10 TLI 144,155,500,000 205 10 6
TLI 144,155,500,000 20.5 10 6 GPSC 143,524,224,780 248 10 10
GPSC 143,524,224,780 24.8 10 10 AWC 132,425,696,575 250 10 8
AWC 132,425,696,575 25.0 10 8 BEM 131,756,700,000 511 10 9
BEM 131,756,700,000 51.1 10 9 KTC 120,794,951,180 350 10 9
KTC 120,794,951,180 35.0 10 9 TOP 109,067,021,510 520 10 10
TOP 109,067,021,510 52.0 10 10 LH 99,481,362,190 625 10 10
LH 99,481,362,190 62.5 10 10 BTS 94,741,158,734 593 10 9
BTS 94,741,158,734 59.3 10 9 GLOBAL 91,532,992,411 31.2 10 9
GLOBAL 91,532,992,411 31.2 10 9 OSP 87,334,031,250 517 10 9
OSP 87,334,031,250 51.7 10 9 BGRIM 85,375,975,000 316 10 10
BGRIM 85,375,975,000 31.6 10 10 MTC 85,065,000,000 321 10 10
MTC 85,065,000,000 32.1 10 10 CBG 83,750,000,000 286 10 10
CBG 83,750,000,000 28.6 10 10 TISCO 80,524,933,634 738 10 10
TISCO 80,524,933,634 73.8 10 10 WHA 78,097,211,198 675 10 10
WHA 78,097,211,198 67.5 10 10 COom7 77,099,944,263 47.4 10 10
COM7 77,099,944,263 47.4 10 10 RATCH 73,623,749,492 49.7 10 10
RATCH 73,623,749,492 49.7 10 10 EGCO 69,546,026,500 44.7 10 9
EGCO 69,546,026,500 44.7 10 9 BANPU 69,197,310,961 90.8 10 10
BANPU 69,197,310,961 90.8 10 10 _ 67,106,598,900 458 10 10
TU 66,787,325,147 69.9 10 10 TU 66,787,325,147 69.9 10 10
SAWAD 65,636,684,385 44.8 10 10 SAWAD 65,636,684,385 44.8 10 10
CENTEL 63,652,500,000 76.3 10 10 CENTEL 63,652,500,000 763 10 10
TIDLOR 63,438,065,287 44.5 10 10 TIDLOR 63,438,065,287 44.5 10 10

Source: Trinity Research

0ig17m LuaNI@Y, CFA, FRM
wwanzidautindinsieel 031379
nuttachart@ trinitythai.com

—t o, =5

- ~ Po— = = = -~ = = = -
usunHannswe nsla 9Aa 1auin 1 29mIswIsSa dau Su 22 ua:zHav 2301 U 23 auuAULDUA UYdVAU WauIvsn nsvlnwY 10500

swnuatubsardulosdayatiiusinguasdasndufundafiold  udlifialumsiugunnugndavia:Anuauysaivavdoyatiua TasusSENHANNSWE nsda $a  WSarhusavoudnstums
Wasuuwlavanuiiuxdaus:uaumsaicon AusinpusisvItatudlosludavudvaivkin st1eviuaduiisanus:avAwatdus:naunisdadutouavtinaonu TaslulailunsdlihHsadnuoutitinaonu
MMsBoH3oUIEHANNSWE HEDASIANSMYMISISULA AUSINHIUSIBOU




TRINITY

SECURITIES

earch

D e

p 4

29 SEPTEMBER 2023

n Portfolio Investment in ex. Japan)
Fund FIOW Unit - USsSmn
. As at Day WTD Net MTD Net YTD Net
India 27-Sep -263.1 4134 19278 15,1039
Indonesia 27-Sep 147 -1339 -260.4
Malaysia 27-8ep 58 6.1 -425.8
Philippines 28-3ep 34 2735 -826.1
South Korea 27-3ep -26.1 -309.9 5,308.4
Sri Lanka 27-Sep 0.0 0.1 101
Taiwan 28-Sep -309.5 -1,310.1
Thailand 28-Sep 733 -1131
Vietnam 28-Sep -18.5 54.2

Source: Bloomberg

Net Fo reig n 80,000 |  EEEETFEX Net Foreign (LHS)

