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3.5.8 M3 IannuuNuE1aa Root Mean Square Error (RMSE)
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M3197 4.1 naasdamaneuuNULazmManaetvesidsany ldun daseduaaia (MKT), Taseduyuia (SMB), Tadearuyanl (HML), ade

aumsiimls RMw), Tasodumsasnu (CMA) uazifadoau Tumudy (UMD)

(vivime: Josazeell)

i MKT SMB HML RMW CMA UMD
2011 3.34% -5.12% -9.82% 8.46% 8.84% 3.26%
2012 32.17% 11.91% 8.24% 1.32% 6.52% 32.00%
2013 -4.66% 2.32% 13.16% -0.87% 17.72% 5.37%
2014 16.93% 14.78% -0.48% -6.11% 2.03% 8.81%
2015 -13.41% 4.53% 7.49% 8.91% 3.17% 8.00%
2016 20.66% 0.23% 14.24% 3.14% 8.93% 4.65%
2017 14.81% -8.01% 7.30% 7.60% 4.13% 7.94%
2018 -9.51% -22.35% 20.66% -8.97% 11.01% 21.05%
2019 2.56% -7.72% -18.18% 7.70% -14.97% 0.82%
2020 -0.60% 12.22% -7.89% 8.40% 22.09% 6.63%
2021 16.99% 32.87% 9.73% -6.06% -0.44% 17.28%
2022 3.76% -7.67% -7.25% -6.04% 9.98% -7.20%
2023 -14.72% -1.87% 5.78% 8.24% 8.88% 18.84%
§asmaneuImds (% Aol) 5.26% 2.01% 331% 1.98% 6.27% 9.81%
MABEFIUVDIOATINANDLINY (% AD1l) 3.34% 0.23% 7.30% 3.14% 8.84% 7.94%
z%maﬁmmummgm (% Aol 14.25% 13.77% 11.21% 6.82% 9.34% 10.14%
f1 Sharpe Ratio (791)) 0.3687 0.1459 0.2949 0.2900 0.6719 0.9673
é’mmammmumnﬁqﬂ (% aoil) 32.17% 32.87% 20.66% 8.91% 22.09% 32.00%
Sanmaneunmuioniian (% Aot -14.72% -22.35% -18.18% -8.97% -14.97% -7.20%
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(MKT), fadearuvuia (SMB), aseduyan (HML), Tasedumssiimls @Mw), Tasediumsasu (CMA) uazilasedu Tumusdn (UMD)

FACTORS MKT SMB HML RMW CMA UMD
MKT 0.0188
SMB 0.0080 0.0175
HML 0.0004 0.0001 0.0116
RMW -0.0019 -0.0009 -0.0028 0.0043
CMA -0.0016 -0.0006 0.0028 -0.0007 0.0080
UMD 0.0030 0.0032 0.0058 -0.0010 0.0004 0.0095

H a 4 v v @ o o J @ o
M3197 4.3 LAAUUATNFANUFUWUT (Correlation) Vo10ATIHARBULNUT BT VO IUNDDNINaIU TaslFTaTea ey Taun Tateduaaia (MKT), Tadoaiu

Y119 (SMB), asedruyas (HML), Tadeaumsiiimls RMw), Tasedumsasnu (CMA) naziladoaiu Tumudy (UMD)

FACTORS

MKT

SMB HML RMW CMA UMD
MKT 1
SMB 0.4399 1
HML 0.0278 0.0060 1
RMW -0.2167 -0.1028 -0.3897 1
CMA -0.1292 -0.0478 0.2891 -0.1144 1
UMD 0.2238 0.2488 0.5556 -0.1533 0.0471 1
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M3ANYINYI BLM-6 Factors (Cap 5%) Udad U 1uIuaoun 140a 3 mana uunus1gaauiga

1 A a d 1A I a g 1
ANAAIANINNGA AAY 53.21% ABIABY 509893111 BLM-CAPM (Cap 5%) ARidu 51.92% Ao

a I~ 1 [ %
1ABU AUAIY BLM-3 Factors (Cap 5%) 148 BLM-3 Factors (Cap 10%) Aauilu 50% asideouminu

Tuvaizi BLM-CAPM (No Cap) imtfesiiganailu 45.51%

o

taziloNsaNNnNguUUaNNININTdadIusas AR LN UAIUIR U IBROUARAD
Y A Y ' A " W a I
HoenNga 1&1A BLM-3 Factors (Cap 10%) 1ag BLM-6 Factors (Cap 10%) NUAUNINY AaLilu
4 =} o < 1 A o [ a a
42.95% 1S euNeunUaa1nIiY 131Aa1a N0 AT INAAB LN UAIUIDUT18IADUAA AL
1T A I A
WINN AN U 44.87% (AINAT 1IN 4.4)
1 % (% e’d’ Y ds! g’/ 9 1 A A d' d' 1
NAUUANNININTT NUVUNIHUA TRRAAD UUNUTIUAUIIBIADUNUINNTATEHIN
A v o ! N = ' ' = v il P2 A A o
D9ATOINANNTNYG (Maximum Gain) DABYIZHIN 19.55% D9 19.91% diothou onfTeumeuiy
< 1 =\ [ a ~ ~ 1 1 v
amavziu laaaalinano uunudinue@euNuINNgANINNIIND 20.55% AvKADN Hido
] Y ]
mmﬂmmﬂﬂquwﬁ’ﬂm%’wE'fmﬁ%ﬁﬁu (MUAT N 4.4)

2 ) o W2 g BRY v ' a A Aa
1!@ﬂﬂ'lﬂllﬂ@llﬁaﬂﬂﬁwﬂﬂﬁﬁ'l\iﬂl‘l!ﬂﬁﬁllﬂslwWﬁﬁﬁ]ﬂllﬂuﬁ’)umuﬁWﬂlﬂ@u“ﬂﬂﬂﬁﬂ
{ J o [ J 1 1 1 4
MNNGATZHINDOATOMANNSNG (Draw Down) HA10G3Z1HI1 -19.90% D4 -21.34% AvLADY 10
= o 3 Y =\ [ a A Aa ~ (= 1
L“leiEl‘lJLVIEJUﬂ‘]JG]ﬂ'Iﬂi]glwuul,ﬂrJ'l@a'lﬂiJWﬁ@']E]']JLL‘VI‘L!?('J‘L!!,ﬂ‘LIi']El!,ﬂ't')uﬂ@lﬂaUNWﬂWQQﬂQLWHQLLﬂ -
1 A é A A 9 1 1 [ [ c’d‘ 9 ds! d‘
15.87% 919190 U BID9AAAVUDYININNQAUUANNITNINTINUU (MUAITNN 4.4)
{ @ ' o o oA
Glllﬁ'li%‘lﬁ 4.6 Ll’dﬂ\iﬂﬂ51Wﬁ§l@ﬂuﬂu§'}u'§1fﬁj (Total Return) GU’E)\?ﬂﬁ]ll‘l’?ﬁﬂTlﬁWflﬁ
Y
' [ [ 4 o o v '
ﬁ%}']\iﬁuuagﬂquﬂﬁﬂ‘VIiWﬂﬁ?ﬂﬂ“ﬁﬁ@ﬁ?ﬂiﬂfJﬂ']‘Ll'Jﬂl%']ﬂﬂ@]i']ﬂﬁﬁﬁ]ﬂuﬂui']ﬂlﬁ@uﬂl@ﬂﬂij}l
@ o d @ I 1Y
wanning uazal5uldiusasmanouunuseildensgu 12
uazﬂlumiwﬁ 4.7 HAAIHANTNATOUDATINAADLLUNUTIN (Total Return) i'lﬁllﬁ@u

