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.
No. Symbol SET100 Company Sector
1 AAV ASIA AVIATION PCL. Transportation & Logistics
Information & Communication
2 | ADVANC | ADVANCED INFO SERVICE PCL. Technology
3 AMATA AMATA CORPORATION PCL. Property Development
4 | AOT AIRPORTS OF THAILAND PCL. Transportation & Logist
5 | AP AP (THAILAND) PCL. Property Development
7 | BANPU BANPU PCL. Energy & Utilities
8 | BBL BANGKOK BANK PCL. Banking
9 | BCH BANGKOK CHAIN HOSPITAL PCL. Health Care Services
10 | BCP THE BANGCHAK PETROLEUM PCL. Energy & Utilities
11 | BDMS BANGKOK DUSIT MEDICAL SERVICES PCL. Health Care Services
12 | BEAUTY | BEAUTY COMMUNITY PCL. Commerce
13 | BEC BEC WORLD PCL. Media & Publishing
14 | BH BUMRUNGRAD HOSPITAL PCL. Health Care Services
15 | BIG BIG CAMERA CORPORATION PCL. Commerce
16 | BLA BANGKOK LIFE ASSURANCE PCL. Insurance
17 | BLAND BANGKOK LAND PCL. Property Development
18 | BTS BTS GROUP HOLDINGS PCL. Transportation & Logistics
19 | CENTEL | CENTRAL PLAZA HOTEL PCL. Tourism & Leisure
20 | CHG CHULARAT HOSPITAL PCL. Health Care Services
21 | CK CH. KARNCHANG PCL. Construction Services
22 | CKP CK POWER PCL. Energy & Utilities
23 | COM7 COM7 PCL. Commerce
24 | CPALL CP ALL PCL. Commerce
25 | CPF CHAROEN POKPHAND FOODS PCL. Food and Beverage
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No. Symbol SET100 Company Sector

26 | CPN CENTRAL PATTANA PCL. Property Development

27 | DELTA DELTA ELECTRONICS (THAILAND) PCL. Electronic Components
Information & Communication