e TFEX Net Foreign Accumulate since Jan 23(RHS) 50,000
60,000 .
’%‘ 40,000 -50,000 ’%‘
g 20,008 -100,0008
§ -20,000 -150,0005
~-40,000 -200,000—
-60,000 -250,000
-80,000 -300,000
R R R R R R R R R R R e R R R E R R A E B B A ECEC A E e BB R e ]
o B o B o A o B o B B B N R R A RSN A o B o B o A o I VIR
55555FPPREE22522555855555333328225883
gggg Index Net Foreign (LHS) === SET Index Net Foreign Accumulate since Jan 23(RHS) 38888
oo
£ 2,000 -40, z
S o | WR ) 50000 2
e MiLE
4000 -140,000
-6,000 -160,000
-8,000 -180,000
(SO RSP BN e I Se I S0 B +2 T 0 T o0 B 0 B 00 T o0 T o0 T o0 B 00 M 0 0 T o0 T o0 N 0 0 M o 0 T o0 T o0 B 40 B o 0 TN 0 T o0 I 40 B o 0 T o0 T o0 B 00 Bl o 0 T o0 T o0 B 4 B« 0 I o0 ]
R o B B o o B B o N A B o B T R A SN A B R o B B N B O o A R A
ERSEEP B FEES82R29595555553333532258588
I nd icato rs Last Previous % chg 1W Prior 1M Prior Remark
VIX Index 17.34 18.22 -4.8% -1.1% 27.8% +
to watch Ted Spread 0.19 0.18 4.7% 65%  -164% -
. TTF (Thai Trust Fund) 11.27 11.25 0.2% 0.4% 6.1% +
U.S.Dollar Index 106.13 106.67 -0.5% 0.8% 26% +
U.S.Bond Yield 4.59 4.61 -0.5% 3.5% 11.1% -
US Coal Index 75 8.87 9.2% 39.9% 58.2% +
Emerging Asia Index (MXMS) 504.89 508.15 -0.6% -1.2% -3.7% -

Source: Bloomberg, Aspen
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Turnover List

v P

agundnmineanuneenanesienastityd Cash Balance lusaudui 22 — 28 n.¢1. 66

P/E Ratio / 4AAINNIT2 L2 ALAD

NANNINe %1W-Turnover %Premium Ju (@ruun)

isivjuivinainantsdaanasaeind Cash Balance

v v - ' 3 - - . v ¥ v ' w =
MimAN e Anaaiinsgeeialiananiwinfresnann dasiuyasmuasfnmaayaneunisinaulaay

!qu a '
v Y =~

%’agaL?]ul,ﬁﬂm’lﬁmmmﬂﬁlﬂhﬁu srefaiundntgatatinisilanullasla Netlgaamuaisasiagausadanuiii
P1URNARIVANRN NS
ol 2o
eI lE AU
' v ' ' - ' ' v ' o ' '
® yapnsgensRasAadulusaudilanvninnanviFemaiu 100 a1uum (SET) vive yarinstennsiadsnaiulusey
L ' ' v
FUAMNINNNUTBNNAL 80 A1ULN ( MAI)
®  %1W Turnover ratio 81NNAYFRNNAL 40%
® A1 P/E NINNAIMIRWMNAL 40 (1 Wee ANANNIANTEWIIULNAYU
o Ay lud1AtyLasa@ns (warrant)
Ly a4 . C oL .
o yannsienaiedunaiulusaudilaiuninnanviFawmaiu 100 a1uum
O  %1W Turnover ratio N1NNA¥FRNTL 100%

O A" Premium NNNANVFRMNTL 20%

uFEnuannswe nTiA arin, 179 89A1suenen 36 n1anas Tu 25-26, 29 nuuaMs LA lwAEIMT NN 10120 s 0-2088-9100 Tnsans. 0-2088-9399

Meueiinidnrinaulasrayamiidenguanidiecduividgtiels unlutedunsiuduagugnpeguazpanusuysusegaayatiu nasdpudnning vatdn ain yinvinae
auAnplunsglasy wlaspapuiuidedszanunisunie idsng lwmsnuatiuillae luaswasasmun menuaduififaglsrasniieladssnaunsindulageainasu
Tngllaidunsmindedneaulninawurinsterianaudnning vsaamanmianis@ule) Adsngluseau