' o [ u’g’.: ' v @ [ °
VAINQNHANNINWINN 9 NV MIUAUOATINANDULNUIINVBIATHADIA (SET100TRI) 914U 156
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wou TasldisdszuumareaumsonnsFaudunsa (Regression) 1u%19328212a158 13147

f.7.2011 - A.7.2024



4 @ 1 a 1 o o oA 2 o 1 a { 1 ' {
ﬂ]'i]\‘iﬁ 4.4 UAANDATINAADULNUTIUINUY (Excess Return) ‘Uf’NﬂquﬂaﬂﬂiWﬂﬁﬁ%Wﬂ%uﬁWﬂﬂ, ’ammaﬁammumumumﬁﬂ, RIS IYISTIERISIRY

UINTIY, f Beta, f Sharpe Ratio, f Treynor Ratio Lag A Jensen’s Alpha

(miae: Yewvazdoll)

BLM — BLM - BLM - BLM - BLM - BLM - BLM - BLM - BLM -
il CAPM CAPM CAPM 3 Factors | 3 Factors | 3 Factors | 6 Factors | 6 Factors | 6 Factors | SET100TRI
(CAP 5%) | (CAP 10%) (CAP 5%) |(CAP 10%) (CAP 5%) |(CAP 10%)

2011 1.76% 18.82% 16.43% 1.72% 18.77% 16.48% 2.08% 19.16% 17.44% 14.32%
2012 21.79% 28.02% 19.03% 27.06% 31.05% 31.04% 25.36% 27.17% 25.29% 24.52%
2013 -0.92% -16.37% -8.87% 1.09% -16.63% -7.37% -0.84% -16.39% -8.84% -8.74%
2014 3.64% 10.78% 3.72% 3.65% 10.78% 3.73% 3.64% 10.78% 3.72% 7.81%
2015 -0.79% -7.51% -5.84% -0.78% -7.50% -5.83% 1.74% -7.80% -4.05% -9.16%
2016 -0.83% 11.60% 3.11% -0.83% 11.60% 3.11% -0.80% 11.61% 3.13% 13.92%
2017 16.03% 8.47% 15.67% 16.49% 8.42% 16.06% 16.47% 8.42% 16.07% 17.43%
2018 -13.22% -5.80% -11.66% -8.89% -6.37% -11.44% -13.22% -5.80% -11.66% -3.10%
2019 -12.00% -17.50% -15.33% -12.00% -17.50% -15.33% -12.00% -17.50% -15.33% -18.88%
2020 31.34% 17.40% 19.69% 31.35% 17.40% 19.69% 31.35% 17.40% 19.69% 16.97%
2021 1.46% 10.64% 3.46% 1.46% 10.64% 3.46% 0.42% 10.76% 2.60% 6.64%
2022 -16.83% -9.21% -13.74% -16.83% -9.22% -13.74% -16.83% -9.22% -13.74% -6.32%
2023 -2.76% -9.44% -7.97% -2.76% -9.44% -7.97% -3.81% -9.44% -6.90% -8.69%

8¢S



4 @ 1 a 1 o o oA 2 o 1 a { 1 ' {
ﬂ]'i]\‘iﬁ 4.4 UAANDATINAADULNUTIUINUY (Excess Return) ‘Uf’NﬂquﬁaﬂﬂiWﬂﬁﬁ%Wﬂ%uﬁWﬂﬂ, ’ammaﬁammumumumﬁﬂ, RIS IYISTIERISIRY

U191, f1 Beta, i Sharpe Ratio, f Treynor Ratio Lag A Jensen’s Alpha GD))

BLM - BLM — BLM — BLM - BLM — BLM - BLM — BLM - BLM -
?J CAPM CAPM CAPM 3 Factors 3 Factors 3 Factors 6 Factors 6 Factors 6 Factors | SET100TRI
(CAP 5%) | (CAP 10%) (CAP 5%) | (CAP 10%) (CAP 5%) | (CAP 10%)
oY INan UINUAIUNUINGY (% Vi@fﬂ) 2.21% 3.07% 1.36% 3.13% 3.23% 2.45% 2.58% 3.01% 2.11% 3.59%
dimﬁmmumﬂi@“ (% Vii’ﬁj) 18.50% 17.19% 17.61% 18.71% 17.14% 17.59% 18.61% 17.10% 17.73% 16.32%
Beta (SET100TRI) 0.8632 0.9453 0.9192 0.8619 0.9447 0.9187 0.8691 0.9384 0.9257 1.0000
Sharpe Ratio (Vii’ﬁj) 0.1192 0.1785 0.0773 0.1674 0.1886 0.1394 0.1388 0.1761 0.1189 0.2202
Treynor Ratio (% #iol)) 0.03% 0.03% 0.01% 0.04% 0.03% 0.03% 0.03% 0.03% 0.02% 0.04%
Jensen's Alpha (% déﬁJ) -0.90% -0.33% -1.94% 0.04% -0.16% -0.85% -0.54% -0.36% -1.22% 0.00%
% a*.’nmmﬁeuﬁwammmugaimam
" 45.51% 51.92% 48.08% 47.44% 50.00% 50.00% 46.79% 53.21% 48.72% 0.00%
(156 oY)
SaswanouimudAuadsiigand
. A 2.23% 1.36% 1.78% 2.34% 1.37% 1.76% 2.22% 1.17% 1.90% 0.00%
na1A (% NBIADH)
% MR UNNANDUINUAINIINAIA
- 54.49% 48.08% 51.92% 52.56% 50.00% 50.00% 53.21% 46.79% 51.28% 0.00%
(156 o)
dRTIHANBUUNUT DM AAAINN
-1.52% -0.93% -1.43% -1.62% -0.83% -1.35% -1.55% -0.80% -1.46% 0.00%

AAA (% ABIADM)

6S



4 @ 1 a 1 o o oA 2 o 1 a { 1 ' {
ﬂ]'i]\‘iﬁ 4.4 UAANDATINAADULNUTIUINUY (Excess Return) ‘Uf’NﬂquﬂaﬂﬂiWﬂﬁﬁ%Wﬂ%uﬁWﬂﬂ, ’ammaﬁammumumumﬁﬂ, RIS IYISTIERISIRY

U191, f1 Beta, i Sharpe Ratio, f Treynor Ratio Lag A Jensen’s Alpha GD))

BLM - BLM — BLM — BLM — BLM — BLM — BLM — BLM - BLM -
?] CAPM CAPM CAPM 3 Factors | 3 Factors | 3 Factors | 6 Factors | 6 Factors | 6 Factors SET100TRI
(CAP 5%) |(CAP 10%) (CAP 5%) |(CAP 10%) (CAP 5%) [(CAP 10%)
% SR UTHano UMM LIN
- 53.21% 55.77% 55.13% 53.85% 56.41% 57.05% 53.85% 55.77% 57.05% 55.13%
(156 101)
% srudeufinanoumiluay
- 46.79% 44.23% 44.87% 46.15% 43.59% 42.95% 46.15% 44.23% 42.95% 44.87%
(156 1a0%)
FnHanauIMua RN sS TS
A A , 3.72% 3.41% 3.41% 3.80% 3.38% 3.37% 3.74% 3.39% 3.38% 3.39%
o uniuuIn (% ABiAdM)
Farwanoumud MR Es§ T
a A - -3.84% -3.73% -3.94% -3.86% -3.76% -4.01% -3.90% -3.71% -4.08% -3.50%
wmauiiiluay (% netaan)
é‘)'mmamemmudmsﬁuﬁgaﬁqﬂ
Vo 19.91% 19.91% 19.56% 19.91% 19.91% 19.55% 19.91% 19.91% 19.55% 20.55%
(% AdLAdU)
é’mmamammudmsﬁuﬁéﬁﬁqﬂ
-21.33% | -19.90% [ -20.69% | -21.34% | -19.90% | -20.69% | -21.34% | -19.90% | -20.69% -15.87%