28 | DTAC TOTAL ACCESS COMMUNICATION PCL. Technology

29 | EGCO ELECTRICITY GENERATING PCL. Energy & Utilities

30 | GLOBAL | SIAM GLOBAL HOUSE PCL. Commerce

31 | GLOW GLOW ENERGY PCL. Energy & Utilities

32 | GPSC GLOBAL POWER SYNERGY PCL. Energy & Utilities

33 | GUNKUL | GUNKUL ENGINEERING PCL. Energy & Utilities

34 | HANA HANA MICROELECTRONICS PCL. Electronic Components

35 | HMPRO | HOME PRODUCT CENTER PCL. Commerce

36 | ICHI ICHITAN GROUP PCL. Food and Beverage

INTER FAR EAST ENERGY

37 | IFEC CORPORATION PCL. Energy & Utilities
Information & Communication

38 | INTUCH | INTOUCH HOLDINGS PCL. Technology

39 | IRPC IRPC'REE? Energy & Utilities

40 | ITD ITALIAN-THAI DEVELOPMENT PCL. Construction Services

41 | IVL INDORAMA VENTURES PCL. Petrochemicals & Chemicals

42 | KAMART | KARMARTS PCL. Commerce

43 | KBANK | KASIKORNBANK PCL. Banking

44 | KCE KCE ELECTRONICS PCL. Electronic Components

45 | KKP KIATNAKIN BANK PCL. Banking

46 | KTB KRUNG THAI BANK PCL. Banking

47 | KTC KRUNGTHAI CARD PCL. Finance and Securities

48 | LH LAND AND HOUSES PCL. Property Development

49 | LHBANK | LH FINANCIAL GROUP PCL. Banking

50 | LPN L.P.N. DEVELOPMENT PCL. Property Development
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No. Symbol SET100 Company Sector
51 MAJOR | MAJOR CINEPLEX GROUP PCL. Media & Publishing
52 MINT MINOR INTERNATIONAL PCL. Food and Beverage
53 | PLANB PLAN B MEDIA PCL. Media & Publishing
54 | PSH PRUKSA HOLDING PCL. Property Development
55 | PTG PTG ENERGY PCL. Energy & Utilities
56 | PTT PTT PCL. Energy & Utilities
PTT EXPLORATION AND PRODUCTION
57 PTTEP PCIL. Energy & Utilities
58 PTTGC PTT GLOBAL CHEMICAL PCL. Petrochemicals & Chemicals
59 | QH QUALITY HOUSES PCL. Property Development
60 | ROBINS | ROBINSON DEPARTMENT STORE PCL. Commerce
61 RS RSPCL. Media & Publishing
62 S SINGHA ESTATE PCL. Property Development
Information & Communication
63 | SAMART | SAMART CORPORATION PCL. Technology
64 | SAWAD | SRISAWAD POWER 1979 PCL. Finance and Securities
65 | SCB THE SIAM COMMERCIAL BANK PCL. Banking
66 | SCC THE SIAM CEMENT PCL. Construction Materials
67 | SCN SCAN INTER PCL. Energy & Utilities
68 | SGP SIAMGAS AND PETROCHEMICALS PCL. Energy & Utilities
69 | SIRI SANSIRI PCL. Property Development
70 SPALI SUPALAI PCL Property Development
71 SPCG SPCG PCL. Energy & Ultilities
SINO-THAI ENGINEERING AND
72 STEC CONSTRUCTION PUBLIC CO.,LTD. Construction Services
73 | STPI STP&I PCL. Construction Services
74 | SUPER SUPERBLOCK PCL. Energy & Utilities
75 TASCO TIPCO ASPHALT PCL. Construction Materials
76 | TCAP THANACHART CAPITAL PCL. Banking
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No. Symbol SET100 Company Sector

77 | THAI THAT AIRWAYS INTERNATIONAL PCL. Transportation & Logistics

78 | THANI RATCHTHANI LEASING PCL. Finance and Securities
Information & Communication

79 | THCOM | THAICOM PCL. Technology

80 | TISCO TISCO FINANCIAL GROUP PCL. Banking

81 | TKN TAOKAENOI FOOD & MARKETING PCL. Food and Beverage

82 | TMB TMB BANK PCL. Banking

83 | TOP THAT OIL PCL. Energy & Utilities

84 | TPIPL TPI POLENE PCL. Construction Materials
Information & Communication

85 | TRUE TRUE CORPORATION PCL. Technology

8 | TTA THORESEN THAI AGENCIES PCL. Transportation & Logistics

87 | TTCL TTCL PGl Construction Services

88 | TTW TTW PCL. Energy & Utilities

89 | TU THAI UNION GROUP PCL. Food and Beverage

90 | TVO THAI VEGETABLE OIL PCL. Food and Beverage

UNIQUE ENGINEERING AND

91 UNIQ CONSTRUCTION PCL. Construction Services

92 | VIBHA VIBHAVADI MEDICAL CENTER PCL. Health Care Services

93 | VNG VANACHAI GROUP PCL. Construction Materials




V.

9N IWANDUUNUNAA

1nAmas (AAR) uaz snsiHanauunuiAalnf

(Y] o J
(CAAR) 6“@\1'3uﬂﬁzn]ﬂﬂun]ﬁﬁu‘MQQﬂijN Good News 143U 132 AN

39

a
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Event Day(t) AAR(%) se ttest p-value Remark

=21 0.064 0.167 0.385 0.701

-20 -0.042 0.167 -0.249 0.804

-19 -0.174 0.167 -1.039 0.300

-18 0.095 0.167 0.569 0.570

-17 0.057 0.167 0.338 0.736

-16 0.009 0.167 0.055 0.956

=15 0437 0.167 2.621 0.010 HEE

-14 0.016 0.167 0.097 0.923

-13 0.134 0.167 0.802 0.424

=12 0.155 0.167 0.928 0.355

F11 0.123 0.167 0.738 0.462

-10 -0.016 0.167 -0.098 0.922

-9 =():123 0.167 -0.737 0.463

-8 0.449 0.167 2.686 0.008 b h
=7 0.131 0.167 0.783 0.435

-6 0.065 0.167 0.390 0.697

5 0.037 0.167 0.220 0.826

-4 0.118 0.167 0.709 0.480

-3 -0.096 0.167 -0.575 0.566

-2 0.240 0.167 1.437 0.153

-1 0.393 0.167 2.356 0.020 e
0 0.553 0.167 3.310 0.001 e
1 0.333 0.167 1.996 0.048 b
2 -0.160 0.167 -0.956 0.341