Price performance of Stock in SET50

(for weekly: 21 - 28 Sep 2023) 1 Week Performance
Stock 28-5ep-23 %YTD %AW %M %3M %6M %12M 5 10 5 9 5 10
SET 148214 11 -2 5 1 8 7 oer | ‘ ‘ 2 : ‘ ]
SET50 90988 -9 2 5 2 6 6 ]
SET50 -2
BANK 38505 -1 2 -6 1 3 4 ]
BANK -2
BBL 16450 11 o 3 6 6 2 o ]
KBANK 12450 16 2 6 -2 7 -3 L
KBANK -2
KTB 18.80 6 4 3 4 11 13 ]
KTB -1
SCB 10100 6 7 4 2 4 2 ]
SCB -7
TISCO 99.00 o 1 3 3 2 6 ]
TISCO -1
B 169 20 4 5 10 17 40 ]
TTB -
coMM 3300823 -5 -4 -8 2 -3 -4 .
COMM -4
CRC 3775 8 -4 -8 3 16 6 ]
CRC 4
com? 305 10 5 4 21 -3 2 ]
com7 -5
CPALL 000 12 3 8 =2 5 6 ]
CPALL -3
GLOBAL 1670 25 6 -6 9 A3 a7 ]
GLOBAL -6
HMPRO 1240 20 4 -9 -0 14 -9 |
HMPRO -4
CONMAT 774257 16 -2 7 7 11 -3 ]
CONMAT -2
scc 29900 43 2 5 7 7 9 ]
ENERG 2085484 47 -2 -8 3 9 -5 sce 2 ]
BANPU 790 42 3 43 9 28 3 e 2
BGRIM 2850 28 -9 23 47 30 -9 oW ] 8
EA 5050 48 9 21 3 34 43 BRI ° |
EGCO 12000 30 -4 2 8 24 29 EA i |
GPSC 4325 41 10 22 20 37 36 Eeco N |
GULF 4450 19 5 10 1 47 6 apse 10 |
OR 1810 24 5 43 1 -14 30 GULF B |
PTT 33.50 1 1 6 7 6 4 oR b |
PTT 1
PTTEP 17050 -3 3 7 19 14 5 ]
RATCH 3075 28 5 46 5 21 26 PTTEP ] 3
TOP 5050  -10 5 4 18 6 - RATCH ? |
ETRON 1261482 22 0 2 12 6 58 Top ] s
DELTA 10400 87 0 -2 11 -89 83 oV °
FIN 349781 25 -5 -0 -2 -16 -25 DELTA 00
KTC 4350 26 -6 -0 -9 20 25 o s :
KTC -6
MTC 35.00 8 9 A1 7 1 % |
MTC -9
SAWAD 4225 13 7 45 10 21 5 |
TIDLOR 2060 30 5 13 -8 19 24  SAWAD 7 |
FOOD 1,19079 12 3 -4 2 .8 -0 DOR 7 |
CBG 8125 16 o 5 3 47 7 Foob 3 |
CPF 2010 19 4 4 3 8 -9 caa I
MINT 30.75 5 2 8 8 5 13 CPE 4 ]
ospP 2480 42 7 6 17 21 -1 MINT 2
OoSsP -7
TU 1440 15 0 1 13 2 23 |
HELTH 6,088.62 -3 1 A 3 3 5 T 1°
BDMS 26.50 -9 o 5 5 -0 -12 HELTH IS
BH 267.00 26 3 5 20 22 18 BOMS 1°
IcT 159.48 4 2 0 6 6 -7 BH ] 3
ADVANC 225.00 15 1 3 6 5 14 et 2 ]
INTUCH 72.50 6 2 0 2 3 o Aovane et
TRUE 700 NA 8 1 13 19 A NTUCH 2 ]
INSUR 11,281.07 -1 1 9 6 -1 -2 TRUE N ]
LI 1310 -12 2 17 7 3 22 INSUR |
PKG 379678 -31 -6 -3 3 .20 .27 ™ ]
SCGP 3775 34 7 -3 5 21 28 PKG - ]
PETRO 69827 30 -2 -10 -13 -26 -24 seap 7 —
VL 2575 37 -4 12 21 27 34 PETRO ]
PTTGC 3375 29 0 -1 6 28 19 L - ]
PROP 23171 15 3 -6 2 12 -7 prTac |°
AWC 374 -4 6 10 22 3 -35 PROP -3 ]
GPN 6325  -11 4 9 o -9 4 Awe 6 ]
LH 780 -1 3 7 5 20 -4 CPN -4 ]
WHA 5.40 32 2 3 20 27 5 LH 3 ]
TRANS 33492 -1 2 4 2 6 -8 WHA ] 2
AOT 69.25 8 - 4 3 3 5 TRANS -2
BEM 825 -6 -4 5 -2 6 -1 Aot 1 B
BTS 740 12 2 1 0 3 -1 BEM -4 ]
TOURISM 596.41 7 2 5 -4 5 3 BTS ] 2
CENTEL 46.75 -7 2 1 117 4  TOURISM 2 ]
CENTEL -2




USENVANNSNE 7IUA 911a
TRINITY SECURITIES CO.,LTD.
Research Department

www.trinityquicktrade.com , www.trinitythai.com

s1A1duA1 Commodity 29-Sep-23 (7:42 AM)