(% Ao1RoY)

09



Y o ' a v o @ s & ' o o J a
ﬂ1§1~1ﬁ 4.5 LAAINANITNATBUDATINAABUUNUTIUINUY (Excess Return)SWﬂlﬁ@uT@Qﬂ@‘NﬂﬁﬂﬂiWﬂﬂﬁ 9 Ny WNIUNUOATIHAADULUNUTIUINUVDY

fiinana (SETI00TRI) $1149% 156 1hou Taeldnslssanummeaumsonnoodauduasa (Regression) 1319528238152 1341 A.A.2011 D93) 77,2024

SET 100 TRI o B R’ F N

-0.0007 0.8632 etk

BLM - CAPM (0.0028) (0.0592) 0.5796 212.2744 156
-0.0003 0.9453 sk

BLM — CAPM (CAP 5 %) (0.0018) (0.0375) 0.8049 635.4262 156
-0.0016 0.9192 stk

BLM — CAPM (CAP 10%) (0.0021) (0.0456) 0.7252 406.3153 156
0.00003 0.8619 sk

BLM - 3 Factors (0.0029) (0.0610) 0.5648 199.8435 156
-0.0001 0.9447 stk

BLM - 3 Factors (CAP 5%) (0.0017) (0.0370) 0.8090 652.2496 156
-0.0007 0.9187 Kotk

BLM - 3 Factors (CAP 10%) (0.0021) (0.0455) 0.7259 407.8823 156
-0.0005 0.8691 stk

BLM - 6 Factors (0.0028) (0.0595) 0.5809 213.4723 156
-0.0003 0.9384 Hokk

BLM - 6 Factors (CAP 5%) (0.0018) (0.0376) 0.8017 622.5615 156
-0.0010 0.9257 Hesksk

BLM - 6 Factors (CAP 10%) (0.0022) (0.0458) 0.7259 407.9079 156

[ a

v v o a ] I @ ' o w
nnemg 1) seaudedingynieananisesnilu 3 sgau 1AuR 10% (%), 5% (**) uag 1% (***) mudiau

9

1 1< J o
2.) mluruauugasn Standard Error UD4UVINADI

19



4 @ 1 o o oA 2 o 1 a { R {
ﬂ'ﬁ]\?ﬁ 4.6 LAANDATINANDULNUITIN (Total Return) sllf’)\?ﬂquﬁaﬂﬂﬁWﬂ‘ﬁﬁ%’N%uﬁWﬂﬂ, @@]i’]WﬁﬂﬂUl!ﬂu’ﬁ?uLﬂulﬂaﬂ, ﬂ’]ﬁ')ulﬁﬂ%ﬂuu’]@iﬂ’]u,

A1 Beta, I Sharpe Ratio, f Treynor Ratio 1azA1 Jensen’s Alpha

(miae: Yewvazdoll)

BLM - BLM - BLM - BLM - BLM - BLM - BLM - BLM - BLM -
?l CAPM CAPM CAPM 3 Factors 3 Factors 3 Factors 6 Factors 6 Factors 6 Factors | SET100TRI
(CAP 5%) | (CAP 10%) (CAP 5%) | (CAP 10%) (CAP 5%) | (CAP 10%)

2011 4.80% 21.87% 19.47% 4.76% 21.81% 19.52% 5.12% 22.20% 20.48% 17.36%
2012 24.61% 30.84% 21.86% 29.88% 33.87% 33.86% 28.19% 29.99% 28.12% 27.34%
2013 1.47% -13.98% -6.48% 3.48% -14.24% -4.98% 1.55% -14.01% -6.45% -6.36%
2014 5.62% 12.76% 5.70% 5.63% 12.76% 5.71% 5.62% 12.76% 5.70% 9.79%
2015 0.67% -6.05% -4.38% 0.68% -6.05% -4.37% 3.19% -6.35% -2.59% -7.70%
2016 0.57% 13.00% 4.51% 0.58% 13.00% 4.52% 0.61% 13.01% 4.54% 15.33%
2017 17.23% 9.67% 16.86% 17.68% 9.61% 17.26% 17.67% 9.62% 17.26% 18.62%
2018 -11.89% -4.47% -10.33% -7.56% -5.03% -10.11% -11.89% -4.47% -10.33% -1.77%
2019 -10.65% -16.16% -13.98% -10.65% -16.15% -13.98% -10.65% -16.15% -13.98% -17.53%
2020 31.76% 17.82% 20.10% 31.76% 17.82% 20.10% 31.76% 17.82% 20.10% 17.38%
2021 1.87% 11.05% 3.87% 1.87% 11.05% 3.87% 0.84% 11.17% 3.01% 7.05%
2022 -16.01% -8.40% -12.92% -16.01% -8.40% -12.93% -16.01% -8.40% -12.93% -5.51%
2023 -0.79% -7.47% -6.01% -0.79% -7.47% -6.00% -1.84% -7.47% -4.94% -6.72%

4



Y v U @ (% s 2 @ U a { U ' {
ﬂ]i]dﬁ 4.6 LAAIDATINANDULUNUTIN (Total Retul‘n)GIJ@QﬂquﬂﬁﬂﬂiWﬂﬁﬁ%?ﬂeﬁUfiWUﬂ,9@51Na¢l@ﬂu°ﬂut’f’)ulﬂulﬂaﬂ,ﬂWﬁ?ulﬁﬂﬂlUuN’lﬂiiWﬂ,

i Beta, i Sharpe Ratio, i Treynor Ratio 1Az A Jensen’s Alpha (ﬂ'@)

BLM — BLM — BLM — BLM — BLM — BLM — BLM — BLM — BLM —
?J CAPM CAPM CAPM 3 Factors 3 Factors 3 Factors 6 Factors 6 Factors 6 Factors [SET100TRI
(CAP 5%) | (CAP 10%) (CAP 5%) | (CAP 10%) (CAP 5%) |(CAP 10%)
AT INANDUUNUIINNAY (% MB1)) 3.79% 4.65% 2.94% 4.72% 4.81% 4.04% 4.16% 4.59% 3.69% 5.18%
TMDBAUUINAIFIU (% AB1)) 18.50% 17.20% 17.62% 18.72% 17.15% 17.61% 18.61% 17.11% 17.74%|  16.32%
Beta (SET100TRI) 0.8630 0.9456 0.9194 0.8620 0.9450 0.9193 0.8691 0.9386 0.9262 1.0000
Sharpe Ratio (Giﬁﬁj) 0.2048 0.2705 0.1671 0.2519 0.2808 0.2292 0.2238 0.2686 0.2081 0.3171
Treynor Ratio (% o1)) 0.04% 0.05% 0.03% 0.05% 0.05% 0.04% 0.05% 0.05% 0.04% 0.05%
Jensen's Alpha (% n91)) -0.68% -0.24% -1.81% 0.25% -0.08% -0.72% -0.33% -0.26% -1.10% 0.00%
% 1A UiiNanoUINUgINI
- 45.51% 51.92% 48.08% 47.44% 50.00% 50.00% 46.79% 53.21% 48.72% 0.00%
Aa1a (156 1ADN)
BN IHAADUINUTINRALNGINI
oA 2.36% 1.49% 1.92% 2.48% 1.50% 1.90% 2.36% 1.31% 2.04% 0.00%
A8 (% ADIADH)
% UIUADUNNAADVUNUMIN
) 54.49%|  48.08%| 51.92%|  52.56%|  50.00%|  50.00%|  53.21%|  46.79%|  51.28% 0.00%
Aa1a (156 1AN)
ONIIHANDUUNUIINDALNAINN
-1.39% -0.80% -1.30% -1.49% -0.70% -1.23% -1.42% -0.67% -1.34% 0.00%