3 0.042 0.167 0.249 0.804

4 0.050 0.167 0.303 0.763
5 -0.117 0.167 -0.698 0.486

6 0.265 0.167 1.585 0.115

FZAU 10% ** Aip Hod N Nananszay 5% = fe odgyn1eana

a

a

l:' @
nizay 1%
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Event Day(t) AAR(%) se ttest p-value Remark
7 0.176 0.167 1.052 0.295
8 0.416 0.167 2.494 0.014 e
9 -0.201 0.167 -1.204 0.231
10 -0.006 0.167 -0.033 0.974
11 0.230 0.167 1.379 0.170
12 -0.248 0.167 -1.489 0.139
13 0.198 0.167 1.187 0.237
14 -0.040 0.167 -0.238 0.812
15 0.181 0.167 1.083 0.281
16 -0.197 0.168 -1.173 0.243
17 0.069 0.168 0.410 0.682
18 0.141 0.168 0.840 0.403
19 -0.089 0.168 -0.533 0.595
20 0.241 0.167 1.441 0.152
21 0.112 0.168 0.664 0.508
t CAAR% SE t-test p-value Remark
CAR(-21,-11) 0.875 0.580 1.509 0.131
CAR(-10,-2) 0.804 0.519 1.549 0.122
CAR(-1,+1) 1.280 0.292 4.389 0.000 Aekk
CAR(+2,+10) 0.466 0.521 0.895 0.371
CAR(+11,+21) 0.597 0.580 1.029 0.303

a

* fip WodhANaana

]

o

N32A 10% ** fio WodWynadanszay 5% = fo Wodngneadanszay 1%

=h.
)
ee



PSunamsenennalnfmdsazan (AAV) vosiulszmasunsEu

Event Day(t) AAV (%) se ttest p-value Remark
-21 0.035 0.888 0.039 0.969
-20 0.141 0.888 0.159 0.874
-19 0.042 0.888 0.048 0.962
-18 0.115 0.888 0.130 0.897
-17 0.058 0.888 0.065 0.948
-16 0.044 0.888 0.050 0.960
-15 0.181 0.888 0.204 0.839
-14 0.006 0.888 0.007 0.995
-13 0.090 0.888 0.102 0.919
-12 0.009 0.888 0.010 0.992
-11 0.001 0.888 0.001 0.999
-10 -0.009 0.888 -0.010 0.992

-9 0.042 0.888 0.047 0.962
-8 0.309 0.888 0.347 0.729
% 0.218 0.888 0.245 0.807
-6 0.251 0.888 0.282 0.778
-5 0.358 0.888 0.403 0.688
-4 0.290 0.888 0.326 0.745
-3 0.204 0.888 0.230 0.818
-2 0.361 0.888 0.406 0.685
-1 0.217 0.888 0.244 0.807
0 0.542 0.888 0.610 0.543
1 0.866 0.888 0.974 0.332
2 0.494 0.888 0.556 0.579
3 0.435 0.888 0.489 0.625
4 0.186 0.888 0.210 0.834
5 0.257 0.888 0.290 0.773
6 0.395 0.888 0.445 0.657
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Event Day(t) AAV(%) se ttest p-value Remark
7 0.370 0.888 0416 0.678
8 0.318 0.888 0.358 0.721
9 0.220 0.888 0.248 0.805
10 0.200 0.888 0.225 0.822
11 0.314 0.888 0.353 0.724
12 0.491 0.888 0.553 0.582
13 0.372 0.888 0419 0.676
14 0.379 0.888 0.427 0.670
15 0.226 0.888 0.255 0.799
16 0.273 0.888 0.308 0.759
17 0.171 0.888 0.193 0.848
18 0.094 0.888 0.106 0.916
19 0.136 0.888 0.153 0.879
20 0.043 0.888 0.048 0.962
21 0.063 0.888 0.070 0.944
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1nAmas (AAR) uaz onswanauununialnfmlsaza

Event Day(t) AAR(%) se ttest p-value Remark
21 -0.124 0.160 -0.780 0.436
-20 0.039 0.159 0.245 0.807
-19 -0.093 0.160 -0.581 0.562
-18 0.141 0.160 0.885 0.378
-17 -0.045 0.160 -0.283 0.778
-16 0.100 0.159 0.624 0.534
-15 0.082 0.160 0.516 0.607
-14 0.121 0.159 0.762 0.447
-13 -0.072 0.160 -0.451 0.653
-2 0.105 0.159 0.656 0.513
-11 0.062 0.159 0.389 0.698
-10 -0.191 0.159 -1.198 0.233
-9 -0.019 0.160 -0.117 0.907
-8 -0.166 0.159 -1.043 0.299
=7 -0.161 0.159 -1.009 0.315
-6 -0.220 0.159 -1.381 0.169
£S5 -0.308 0.160 -1.929 0.055 ¥
-4 -0.218 0.159 -1.369 0.173
=3 -0.039 0.159 -0.243 0.808
2 -0.225 0.159 -1.410 0.161
-1 0.067 0.160 0.419 0.676
0 0.094 0.159 0.591 0.555
1 -0.335 0.160 -2.099 0.037 »%
2 -0.150 0.159 -0.940 0.349
3 -0.097 0.159 -0.607 0.545
4 0.282 0.159 1.767 0.079 *
5 0.002 0.160 0.013 0.989
6 0.058 0.160 0.363 0.717