dasuanuldauiui* 36.54 Change  -0.09
*wFauiiey Transaction ahgadunaunmiin (Taa'bivanidlunay off-shore %a on-shore)
Auen dafiisnan flaandn  aAauuda | sentleside | Aauwin | wldau +- % udnnsneiiiAag
3a U5uilsy Baltic Dry Index (spot) 28-Sep-23 | 27-Sep-23 1,716 1,752 -36.00 -2.1%|PSL, TTA
BHSI (Handy Size) 28-Sep-23 | 27-Sep-23 681 681 +0.00 0.0%
1Y) (US Cents/kg) 28-Sep-23 | 27-Sep-23 155.40 153.00 +2.40 1.6%|STA, TRUBB
iena (Cent/Pound) 28-Sep-23 | 27-Sep-23 26.96 26.37 +0.59 2.2%|KSL, KBS, KTIS, BRR
dauvdas (Cent$/Bushel) 28-Sep-23 | 27-Sep-23 1,302.50 1,302.25 +0.25 0.0%|TVO
dsiurhau (US$/ton) 28-Sep-23 | 27-Sep-23 3,771.00 3,771.00 +0.00 0.0%|CPI, LST, UPOIC, UVAN
donzd (USS$/ton) 28-Sep-23 | 27-Sep-23 2,486.00 2,527.00 -41.00 -1.6% |PDI
navA (US$/oz) 28-Sep-23 | 27-Sep-23 1,860.40 1,872.30 -11.90 -0.6%|THL (Source:Aspen)
SPDR Gold Trust  |(ton) 28-Sep-23 | 27-Sep-23 873.64 872.77 +0.87 0.1%
sfudu nndu WTI (US$/barrel) 28-Sep-23 | 27-Sep-23 91.66 93.68 -2.02 -2.2%|PTT, PTTEP, TOP, PTTGC, BCP
A7 |Brent (US$/barrel) 28-Sep-23 | 27-Sep-23 93.10 94.36 -1.26 -1.3% |(Source:Aspen)
AnITnau »Adu  |GRM (US$/barrel) 28-Sep-23 | 27-Sep-23 11.32 11.68 -0.36 0.0%|BCP, IRPC, PTTGC and TOP (Bloomberg)
dsfuvinenusau Heating Oil (cent/gallon) 28-Sep-23 | 27-Sep-23 298.92 298.21 +0.71 0.2%|BCP, IRPC, PTTGC and TOP (Bloomberg)
Natural Gas($/MMBtu) 28-Sep-23 | 27-Sep-23 2.97 291 +0.06 2.1%|PTTEP, PTT, BANPU (Bloomberg)
Ulasiad Naphtha (US$/MT) 28-Sep-23 | 27-Sep-23 711.50 727.75 -16.25 -2.2%|PTTGC, SCC (1flusunu)
Ethylene (US$/MT) 22-Sep-23 | 15-Sep-23 875 825 +50.00 6.1%|PTTGC, SCC, IRPC (Bloomberg)
9A&ALA13 |Propylene (US$/MT) 22-Sep-23 | 15-Sep-23 825 815 +10.00 1.2%|PTTGC, SCC, IRPC
wan HRC (US$/ton) 3asau 28-Sep-23 | 27-Sep-23 715.0 712.0 +3.00 0.4% | (Source:Bloomberg)
auiu NEX (US$/ton) 22-Sep-23 | 15-Sep-23 164.21 160.95 +3.26 2.0%|BANPU, LANNA, UMS
ams A (uw/an.) 31-Aug-23 | 31-Jul-23 40.00 43.00 -3.00 -7.0%|CPF, GFPT (Source: CPF)
ydau [A9Vannamei(uwn/nn.) 31-Aug-23 | 31-Jul-23 115 120 -5.00 -4.2%|CPF, CFRESH, SSF, ASIAN, TU
Mmdau |dgns (1n/an. 31-Aug-23 | 31-Jul-23 68.00 68.50 -0.50 -0.7%|CPF
A15¥21913a (Baltic dry Index) AIN15naU GRM (US$/barrel)
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Value (Btm) : yarn (§1uun)

STOCK 28Sep 27Sep 26Sep 25Sep 22 Sep
1 PTTEP 537.8 8022 557.9 307.9 2274
2 BANPU 2725 932 532 -315 410
3 SCB 229.1 7556 -205.6 -60.1 354.5
4 DELTA 209.9 -120.6 -2359 -171.0 368.4
5 KCE 1754 353 44 -21.3 38.0
6 MTC 131.1 -236 172 -420 -0.1
7 SPRC 99.5 0.0 -402 2209 88.0
8 TISCO 87.0 -36 -1457 -469 -33.3
9 OSP 63.6 1250 241 156  39.9
10 GLOBAL 56.4 -26 -89 -123 -27
11 STA 54.8 71 212 45 16.2
12 BBL 53.0 3276 -278.4 942 -64.8
13 BGRIM 51.6 2714 -468 -342 -245
14 BDMS 409 -234 -159 417.7 170.7
15 TCAP 208 -14 -152 -1.3  -88
16 HANA 284 -46 -165 614 409
17 BCP 273 747 126 20.5 139.2
18 EA 213 280 1257 -26.7 -40.7
19 BAM 208 56 -159 -141 -26
20 ICHI 154 -215  70.0 193 145
21 PSP 15.3 -0.5 25 -0.1 -3.0
22 ROJNA 149 164 19.6 132 109
23 SMT 143  -0.1 -0.9 -0.2 2.4
24 TOP 12.7 -1126 -100.3 -144.1 67.0
25 CBG 1.9 432 -121 -288 -28
26 KKP 118 189 -11.8 13.0 -37.2
27 MEGA 113 169 166 56 14.8
28 XPG 10.7 89 328 -2.9 0.1
29 CPN 105 344 -75 595 -12.6
30 SAV 10.2 1.8 4.7 0.0 0.0