AAA (% ABIADY)

€9



4 [ 1 o v oA 2 o 1 a { R {
ﬂ]ﬁ]\‘iﬁ 4.6 LAANDATINANDULUNUIIN (Total Return) 61]6\1ﬂquﬂaﬂﬂﬁWﬂ‘ﬁﬁ%’N%uﬁ1ﬂﬂ, ﬂﬂﬁ1Wﬁﬁ@Uleuﬁ?ulﬂutﬂaﬂ, ﬂ’]ﬁ')l‘llﬁﬁl\ulluu1ﬂﬁﬁ']u,

f1 Beta, A1 Sharpe Ratio, A1 Treynor Ratio 1t8%f1 Jensen’s Alpha (719)

BLM — BLM — BLM — BLM — BLM — BLM — BLM- | BLM- BLM —
?.I CAPM CAPM CAPM 3 Factors | 3 Factors | 3 Factors | 6 Factors | 6 Factors | 6 Factors |[SET100TRI
(CAP 5%) |(CAP 10%) (CAP 5%) |(CAP 10%) (CAP 5%) |(CAP 10%)
% MR uNNanuNNuUIN
- 58.85% 57.05% 55.77% 53.85% 56.41% 57.69% 55.13% 56.41% 57.69% 55.77%
(156 1A9M)
% $10MAUTHano UMM A
- 46.15% 42.95% 44.23% 46.15% 43.59% 42.31% 44.87% 43.59% 42.31% 44.23%
(156 1A9M)
ONTIHANDUINUIT D AT IHT U UN
- . A 3.81% 3.47% 3.51% 3.93% 3.52% 3.47% 3.79% 3.48% 3.48% 3.49%
huun (% neaeu)
SNTIHANDUINUIT DA TS U UN
- . - -3.76% -3.70% -3.86% -3.74% -3.63% -3.94% -3.89% -3.63% -4.01% -3.42%
Wuay (% neaen)
é’mmaﬂemmmmﬁgaﬁqﬂ
. 19.98% 19.97% 19.63% 19.97% 19.98% 19.62% 19.97% 19.98% 19.61% 20.59%
(% MDIABY)
é’mmaﬂammmmﬁe‘hﬁqﬂ
-21.25% | -19.81% | -20.60%| -21.25%| -19.82% | -20.61%| -21.26%| -19.82%| -20.61%| -15.79%

(% Ao1RDY)

9



RS U

A1519% 4.7 LAAIHANITNATOUOATIHAADUUNUITIN (Total Return) T10LADUVDINGUHANNTNENT 9 NN 1ROUAVIATINAADUUNUITINVDIAFLAAIA

(SET100TRI) $113U 156 1oy TaslditilszumnamaisaumsonoosiFuduns (Regression) 1u393z8zna1senngd) a.a. 2011 041 a.q. 2024

SET 100 TRI o B R’ F N

-0.0006 0.8630 okt

BLM — CAPM 0.0028) 0.0592) 0.5797 212.2759 156
-0.0002 0.9456 -

BLM — CAPM (CAP 5%) (0.0018) 0.0375) 0.8051 636.1297 156
-0.0015 0.9194 .

BLM — CAPM (CAP 10%) 0.0022) 0.0456) 0.7254 406.7719 156
0.0002 0.8620 ..

BLM — 3 Factors 0.0029) (0.0609) 0.5650 200.0032 156
-0.0001 0.9450 A

BLM — 3 Factors (CAP 5%) 0.0017) 0.0370) 0.8092 653.0475 156
-0.0006 0.9193 N, |

BLM — 3 Factors (CAP 10%) (0.0021) (0.0455) 0.7263 408.5970 156
-0.0003 0.8691 e

BLM — 6 Factors 0.0028) 0.0595) 0.5811 213.6316 156
-0.0002 0.9386 -

BLM - 6 Factors (CAP 5%) (0.0018) (0.0376) 0.8019 623.2445 156
-0.0009 0.9262 k%

BLM — 6 Factors (CAP 10%) 0.0022) 0.0458) 0.7262 408.5457 156

v o

@ @ aa ' < @ J o_ v
nneme): 1) seauisdingniadatlseaniu 3 szau 18U 10% (%), 5% (**) 1AL 1% (**%) AuaIa

<3 1

2.) M lursauaasn Standard Error U04uU1U1804

S9
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4 a 4 1
Tua15199 4.8 dzuaaauaInga1un1lssIuI21 (Variance-Covariance) U9
@ 1 a = 1 [ [ S 9 d? =< dy = v
BATIHAADLUNUTIMAUT WL UDINQUUANNININATNVY FI01TNUILVONDIANNAUNIY

@ YA 4 J U @ 4 J
uazmmauwuﬂumimﬁaullmszmnﬂqnwaﬂmwa Wan131 BLM — 6 Factors (Cap 5%)

HanuAumIuiiosiga o4 0.0135 ag BLM — 3 Factors (Cap 5%) HiA1udumIuuniga og

u

{ 1 @ v dA . I 1 v 1 1 1 @ [ 4
1 0.0213 LL@%‘VJﬂﬂQNﬁﬁﬂﬂﬁWﬂﬁﬂ? Covariance 1T uuInA9NU HEANNUAASNANUANNTNY

tﬂ' a = [ A A 9 é’ Y

ma’au”lm"lﬂ1uﬂﬁmammﬂum@mmﬂumummuﬂu
{ a 4 v v [ J a
@]'Iﬁ'l\‘iﬁ 4.9 HFEAUUATNHEANNTUWUT (Correlation) VBIDATINANDULUNUTIUINU

=1 1 ] [ o 9 dsf dy Y < 1 1 1 1 [ [ 4 A
518ﬂﬂl@ﬁﬂ@ﬂﬁﬁﬂﬂﬁWﬂ‘ﬂﬁiNﬂlu @]151\11&%&!@1@\1114!141!’NLL@Iﬁ%ﬂﬂQMWﬁﬂﬂﬁWﬂﬂ%!ﬂﬁﬂuqﬁﬂ

A [ A [ 1 U U 1 [ (% o g‘./ =l 9 A
muauﬂumﬂmummmm"lﬁu Wawmﬂuﬂ’quﬂwaﬂmwamﬁmmmTumﬂaeu”lm”lﬂ

Tunamaferny Tastmanuduius 2119 0.73 - 0.99

o

{ ' o o 1 ! 4
@131\1‘17] 4.10 LA TUANWUT (Correlation) ié'iW'NQNaﬁfJULLWHﬁﬂ'lﬂﬂTim

A

i 9 Y
10UV DT1809 BLM AUMaao Dunuinadussvesngunannindiadediu a1

o o A 1 o 1 ) o a
ﬂ’JWﬂJﬁlJWM‘ﬁﬁHQJ}TGLﬂg 1LL‘]Jﬁ’NLL‘]J‘]J%Tﬁ’EN‘ldJﬂ’JWNLLMUEJWQ’\‘IEl“LlﬂWiVHquJTIﬁVHQﬂ”lﬁ
4 1 1 [ (9 7 1o o 901 @
mﬁeu”lmmamam Nafﬂﬁﬁﬂvﬂ/\lﬂ”ﬂ ﬂﬁqll'ﬂﬁﬂﬂiWﬂﬁNIM%TﬂﬂuWWuﬂﬂWiﬁ\‘lnublu
@ @ 4 : (% 1 1 1 4 o w ¥ o
“Viﬁﬂ‘ﬂﬁ’WfJ“Viﬁ\'iﬁ’J (No Cap) ﬁﬂ?@gigﬁ’ﬂx‘l 0.4418 - 0.4577 Lﬁ@ﬁ]WﬂﬂuWﬁl‘!ﬂﬂﬁﬁ\‘inuiu

v =

wanninanilsagaga Ly 5% (Cap 5%) 1z 1dA1anas 0431119 0.3996 - 0.4075 LAY

Y
o %

A o v v R o 1 Aa o Y1 Y
STRLT ‘uuWiuﬂmﬁamu“luwaﬂmwsmmmqaqﬂ”lmﬂu 10% (Cap 10%) vz 1va1 14

o—

g o

dy & Y < 1 o o A Y 1 Y
ZTQ"U‘L!HJH 0.4714-0.4870 Cﬁﬂllﬁﬂﬂiﬁl‘ﬁu’ﬂ NITINAUINUNINTEAD 10% ﬁﬁﬂii‘l"b”)ﬂiﬂ