FEAU 10% ** fio oAy ananszay 5% = fe HedAYNNanaNIzaAY 1%
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Event Day(t) AAR(%) se ttest p-value Remark
7 0.039 0.159 0.245 0.807
8 0.083 0.159 0.519 0.604
9 -0.007 0.160 -0.042 0.967
10 -0.158 0.159 -0.990 0.324
11 -0.008 0.160 -0.052 0.958
12 -0.018 0.159 -0.114 0.909
13 -0.325 0.160 -2.039 0.043 il
14 0.053 0.160 0.331 0.741
15 -0.193 0.160 &l:207 0.229
16 -0.160 0.160 -1.002 0.318
17 -0.128 0.160 -0.799 0.425
18 -0.144 0.160 -0.899 0.370
19 -0.098 0.160 -0.613 0.540
20 -0.001 0.160 -0.006 0.995
21 -0.087 0.160 -0.547 0.585
t CAARY% SE t-test p-value Remark
CAR(-21,-11) 0.316 0.554 0.570 0.569
CAR(-10,-2) -1.546 0.496 -3.116 0.002 g
CAR(-1,+1) -0.174 0.279 -0.623 0.533
CAR(+2,+10) 0.052 0.498 0.105 0.916
CAR(+11,+21) -1.110 0.555 -2.002 0.045 ¥

* fip Wod 1A NNADANTZAY 10% ** fip Hod Ay Nedda

o

[

N32AY 5% *** Ao WodAYNNAaaANIzal 1%



PSunamsyenennalnfmdsazanAAV)veaTullszmasumsiu

Event Day(t) AAV (%) se ttest p-value Remark
21 -0.022 0.904 -0.025 0.980
-20 0.180 0.904 0.199 0.843
-19 0.178 0.904 0.197 0.844
-18 0.243 0.904 0.268 0.789
-17 0.204 0.904 0.226 0.822
-16 0.148 0.904 0.164 0.870
-15 0.204 0.904 0.225 0.822
-14 0.132 0.904 0.146 0.884
-13 0.119 0.904 0.132 0.895
412 0.061 0.904 0.067 0.946
-11 0.138 0.904 0.153 0.879
-10 -0.008 0.904 -0.009 0.993

-9 0.035 0.904 0.038 0.970
-8 -0.016 0.904 -0.018 0.986
-7 0.025 0.904 0.027 0.978
-6 0.033 0.904 0.037 0.971
-5 -0.056 0.904 -0.062 0.951
-4 -0.061 0.904 -0.067 0.946
-3 0.052 0.904 0.057 0.954
-2 0.066 0.904 0.073 0.942
-1 -0.015 0.904 -0.017 0.987
0 0.086 0.904 0.095 0.925
1 0.762 0.904 0.843 0.401
2 0.624 0.904 0.690 0.491
3 0.489 0.904 0.541 0.589
4 0.462 0.904 0.511 0.610
5 0.351 0.904 0.389 0.698
6 0.266 0.904 0.295 0.769
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Event Day(t) AAV(%) se ttest p-value Remark
7 0.272 0.904 0.301 0.764
8 0.210 0.904 0.233 0.816
9 0.463 0.904 0.511 0.610
10 0.247 0.904 0.273 0.785
11 0.255 0.904 0.282 0.778
12 0.275 0.904 0.304 0.762
13 0.155 0.904 0.171 0.864
14 0.241 0.904 0.266 0.790
15 0314 0.904 0.348 0.729
16 0.487 0.904 0.538 0.591
17 0.403 0.904 0.446 0.656
18 0.274 0.904 0.303 0.763
19 0.195 0.904 0.216 0.829
20 0.185 0.904 0.204 0.838
21 0.143 0.904 0.158 0.875
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Event Day(t) AAR(%) se ttest p-value Remark
21 0.019 0.153 0.125 0.901
-20 -0.063 0.153 -0.415 0.679
-19 0.051 0.152 0.333 0.740
-18 -0.262 0.152 -1.715 0.089 s
-17 -0.378 0.153 -2.473 0.015 ok
-16 -0.265 0.152 -1.737 0.085 *
-15 -0.270 0.153 ] 778 0.079 *
-14 -0.005 0.153 -0.032 0.975
-13 0317 0.152 2.083 0.039 e
-12 -0.160 0.152 -1.048 0.296
=11 -0.068 0.153 -0.444 0.658
-10 0.092 0.152 0.604 0.547
-9 0.085 0.152 0.558 0.578
-8 -0.108 0.152 -0.706 0.481
-7 -0.240 0.152 215573 0.118
-6 0.111 0.152 0.725 0.469
=5 0.055 0.152 0.360 0.719
-4 0.171 0.152 1.119 0.265
E3 0.010 0.153 0.063 0.950
-2 0.032 0.152 0.209 0.835
-1 -0.279 0.152 -1.831 0.069 *
0 0.026 0.152 0.172 0.864
1 0.346 0.152 2.269 0.025 %
2 -0.136 0.152 -0.890 0.375
3 0.051 0.152 0.334 0.739
4 0.192 0.152 1.258 0.211
5 0.116 0.152 0.763 0.447
6 -0.009 0.152 -0.062 0.951