Source: www.set.or.th

UsEnvannsng visia 91fa
TRINITY SECURITIES CO.,LTD.
Research Department

www.trinityquicktrade.com , www.trinitythai.com

Total
5 Days

2,433.1
428.4
1,073.6
50.8

223.0

368.2
-142.6
268.3
29.9
61.2
131.6
217.4
590.1
3.1
-13.2
2743
107.6
-17.3
97.7
14.2

75.0

-277.3

-75.0

65.2
49.6
-34.7

16.6

NVDR Trading Data by Stock :

STOCK
AOT
KBANK
PTT

BH
SCGP
CRC
GULF
KTB
CPALL
ADVANC
AWC
LH

TTB
HMPRO
MINT
BEM
BTS
BCH

IVL
INTUCH
PTTGC
SCC
SIRI
TRUE
TIDLOR
IRPC
SAWAD
ITC

BA

ESSO

Value (Btm) : yar (d1uun)

28 Sep
-659.9
-475.0
-377.6
-140.0
-139.3
-129.1
-125.0
-124.1
-118.6
-103.6

-97.5
-92.7
-90.9
-90.3
-85.2
-75.3
-73.1
-69.7
-61.1
-54.1
-53.1
-52.9
-49.0
-42.1
-39.3
-38.7
-34.4
-34.2
-31.0

-30.4

27Sep 26Sep 25Sep 22 Sep

-153.6

-15.8

99.0

-60.2

-50.0

-72.8

355.3

8.6

-63.3

80.8

-55.6

-77.5

73.2

-39.8

-22.6
8.9

11.5

9.2

-1741

55.6

-43.0

-16.1

-139.0

6.2

42

90.0

11.7

4.4

-386.9

-535.9

28.0

82.3

-44.2

51.6

171.4

-55.4

-120.5

93.8

-64.9

-159.5

63.1

-39.7

-84.2

-38.6

-62.4

-31.2

-38.6

-34.5

-36.5

-77.7

-25.4

1145

29.6

-23.5

-64.8

45.8

-253.8

-219.2

54.2

-106.8

3.8

=\l7

87.5

30.4

-26.3

-71.0

-51.0

-24.0

4.3

3.4

-20.9

-59.0

-47.6

2.9

-96.2
38.3

-34.9

-32.6

-41.7

-293.8

-974.8

155.3

-174.6

121

-76.8

66.8

0.7

-77.0

574.5

-42.6

-42.8

34.3

-40.5

40.4

=112

12.3
18.5
65.6
-30.9

-48.8

Total
5 Days

-1,747.9
-2,220.7
-41.0
-399.3
217.6
-238.8
556.1
-139.6
-405.8
574.4
-311.4
-396.4
415
-132.1
-253.5
-123.6
-198.2
-74.3
-174.4
-49.0
24.4
-239.5
-171.9
-8.0
121.0
-62.8
1114
18.4
-55.5

-45.5

29 Sep 2023
1-28 Sep 23
TOTAL NET BUY TOTAL NET SELL

PTTEP 8,368.4 AOT -3,885.7
BDMS 3,447.6 KBANK -2,679.2
ADVANC 1,690.3 CRC -1,5616.0
SCB 1,5656.4 SCC -1,268.1
BCP 702.7 SCGP -1,092.9
TRUE 602.7 LH -1,076.5
HANA 565.9 TOP -1,067.6
BGRIM 527.8 SAWAD -980.1
KCE 514.3 BBL -938.6
OSP 422.4 CPALL -839.3
JMT 390.6 DELTA -729.4
KTB 317.0 RATCH -665.1
CPF 314.5 PTTGC -634.7
ROJNA 309.7 EGCO -616.1
STEC 296.1 AWC -577.4
COM7 220.9 HMPRO -542.0
AMATA 205.7 EA -523.9
ICHI 182.6 OR -500.1
TLI 181.3 BANPU -475.3
VIBHA 154.3 PTT -464.0
SKY 152.7 CPAXT -397.0
WHA 149.8 SIRI -397.0
TIDLOR 137.1 CBG -355.4
NYT 136.4 SISB -353.6
AH 104.4 IRPC -299.9
NEX 97.3 TCAP -292.6
GLOBAL 89.2 MINT -288.6
SPRC 81.0 BTS -280.3
TU 80.2 BH -248.7
RCL 77.6 BJC -222.9

Total NVDR Trading (Bt m)

Total SET Trading Value :

3 Jan 23 - 28 Sep 23

% of SET :