U

Y
u‘umﬁ’mmﬁmwwammmummmm”lﬁ”lﬂﬁ}mmmmdiu
A A 2 1 A v A Y Aa . v AN
WOWITUIDIAANMNVIAUVUIINAYUD 10N (Tracking Error) Tagartinonain

v v v Y
SET100TRI (#110U$13199 4.10) ﬂqm@i’mﬂmnmuﬁmmmmaammm%ﬁ‘lﬁlmuﬁu Wa

1 1 (% o I To o %’ o = ] J
WU ﬂ@}l‘WE‘]ﬂ‘I/ISWEJVllhli]"Iﬂﬂu”lﬁuﬂﬂ"liaQnu (No Cap) UMBYITNIN 12.99% - 13.20%

9
[ o %

i) 9 1
Wesnaimiinn13aenu (Cap 5%) 91291 1A IGIUUDETZ1I19 14.07% - 14.45% taziile

9
v o w o v

ydusinatimiinmsanu (Cap 10%) slkaiaaauegh 12.09% - 13.15% udas i

oe

v
v A

o 1 { [ Fl
NTANAUINUNN 10% ’mmiamaaﬁmmgﬁmmumﬂmﬁ”lﬂ

9 o w %’ o { 1 Y [ [ a Y ]
LLMﬂ15ﬂ1ﬂﬂu1ﬁuﬂﬁ 10% %zma“lmmajmammmwwwuamm@”lmmu

v
a o v A

v ay Y T A ~ Y 1o o A 1 v @
muuazmmn@%u‘lmmuﬂmmamfmﬂ‘u”lmmﬂmamﬂmn 5% meaawﬂmmmq
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IS v A

= < A o v o T v e 1 J <3
%Glﬁ}LWHQWﬂWﬁWﬁﬂJWH‘Hﬂﬁﬂﬂ@giui%ﬂ‘ﬂ@n ’ET'J‘L!ﬂ"lﬂ'J"IﬂJL’]JEN!‘]JH%"Iﬂﬂ"]fUﬂﬂ’E)HEﬁI"NQQ

dy 1 4 4 =
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v A a

~ ' = Y ° A A Y Y
‘]J'N‘]JfNiJﬂWﬁ\‘]LﬂuﬂT] 100% %Qﬁ?ﬂ”lﬂ'NLL‘U‘]Jﬂ"lﬁ’é]QiJﬂ'J"I‘JJﬂTﬂ!ﬂﬁ@uq%m%ﬂ']ﬂﬂ']ifhlblﬂ
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1 a 4 1 o 1 a 1 @ o oA 2
ﬂ]i]\?ﬁ 4.8 ugauuaInFaNulsdsiuiw (Variance-Covariance) GUfoJ@Iﬁ']Waﬂﬂ‘ULLWHﬁ?HLﬂHﬁWﬂﬂﬂlﬂﬂﬂquﬂaﬂ‘Vlﬁ‘Wﬂﬁﬁ%ﬁ\?ﬁu

BLM - BLM — BLM - BLM - BLM - BLM - BLM - BLM - BLM -
BLM Portfolio CAPM CAPM CAPM 3 Factors 3 Factors 3 Factors 6 Factors 6 Factors 6 Factors
(CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%)
BLM - CAPM 0.0175
BLM — CAPM (CAP 5%) 0.0136 0.0200
BLM — CAPM (CAP 10%) 0.0146 0.0162 0.0155
BLM - 3 Factors 0.0178 0.0141 0.0147 0.0184
BLM - 3 Factors (CAP 5%) 0.0141 0.0206 0.0167 0.0147 0.0213
BLM - 3 Factors (CAP 10%) 0.0163 0.0183 0.0170 0.0169 0.0190 0.0196
BLM - 6 Factors 0.0181 0.0142 0.0150 0.0185 0.0148 0.0171 0.0188
BLM - 6 Factors (CAP 5%) 0.0135 0.0199 0.0161 0.0139 0.0205 0.0181 0.0140 0.0198
BLM - 6 Factors (CAP 10%) 0.0155 0.0172 0.0163 0.0158 0.0178 0.0183 0.0161 0.0171 0.0174
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1 a J v o J @ 1 a 1 o o oA 2
ﬂ]i]\?ﬁ 4.9 LAAUUATINGANNTUWUTD (Correlation) ‘llf’Nf’)ﬂﬁWWﬁ@lf’)‘ULlﬂuﬁﬁulﬂuﬁ']fﬁjsllf’)\iﬂquﬁaﬂﬂﬁWﬂ‘ﬁﬁ%}N%u

BLM - BLM — BLM — BLM — BLM — BLM — BLM — BLM - BLM -
BLM Portfolio CAPM CAPM CAPM 3 Factors 3 Factors 3 Factors 6 Factors 6 Factors 6 Factors
(CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%)
BLM - CAPM 1
BLM — CAPM (CAP 5%) 0.7280 I
BLM — CAPM (CAP 10%) 0.8834 0.9205 1
BLM - 3 Factors 0.9918 0.7330 0.8725 1
BLM -3 Factors (CAP 5%) 0.7314 0.9988 0.9167 0.7399 1
BLM -3 Factors (CAP 10%) 0.8822 0.9244 0.9779 0.8921 0.9302 1
BLM - 6 Factors 0.9964 0.7318 0.8809 0.9939 0.7380 0.8918 1
BLM - 6 Factors (CAP 5%) 0.7243 0.9998 0.9210 0.7280 0.9979 0.9216 0.7270 1
BLM - 6 Factors (CAP 10%) 0.8847 0.9236 0.9928 0.8835 0.9251 0.9934 0.8905 0.9222 1
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3 1 ° . v o o J . v { d o { a 2 a
mznaﬁ 4.10 1Le¥AA1 Expected Return 310U V190N Black-Litterman, A1 HaNWUT (Correlation) 58‘I’i'JNNZWIE]’ULL‘VI“Llﬁﬂ1ﬂﬂ1§'ﬂ!ﬂﬂwaﬁ’ﬂﬂll‘ﬂu‘ﬁlﬂﬂﬁuﬂiQng
@ 1 ' 1 J o A a 1 a 1 { v o a
Lir%ﬂ‘lll‘ﬁﬂﬂﬂ’nuW‘L!W’Juﬂlﬁ]ﬂNﬁﬁNi%ﬁ’JNNﬁﬁﬂULmuﬁﬂiﬂﬂ”ﬁmﬂﬂﬂﬁﬂﬂﬂlmuﬂlﬂﬂﬁu‘ﬂ’iﬂ ‘Vﬁﬂ mmwmﬁmmumn%ua’ﬁqm (Tracking Error) U84
' [ @ o ' ~
nguHannINg luuaazi

(viue: Sovazanil)