* flo WodAw

]

aa

NNADANIZTAY 10% ** Ao HodAynaada

a

N3z 5% *** Ao WodAyneada

a

NI 1%
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Event Day(t) AAR(%) se ttest p-value Remark

7 -0.012 0.153 -0.076 0.939

8 0.052 0.152 0.343 0.732

9 -0.202 0.153 -1.322 0.188

10 -0.132 0.153 -0.867 0.387

11 -0.102 0.153 -0.668 0.505

12 -0.140 0.152 -0.918 0.360

13 0.126 0.152 0.825 0411

14 -0.177 0.152 -1.158 0.249

15 -0.043 0.153 -0.279 0.781

16 -0.041 0.152 -0.268 0.789

17 -0.122 0.153 -0.795 0.428

18 -0.133 0.153 -0.873 0.384

19 0.093 0.153 0.610 0.543

20 0.021 0.153 0.140 0.889

21 0.122 0.153 0.800 0.425

t CAARY% SE t-test p-value Remark

CAR(-21,-11) -1.083 0.530 -2.044 0.041 %
CAR(-10,-2) 0.207 0.474 0.437 0.662
CAR(-1,+1) 0.093 0.266 0.349 0.727
CAR(+2,+10) -0.080 0.476 -0.167 0.867
CAR(+11,+21) -0.394 0.530 -0.744 0.457

* fin WodAn1aana

a

o

5%

@

Al

10% ** fip WodAYNNADANTZAY 5% *** Ap HodAyN1NA0a

a

N3 1%



PSunamseneinalnfmdsazay (AAV) vosiulszmasunsiu

Event Day(t) AAV (%) se ttest p-value Remark
-21 0.121 0.852 0.142 0.887
-20 0.115 0.852 0.135 0.893
-19 -0.031 0.852 -0.036 0.971
-18 -0.087 0.852 -0.102 0.919
-17 -0.006 0.852 -0.007 0.995
-16 0.002 0.852 0.002 0.999
-15 0.078 0.852 0.091 0.928
-14 0.038 0.852 0.044 0.965
-13 0.217 0.852 0.255 0.799
-12 0.072 0.852 0.084 0.933
-11 0.053 0.852 0.062 0.951
-10 0.004 0.852 0.005 0.996

-9 -0.044 0.852 -0.052 0.959
-8 -0.018 0.852 -0.021 0.983
-7 0.018 0.852 0.022 0.983
-6 -0.032 0.852 -0.038 0.970
=5 -0.019 0.852 -0.023 0.982
-4 -0.009 0.852 -0.010 0.992
-3 -0.095 0.852 -08111 0912
=2 -0.059 0.852 -0.069 0.945
-1 -0.104 0.852 -0.122 0.903
0 0.042 0.852 0.049 0.961
1 0.454 0.852 0.534 0.595
2 0.197 0.852 0.231 0.818
3 0.131 0.852 0.154 0.878
4 0.137 0.852 0.161 0.872
5 0.225 0.852 0.264 0.792
6 0.211 0.852 0.248 0.804
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Event Day(t) AAV(%) se ttest p-value Remark
7 0.198 0.852 0.233 0.816
8 0.027 0.852 0.032 0.974
9 -0.024 0.852 -0.028 0.978
10 0.042 0.852 0.049 0.961
11 0.023 0.852 0.027 0.978
12 0.011 0.852 0.013 0.990
13 0.107 0.852 0.126 0.900
14 0.124 0.852 0.146 0.884
15 0.147 0.852 0.172 0.864
16 0.168 0.852 0.197 0.844
17 0.117 0.852 0.137 0.891
18 0.123 0.852 0.144 0.886
19 -0.006 0.852 -0.007 0.994
20 -0.116 0.852 -0.136 0.892
21 -0.009 0.852 -0.010 0.992
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