29,123.30

24.64%
+59,098.00

TOTAL NET BUY TOTAL NET SELL

CPALL
2 BBL

3 TTB
PTTEP
SCB

6 MAKRO
7 BDMS
8 HANA
9 TIDLOR
10 KTB

11 SCC
12 WHA
13 ADVANC
14 ICHI

15 TASCO
16 AMATA
17 PSG

18 TRUE
19 COM7
20 GUNKUL
21 CBG
22 TLI

23 MTC
24 TCAP
25 CK

26 SKY

27 BGRIM
28 OSP

29 ITC

30 BTG

9,923.8 KBANK
5,731.2 AOT
5,417.7 BANPU
4,857.7 LH
4,287.6 CRC
4,118.8 KKP
3,918.7 PTTGC
3,408.0 GULF
3,083.5 CPF
2,522.1 PTT
2,459.2 HMPRO
2,114.7 IVL
1,776.4 RATCH
1,547.3 EA
1,436.6 DELTA
1,164.3 CPN
1,066.5 OR
975.8 AWC
9124 TU
824.0 BEM
767.6 SPALI
711.8 ESSO
651.1 TOP
578.2 TISCO
572.3 BLA
556.4 BAM
524.3 BJC
511.8 EGCO
504.7 IRPC

458.9 THG

-14,685.4
-11,613.3
-5,129.6
-5,024.0
-4,935.6
-4,000.5
-3,697.5
-2,642.6
-2,541.2
-2,487.1
-2,467.2
-2,379.3
-2,139.1
-2,096.9
-2,022.8
-1,921.2
-1,892.6
-1,802.4
-1,797.6
-1,772.3
-1,293.1
-1,269.4
-1,133.8
-1,083.4
-1,070.5
-946.3
-913.3
-897.3
-876.2

-874.3

Date 28 Sep 23

Institutions
Proprietary
Foreign

Local Investor

Value (Btm) : yyafn (A11171)

TOTAL NET BUY

1 PTTEP

2 BDMS

6 KBANK
7 CPALL
8 BANPU
9 TRUE
10 TOP

11 IVL

12 ADVANC
13 MAKRO
14 CRC

15 CPN

16 CPF

17 DELTA
18 KTB

19 BCP

20 HMPRO
21 MORE
22 AWC
23 OSP

24 SPALI
25 BEM

26 MTC

27 MINT
28 INTUCH
29 LH

30 OR

Net (Bt M)

+751.10

-753.37
-2,701.87
+2,704.14

TOTAL NET SELL
24,291 PTT -4,542
21,045 PTTGC -3,390
17,316 SCC -2,224
14,290 DTAC -1,701
13,423 SABUY -1,578
11,914 TU -1,164
11,493 NEX -1,106
9,175 KCE -1,104
7,682 WICE -1,099
7,607 JMART -1,052
7,432 BAM -702
7,122 JAS -688
7,078 BYD -687
7,059 IRPC -682
6,619 RBF -623
5,700 1ll -574
5,694 DITTO -513
5,693 ASK 41l
5,315 TCAP -509
5,088 GUNKUL -503
4,994 BEC -474
4,789 NINE -439
4,166 AS -436
4,128 JTS -419
3,789 WORK -365
3,689 SAT -351
3,574 HUMAN -345
3,497 MACO -342
3,391 LEO -300
3,371 BTG -296



feaudnninduazdnyoyderieateanrinveaduinig WUy 59)

Hagudiing 35n1516un/ AU Calh! yann iszin Suittdun/

A uua (Yiu) (un) (un) unaNNIWe Aue

AH we @ iasAuns e 100,000.00 34.12 3,412,000.00 viusnily 27/9/2566
NCAP U9 aualssal Hazduen ang 30,500.00 3.24 98,820.00 Viuaniey 27/9/2566

& N . e
Fandameasromiiarsdenm
wiananauunuluyuzadEnan
weifiau (Single Stock Future) visi

RS e §5iit s Taadnd e 1,900.00 14.27 27,113.00 nsdfamaty TFEX 27/9/2566
SINO e andns ey e 200,000.00 1.92 384,000.00 Yusniley 25/9/2566
TU e 1 Agadutuu e 100,000.00 14.50 1,450,000.00 Yusniley 28/9/2566
APP e s1iuns wsdsED dia 8,000.00 2.62 20,960.00 Viuanitey 26/9/2566
APP e s1iuns wsdsED dia 8,000.00 2.64 21,120.00 Viuanitey 26/9/2566
APP e s1iuns wsAdsny 4a 6,000.00 2.60 15,600.00 vusniley 27/9/2566
BGT w9 Tundn fuda 4a 10,000.00 0.95 9,500.00 Yusniley 25/9/2566
BGT w9 Tuvdn fuda 4a 40,000.00 0.93 37,200.00 vusniley 26/9/2566
BGT w9 fuvinn Fudfa dia 20,000.00 0.92 18,400.00 Viuanitey 27/9/2566
BGT 18 UNeR sITITRIuY da 105,700.00 0.92 97,244.00 Viuanitey 27/9/2566
DTCENT s afdwd 7aiAasdmas 4a 95,500.00 1.46 139,430.00 Yusniley 27/9/2566
EP e gns dugdana 4a 16,300.00 2.98 48,574.00 Yusniley 27/9/2566
FTE e Wnia Fudlnins dia 76,800.00 1.63 125,184.00 Viuanitey 27/9/2566
GUNKUL e Aana snsetlaned fa 1,000,000.00 3.20 3,200,000.00 Viuanitey 27/9/2566
HTC N8 WIANS LAE9ETIH fa 20,000.00 16.50 330,000.00 Viuanitey 26/9/2566
KCG e N5I53N LR aTWaININE 4a 2,000.00 10.30 20,600.00 Yusniley 27/9/2566
KSL e A5y Gussaufiad 4a 109,100.00 2.78 303,298.00 Yusniley 27/9/2566
PEACE e Ads flanannsal dia 2,000.00 3.92 7,840.00 Viuaniley 27/9/2566
PRIN e Bayan Tninduends 4 162,200.00 2.9 484,978.00 Viuaniley 27/9/2566