BLM - BLM - BLM - BLM - BLM - BLM - BLM - BLM - BLM -

il CAPM CAPM CAPM 3 Factors 3 Factors 3 Factors 6 Factors 6 Factors 6 Factors
(CAP 5%) | (CAP 10%) (CAP 5%) | (CAP 10%) (CAP 5%) | (CAP 10%)
2011 36.49% 31.39% 35.56% 36.74% 31.58% 35.79% 37.94% 33.03% 37.12%
2012 40.17% 28.30% 31.76% 38.32% 28.12% 30.96% 37.73% 26.63% 30.04%
2013 25.78% 25.86% 26.84% 25.58% 25.14% 25.59% 25.97% 25.99% 27.00%
2014 36.80% 37.42% 36.77% 36.88% 37.47% 36.85% 36.77% 37.40% 36.74%
2015 28.23% 28.77% 28.60% 28.25% 28.79% 28.63% 27.19% 27.64% 27.76%
2016 22.11% 19.68% 21.63% 22.10% 19.67% 21.62% 22.01% 19.60% 21.54%
2017 19.94% 17.86% 19.87% 19.33% 17.51% 19.21% 19.21% 17.42% 19.11%
2018 16.51% 12.70% 15.14% 17.86% 13.76% 15.41% 16.50% 12.70% 15.14%
2019 12.11% 10.58% 11.60% 12.14% 10.61% 11.63% 12.15% 10.61% 11.64%
2020 19.55% 11.43% 14.44% 19.59% 11.45% 14.47% 19.60% 11.46% 14.47%
2021 13.77% 11.69% 13.90% 13.78% 11.70% 13.91% 14.72% 12.39% 14.85%
2022 14.94% 12.17% 13.62% 14.96% 12.19% 13.63% 14.96% 12.18% 13.63%
2023 10.39% 6.45% 7.29% 10.40% 6.46% 7.30% 11.23% 7.04% 8.11%
Correlation 0.4427 0.4024 0.4714 0.4418 0.4075 0.4870 0.4577 0.3996 0.4826
Tracking Error 12.99% 14.13% 12.09% 13.20% 14.45% 13.15% 13.13% 14.07% 12.55%
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H 1 a 1 ] 1 4 o [ Y] ! A 3 a 1
ﬂ]’i]ﬂﬁ 4.11 L!ﬁﬂ\‘]ﬂ?ﬂ'ﬂllWﬂWﬁTﬂﬁZW?TQ@ﬁiTNaﬂﬂﬂl!‘ﬂu“ﬁﬂ'lﬂﬂ'lﬁﬂ!ﬁ?llll‘ﬂﬂsﬂ'la@ﬂﬂUﬂﬁiTNaﬂﬂUl!ﬂuﬁmWﬁu%ﬁﬂ (Percentage Error) UBINQY

[ o dA o 9 49[ 1 ~
nannsnandaaivulunaaszdl

(miae: Yewvazdoll)

BLM - BLM - BLM - BLM - BLM - BLM - BLM - BLM - BLM -
?J CAPM CAPM CAPM 3 Factors 3 Factors 3 Factors 6 Factors 6 Factors 6 Factors

(CAP 5%) | (CAP 10%) (CAP 5%) | (CAP 10%) (CAP 5%) | (CAP 10%)
2011 86.84% 30.34% 45.25% 87.04% 30.92% 45.47% 86.51% 32.78% 44.83%
2012 38.73% 8.99% 31.18% 22.02% 20.48% 9.36% 25.30% 12.62% 6.39%
2013 94.30% 154.08% 124.15% 86.41% 156.66% 119.48% 94.04% 153.90% 123.91%
2014 84.73% 65.90% 84.49% 84.72% 65.94% 84.49% 84.73% 65.88% 84.49%
2015 97.64% 121.04% 115.32% 97.61% 121.00% 115.28% 88.25% 122.96% 109.33%
2016 97.41% 33.93% 79.13% 97.39% 33.91% 79.11% 97.23% 33.61% 78.93%
2017 13.61% 45.87% 15.11% 8.51% 45.09% 10.17% 8.00% 44.79% 9.65%
2018 172.03% 135.16% 168.22% 142.32% 136.57% 165.60% 172.04% 135.17% 168.22%
2019 187.99% 252.64% 220.51% 187.73% 252.25% 220.23% 187.68% 252.18% 220.18%
2020 62.42% 55.85% 39.21% 62.12% 55.58% 38.95% 62.06% 55.53% 38.90%
2021 86.40% 5.48% 72.16% 86.44% 5.53% 72.19% 94.32% 9.86% 79.71%
2022 207.15% 168.99% 194.92% 207.04% 168.92% 194.83% 207.07% 168.93% 194.85%
2023 107.64% 215.90% 182.37% 107.62% 215.72% 182.23% 116.39% 206.14% 160.86%

IL
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91113199 4.12 uaasAnNuAAIAAADY (Root Mean Square Error) VO
uuudiadluyiaszezinalll a.a. 2011 - A.7. 2023 9 RMSE ADAIAINAAIAIAAD Y
1 d’ d o d' a g a & 1 d‘ :: = o d'
FLUINHAADUVUNUNAIANTANUNAADLUNUNAAVUITI FIATNAIMUI8DINTIIUIEN
1 o A 3 4 a 1 < 1 o v J
UUUEININBIVY (U0H191591A1 RMSE 921911 14 2110U91809 BLM-3 Factors 1 Had W
o : o b4 ‘A 4
suudngalumsdszunummanouunu Tasiin1 RMSE migai 16.45% aoll luamgn
1111131889 BLM-6 Factors 118 BLM-CAPM 41089 16.56% 9101 1ag 16.76% @ o1l
AaINL
] < 4' a Aaa 9 a r'd .
atha lsnauilenageueadalasldn1531A5121¥N150A008 (Regression)
o [y a r'd 1 1 ]
Tagf1Muaa 110 asLABNAA ULNUAIANITAUVDIAIUANINAADUUNUTLHAN
o o 1o { ° o la 2 A
WaNNININgugILaznguANRae nazmruaanlsnufonano UINUNINATUIT VDI
1 1 1 [ [ L4 1 1 :; { { 1
AIUANNAADVUNUIEHINHANNTNINGUFIAZNGUAUNAY (A15199 4.13) HAWD
o gﬁ [ 1 a 1 1 1 o 1
HUVUTIA09M9 3 1uY 51 lUaN1T00TUIIEIUANHNANDVUNUIINAIAIANITDL ba INTIZA
] Y 1
B (Beta) N la1iu lifitfodragymieada uaza1 o (Alpha) #lFeTu1oHan0UUNUEIUATN
% d S w o %3 an 1 (%) 1 1 d 1 QU :) 1 1 1
mwzaan livediagymeadfsunu dauni R Nogluszaud aroglusg 2.74%-
1 o a d‘ Y Y ' [~ '
3.85% utlalmnuuuiiaeseiuvienmslasunilasvesaaialatioondn 4% uaasldiun
o 1 dyw (] a 1 [ [ o o 1 1 :,
puusrasurartgs luamsaesued A IIHAR D UUNUYBIHANN T NENGUFIAZ NGUAT

Tuai293] a.a. 2011 - .7, 2023



H 1 a { 1 { a 2 a 1 J 1 @ v Jd
ﬂ]i]\?ﬁ 4.12 Lm’ﬂﬂﬂ'lﬂ']'mwﬂwa'Iﬂ!.ﬂa853ﬁ'JNWaﬁ@ﬂllﬂuﬂWﬂﬂWiﬁ!Lﬁ%Nﬁ@]@ﬂl!ﬂu“ﬁlﬂﬂéﬁu‘ﬂ3\131@\‘]?(']1!?5]1\1WaﬁﬂUl!ﬂuﬁ%WﬂNﬁaﬂﬂﬁWﬂﬂQqul

HAZNGUANRALANIUDTIADUALAT Root Mean Square Error Y9ILAaZUDUTIA0

(miae: Yewvazdoll)

i BLM - CAPM BLM - 3 Factors BLM - 6 Factors
2011 13.03% 13.24% 12.59%
2012 23.28% 20.85% 22.73%
2013 18.13% 18.73% 18.51%
2014 8.88% 8.94% 8.86%
2015 8.18% 8.21% 6.35%
2016 16.81% 16.80% 16.64%
2017 14.11% 12.86% 12.71%
2018 11.80% 11.06% 11.80%
2019 0.07% 0.06% 0.06%
2020 36.49% 36.54% 36.56%
2021 5.73% 5.74% 5.16%
2022 12.40% 12.43% 12.42%
2023 6.71% 6.72% 7.70%

RMSE 16.76% 16.45% 16.56%
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H 1 4 { a 2 a 1 1 1 o @
ﬂ]iNﬁ 4.13 mewamimﬁamzmwwaﬂammumﬂmﬁmuazwammmuﬁmﬂﬁu%Nmmmumqwaﬂemmuizmnwaﬂmw

gNQUAASNQUA

'
1o

-

q

= o o = ya "y a Y . ] = =K A
RATAULDVTI09 U 137 Tael$35UszummAIeaunIsonR0aIFUdUAT (Regression) Tugeszezialsenined fA.f. 2011 991

f.¢1. 2024

SET 100 TRI o B R’ F N
0.0090 -0.3533

BLM - CAPM (0.1411) (0.5322) 0.0385 0.4407 13
-0.0024 -0.2910

BLM - 3 Factors (0.1393) (0.5226) 0.0274 0.3101 13
0.0008 -0.3020

BLM - 6 Factors (0.1435) (0.5398) 0.0277 0.3129 13

Hyameg

1.) sEAUNad

J [ 1 o
2.) ﬂ'lﬂl,u'NmU!lﬁﬂﬂﬂ'l Standard Error U834 UU10D

a ] I o 1 o w
auriaeanily 3 52a Taun 10% (¥), 5% (%) Uag 1% (++*) audia
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envIHaAR LUMUT I MR dENaz T IMTEUUMNATEIY

6.00% 21.00%
18.50% 18.71% 18.61% 19.00%
5.00% 17.73%
0, 16.32% 17.00%
17.19%  1761% 17.14% 17.59% 17.10% '
4.00%

3.59% 15 00%

3.07% 3.13% 3.23% 3.01%
0,
3.00% e 255% 13.00%
2.21%
p 005 2.11% 11.00%
1.36% 9.00%
1.00%
I 7.00%
0.00% 5.00%

BLM-CAPM BLM-CAPM BLM-CAPM BLM-3 Factors BLM-3 Factors BLM-3 Factors BLM-6 Factors BLM-6 Factors BLM-6 Factors SET100TRI
(CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%)
Il a5 wWanouunua iU aY (% aoil) dudisauunasg i (% aoil)

JUMNN 4.1 aAIBaTIHaREUUNUEIIAUIREGY (Excess Return) 1A dUl8uUNINIFIY
.. 1 o [ o~ 9 dﬁl = =) = o 1
(Standard Deviation) Y9N qUHANNININA 19V U 10 1Tomneudungu

NANNSNIAa1A SET100TRI

Beta (SET100TRI)

1.2

1.0000

1 0.9453 9192 0.9447 — G g1g7 0.9384 09257
0.8632 0.8619 0.8691
0.8
0.6
0.4
0.2
0

BLM-CAPM BLM-CAPM BLM-CAPM  BLM-3 Factors BLM-3 Factors BLM-3 Factors BLM-6 Factors BLM-6 Factors BLM-6 Factors ~ SET100TRI
(CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%)

d' 1 A A g 1 1% v Ay 2 ~
gﬂmwn 4.2 LA NN U UUYeIRaIR (Beta) %@Qﬂ@ﬂﬂﬁﬂﬂiWﬂ‘V]ﬁiNﬂluiTﬂﬂ

nEeuieuiungurdnnindaaia SET100TRI
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Sharpe Ratio (ﬁiﬁ‘J)

0.25

0.2202

0.2
0.1886

0.1785 0.1761
0.1674
0.15 0.1394 0.1388
0.1192 0.1189
0.1
0.0773
0.0
0

BLM-CAPM  BLM-CAPM  BLM-CAPM BLM-3 Factors BLM-3 Factors BLM-3 Factors BLM-6 Factors BLM-6 Factors BLM-6 Factors ~ SET100TRI

(5]

(CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%)

d' ' & J o o A v g = = o 1
31]5]11/‘7] 4.3 1Le¥A3A1 Sharpe Ratio "U’f)x‘]f‘lé]ll‘ﬁﬁf‘l‘ﬂiWﬂVIﬁiN"’UHiWﬂﬂLﬂ%ﬂﬂmﬂﬂﬂﬂﬂqu

NANNSNINa1A SET100TRI

Treynor Ratio (% Fifl?])

0.04%
0.04% 0.04%

0.03%
0.04%
0.03% 0.03%
0.03%
0.03%
0.03% 0.03%
0.02%
0.01%
0.02%
0.01%
0.01%
0.00%

BLM-CAPM  BLM-CAPM  BLM-CAPM BLM-3 Factors BLM-3 Factors BLM-3 Factors BLM-6 Factors BLM-6 Factors BLM-6 Factors =~ SET100TRI
(CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%)

d' v . U @ [ P 9 42! | =1 [ U
qﬁl‘l.]J'l'FV‘ﬁ’l 4.4 11 AIA Treynor Ratio ﬂl@ﬂﬂquﬂaﬂﬂiWﬂV]ﬁi"lx‘l‘UuiTﬂﬂ!‘].I%fJiJL‘VIfJ’LIﬂ’LIﬂQiJ

NANNSNIAa1A SET100TRI
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0.50%

0.00%

-0.50%

-1.00%

-1.50%

-2.00%

-2.50%

Jensen's Alpha (% ﬁfﬁ'])

0.04%

] pres
-0.16%

-0.33%

-0.80% -0.85%

-1.94%

BLM-CAPM BLM-CAPM BLM-CAPM  BLM-3 Factors BLM-3 Factors BLM-3 Factors

(CAP 5%) (CAP 10%) (CAP 5%) (CAP 10%)

-0.36%
-0.54%

BLM-6 Factors BLM-6 Factors

(CAP 5%)

0.00%

-1.22%

BLM-6 Factors

(CAP 10%)

SET100TRI

d‘ 1 1 o [ S 9 dy ~ = o 1
E‘IJJ]TWVI 4.5 1Le/ANA1 Jensen’s Alpha 51]@\1ﬂQNWafn/lTWﬂﬂﬁﬁ1@%“§Wﬂﬂllﬁﬂﬂlﬂﬂﬂﬂﬂﬂqu

NANNSNIAa1A SET100TRI

ansINanBLIMUEIMR Az (% flotApH)

56.00%

54.00%

52.00%

50.00%

48.00%

46.00%

44.00%

42.00% .

40.00% .