ﬁmmw'ﬁamuawnmﬁ'a’wﬁoﬂm

wiananauunuluurandinan

vuiiisu (Single Stock Future) st
RS e §5iit s Taddnd #a 2,090.00 14.82 30,973.80 misianalu TFEX 27/9/2566
SEAFCO e qusod Weudiug fa 50,000.00 3.10 155,000.00 Viuanitey 26/9/2566
SINO e Andns ey 4a 200,000.00 1.78 356,000.00 Yusniley 25/9/2566
SKN w9 Afien fueas 4a 10,000.00 4.34 43,400.00 viusniley 27/9/2566
SORKON w19 fisua finiana dia 47,200.00 4.66 219,952.00 Viuaniley 26/9/2566
SORKON w19 fisua finiana fa 60,000.00 4.66 279,600.00 Viuanitey 27/9/2566
SORKON w1 1330y T8nTaam da 47,200.00 4.66 219,952.00 Viuaniley 26/9/2566
SORKON w1l 1a3ey san1aAn 4a 60,000.00 4.66 279,600.00 viusniley 27/9/2566
STA e Sgina duaduna da 10,000.00 15.60 156,000.00 viusniley 27/9/2566
SYNTEC  we oua fldausuzna dia 50,000.00 1.65 82,500.00 Viuaniey 27/9/2566
TEGH 19 &flua Innymasal dia 100,000.00 2.96 296,000.00 Viuaniey 27/9/2566
uTP e w9AR TInsnun 4a 10,000.00 11.90 119,000.00 viusniley 27/9/2566
WICE U8 WA AIFUNST 4a 50,000.00 7.30 365,000.00 viusniley 27/9/2566
WICE U8 WA AIFUNST da 50,000.00 7.45 372,500.00 viusniley 27/9/2566

i 1 gueasaumanaianu difnuaniznssunis n.a.e.
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WULFIE91UAT LA NN TE R ML A NN SNE U RINANT (246-2)

Fraudsm ﬂmj“lﬁm / Sell/Buy szin %eu/  Youde'laun Suitleun/ N6
A uuUE uannswe Ealiel] APug uda
CIG we anded Wl ‘leunilfyananuanas 258 wu 4.9339 7.2183  25/9/2566

i guessaumanatanu SinIuAMENSINNIS N.a.0.

o o o‘-ﬂl v -ﬂy v o al
NANNINENARITRUNENELTYT Cash Balance

Stock September 2023
11] 12] 18] 14] 15] 18] 19] 20| 21] 22| 25] 26] 27| 28] 29] 2] 3] 4] 5] 6 9] 10] 11

o

P S Yo = 9 ° o ed o ° a &
LEVEL1 : sjifaciavTafiicydf Cash Balance uaziiauiiividannsw imMuumndiuanadudiaang

<

CMO | 29 Sep 23

LEVEL 2: pjdfasineladiieydi Cash Balance, viauduanvidudiaana uazvitu Net Settlement

LEVEL 3: viudfaana (SP) 1 fuviaisiuusn uazv{q‘fam”ao’hfﬂ’egﬁ Cash Balance, s uransdudanna uazihu Net Settlement

Source: SET



Short Sales

% Short Sale Volume Comparing with

Stock Main Board Average Volume Value
Price (Bt) (shares) (Mil. B)

AOT-R 17.04 69.94 4,817,300 336,927,450
KBANK-R 15.93 124.85 2,489,600 310,830,650
PTTEP 8.88 172.54 1,795,600 309,809,200
BDMS 12.30 26.80 8,086,500 216,707,050
PTT 8.07 33.93 6,087,800 206,559,750
KBANK 9.69 125.19 1,510,200 189,056,900
EA-R 17.92 50.94 3,696,800 188,322,650
ADVANC 15.34 226.26 817,000 184,854,100
AQT 9.09 70.01 2,567,400 179,749,825
SCC 15.48 300.40 550,400 165,339,000
PTTEP-R 4.47 171.83 906,800 155,814,250
CPALL-R 13.54 60.51 2,195,600 132,851,225
SCC-R 12.39 300.59 440,200 132,321,300
GULF-R 16.34 44.67 2,762,500 123,402,100
SCB-R 4.05 102.70 1,136,400 116,713,350
SCGP-R 13.45 38.39 2,951,900 113,318,250
CRC-R 11.89 37.92 2,723,400 103,284,900
KTB 10.09 18.97 5,413,800 102,684,190
MTC-R 19.61 35.49 2,783,500 98,787,225
TOP-R 8.71 50.35 1,961,700 98,762,825
CPALL 9.78 60.42 1,587,700 95,923,875
TTB 17.63 1.71 54,684,800 93,315,444
GULF 12.29 44.71 2,076,300 92,830,375
OR 15.26 18.30 4,999,100 91,469,590
DELTA-R 6.35 103.50 823,900 85,277,250
BANPU 4.91 7.99 10,667,300 85,234,555
GPSC-R 12.25 43.99 1,746,600 76,836,550
BH 11.19 268.53 277,600 74,544,700
EA 7.03 50.97 1,450,200 73,910,400
MINT-R 15.68 31.04 2,329,100 72,299,975
CBG-R 18.52 81.69 853,500 69,720,725
LH-R 13.80 7.83 8,673,400 67,936,245
VL 7.60 26.67 2,529,000 67,449,800
VL-R 7.40 26.06 2,520,400 65,674,500
AWC-R 16.74 3.81 17,167,900 65,375,376
SAWAD-R 10.95 43.13 1,463,500 63,113,750
CRC 6.95 38.02 1,589,400 60,421,925
TRUE 5.96 7.15 8,314,500 59,465,855
HANA 4.26 61.69 926,800 57,173,000
HMPRO 11.15 12.60 4,533,900 57,146,580
DELTA 4.20 104.04 542,300 56,421,900
comz 24.89 30.81 1,797,700 55,387,125
CPN-R 11.84 64.22 859,600 55,206,825
BGRIM-R 9.30 28.89 1,832,800 52,944,050
ADVANC-R 4.39 226.07 234,000 52,900,800
HANA-R 3.86 61.26 845,500 51,794,975
BBL 6.31 165.54 289,700 47,955,950
BTS-R 16.54 7.37 6,501,400 47,931,200
SPRC-R 7.97 9.35 5,104,600 47,713,155
TOP 3.98 50.29 897,900 45,159,250
KCE 3.03 54.21 809,600 43,886,450
TU 8.48 14.59 3,005,300 43,849,040
BH-R 6.55 267.87 162,900 43,635,900
RATCH-R 19.93 31.00 1,402,500 43,484,325
MINT 8.95 31.18 1,324,600 41,298,475
TU-R 7.86 14.58 2,789,400 40,659,100
GPSC 6.35 44.23 900,300 39,822,600
KTB-R 3.79 18.96 2,035,500 38,584,100
MTC 7.36 35.54 1,042,500 37,053,625
o

Source: SET



TRINITY

SECURITIES

September 2023
Monday Tuesday Wednesday Thursday Friday

25 26 27 28 29
® LHHOTEL XR 1:0.8549 @ - U = sAV iddaweduduusn (640mn ® ENGY XD 0.05 U B ALPHAX gniuid 742,500,000 | ® TEAMG gnifudn 22,900 ¥ju
sh @ Bt19.00) nunauasuaziad ® JCKH XR 1:2.75@ 0.03 U™ B GCAP gnuuidn 4,219,409 H{u
anang " JCKH XW 3:1
= BYD gniudn 801,422,610 Yfu
October 2023
Monday Tuesday Wednesday Thursday Friday
2 3 4 5
® | HHOTEL XD 0.30 U " META XR 10:3@ 0.24 UM PTT XD 0.80 U™
RS XD 0.60 U
" TFMAMA XD 2.25 U
9 10 11 12 13
CHAYO XD 0.00111112 U ® CCET XR 1:0.7863 @ - U™ FUARILTUGITIAN NIZUMANLAANTE
CHAYO XD 50:1 UTNTUNIFLUAT NUINANADAREILAT
TTB XD 0.05 u WU UTHUIDUNAT
16 17 18 19 20
" JCK XR 1:1@ 0.30 UM = CV XR 1:22@ 1.00 UM
= OV XW 2:1
23 24 25 26 27
Jutlanunsne
30 31

ALPHAX XR 1:1@ 0.25 U
" B XW 3:1




SECURITIES

Tuesday

TRINITY

November 2023
Wednesday

Thursday

" MC XD 0.36 U

6 7 8 9 10
= RS XW 10:1 = CHAYO XW 10:1
13 14 15 16 17
20 21 22 23 24
" TRC XR 41@ 0.20 UM
27 28 29 30