BLM-CAPM = BLM-CAPM

BLM-3 Factors BLM-3 Factors

BLM-CAPM BLM-3 Factors BLM-6 Factors
(CAPS5%) | (CAP10%) (CAPS%) | (CAP10%)
A iasumudwRuganAmA (156 few) | 4551% 5192% 48.08% 47.44% 50.00% 50.00% 46.75%
v SnmieuiimaneuImud AN (156 fow) 5149% 48.08% 5192% 5256% 50.00% 50.00% 5321%
_a“amnawEmunuﬁqmﬁumﬁ'u%:niwaw (% AiviABY) 223% 1.36% 1.78% 234% 1.37% 1.76% 22%
SarmanauIMUd MR AsTIN AN (% ABifow) -1.52% 0.93% -L43% -1.62% -0.83% 135% -1.55%

BLM-6 Factors BLM-6 Factors

(CAP 5%)
5321%
46.79%

L17%

-0.80%

(CAP 10%)
4872%
5128%

L90%

-1.46%

3.00%

2.50%

2.00%

1.50%

1.00%

0.50%

0.00%

-0.50%

-1.00%

-1.50%

-2.00%

[ J

Ad' (3 ' o A A
E‘ljan‘Vl 4.6 LAAITATIUITUIUADUNUDATINOADULNUL

unuveIngurannindaaIauaz s IHaRe UL AR iga

mgﬁuimﬁaumuazﬁmdmammJ

LY

[
o

AZAININAA
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'
o v a a ‘ﬂ . 'ﬂ o oo A
ATHaAnd LUNUT I UNILHLINUasILHAY (% ADIADH)
60.00% 5.00%
4.00%
50.00%
3.00%
0
40.00% 2.00%
1.00%
30.00% 0.00%
-1.00%
20.00%
-2.00%
-3.00%
10.00%
B B B m B B B
0.00% -5.00%
BLM-CAPM | BLM-CAPM BLM-3 Factors BLM-3 Factors BLM-6 Factors BLM-6 Factors
BLM-CAPM BLM-3 Factors BLM-6 Factors
(CAP5%) | (CAP10%) (CAP5%) | (CAP10%) (CAPS%) | (CAP 10%)
_— e Sudeuiimaneuimudnsiuuan (156 Hou) 5321% 5577% 55.13% 5385% 56.41% 5705% 5385% 5577% 51.05%
% SnnuieuiraRo I LM UAY (156 1FBu) %679% 4423% 4487% 46.15% 4359% 295% 46.15% 4423% 295%
e AT HARB UL TUAMRATE AU TN (ifow) 372% 3.41% 341% 3.80% 3.38% 3.74% 339% 338%
Sanmaneuimud nduRRvimivIRounuay (ureifen) 3.84% 373% 3.94% 3.86% 3.76% 4.01% 3.90% 3% 4.08%

[

a o 1 ° A A ' a A < v d
g‘l.lfn‘W‘ﬂ 4.7 UaAFATIUNUIUADUNY 55]5’]Wa@@lﬂﬂﬂua’)ulﬂlﬁ’lﬂlﬂaulﬂuﬂ?ﬂﬂUlﬂual]

[ 1 a A A g v
HazonsIHanauUNUaIWnURasniuuInuluay

o I oA a4 A o o oA
anTINandUUNUEINAUNFINTALAZAINEA (% NBIABY)
25.00% 20.55%
19.91% 19.91% 19.56% 19.91% 19.91% 19.55% 19.91% 19.91%  19.55% 55%
20.00% —T F— e ———
15.00%
10.00%
5.00%
0.00%
-5.00%
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1 n.a. 2011

No. | Symbol Company Industry
1 [ ADVANC | Advanced Info Service Public Company Limited Information & Communication Technology
2 | AOT Airports Of Thailand Public Company Limited Transportation & Logistics
3 | ASP Asia Plus Group Holdings Public Company Limited Finance & Securities
4 | BANPU Banpu Public Company Limited Energy & Utilities
5 |BAY Bank Of Ayudhya Public Company Limited Banking
6 | BBL Bangkok Bank Public Company Limited Banking
7 | BCP Bangchak Corporation Public Company Limited Energy & Utilities
8 | BEC Bec World Public Company Limited Media & Publishing
9 | BECL Bangkok Expressway Public Company Limited Transportation & Logistics
10 | BH Bumrungrad Hospital Public Company Limited Health Care Services
11 | BIGC Big C Supercenter Public Company Limited Commerce
12 | CCET Cal-Comp Electronics (Thailand) Public Company Limited Electronic Components
13 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
14 | CPALL Cp All Public Company Limited Commerce
15 | CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
16 | CPN Central Pattana Public Company Limited Property Development
17 | DCC Dynasty Ceramic Public Company Limited Construction Materials
18 | DELTA Delta Electronics (Thailand) Public Company Limited Electronic Components
19 | EGCO Electricity Generating Public Company Limited Energy & Utilities

20 [ GFPT Gfpt Public Company Limited Agribusiness

21 | GLOW Glow Energy Public Company Limited Energy & Utilities

22 | HANA Hana Microelectronics Public Company Limited Electronic Components
23 [ HEMRAJ [ Hemaraj Land And Development Public Company Limited Property Development
24 | HMPRO Home Product Center Public Company Limited Commerce

25 | IRPC Irpc Public Company Limited Energy & Utilities

26 | KBANK Kasikornbank Public Company Limited Banking

27 | KSL Khon Kaen Sugar Industry Public Company Limited Food & Beverage

28 [ KTB Krung Thai Bank Public Company Limited Banking

29 | LANNA The Lanna Resources Public Company Limited Energy & Utilities

30 [LH Land And Houses Public Company Limited Property Development
31 [LPN L.P.N. Development Public Company Limited Property Development
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1 a.a. 2011
No.| Symbol Company Industry
32 [ MAJOR [ Major Cineplex Group Public Company Limited Media & Publishing
33 [MCOT Mcot Public Company Limited Media & Publishing
34 [ MINT Minor International Public Company Limited Tourism & Leisure
35 | PS Pruksa Real Estate Public Company Limited Property Development
36 | PSL Precious Shipping Public Company Limited Transportation & Logistics
37 | PTT Ptt Public Company Limited Energy & Utilities
38 [PTTCH | Ptt Chemical Public Company Limited Petrochemicals & Chemicals
39 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
40 | QH Quality Houses Public Company Limited Property Development
41 |RATCH [ Ratch Group Public Company Limited Energy & Utilities
42 |RCL Regional Container Lines Public Company Limited Transportation & Logistics
43 |ROBINS [ Robinson Public Company Limited Commerce
44 |ROJNA [Rojana Industrial Park Public Company Limited Property Development
45 | SAMART | Samart Corporation Public Company Limited Information & Communication Technology
46 | SAMTEL | Samart Telcoms Public Company Limited Information & Communication Technology
47 | SAT Somboon Advance Technology Public Company Limited Automotive
48 | sCC The Siam Cement Public Company Limited Construction Materials
49 [ sccc Siam City Cement Public Company Limited Construction Materials
50 | SIRI Sansiri Public Company Limited Property Development
51 | SPALI Supalai Public Company Limited Property Development
52 [STA Sri Trang Agro-Industry Public Company Limited Agribusiness
53 | SVI Svi Public Company Limited Electronic Components
54 | TCAP Thanachart Capital Public Company Limited Banking
55 | THAI Thai Airways International Public Company Limited Transportation & Logistics
56 | TOP Thai Oil Public Company Limited Energy & Ultilities
57 | TTA Thoresen Thai Agencies Public Company Limited Transportation & Logistics
58 [TVO Thai Vegetable Oil Public Company Limited Food & Beverage
59 | VNG Vanachai Group Public Company Limited Construction Materials
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i a.a. 2012
[No.| Symbol Company Industry
1 | ADVANC | Advanced Info Service Public Company Limited Information & Communication Technology
2 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
3 | AP Ap (Thailand) Public Company Limited Property Development
4 | ASP Asia Plus Group Holdings Public Company Limited Finance & Securities
5 | BANPU Banpu Public Company Limited Energy & Utilities
6 | BAY Bank Of Ayudhya Public Company Limited Banking
7 |BBL Bangkok Bank Public Company Limited Banking
8 [BCP Bangchak Corporation Public Company Limited Energy & Utilities
9 | BEC Bec World Public Company Limited Media & Publishing
10 | BECL Bangkok Expressway Public Company Limited Transportation & Logistics
11 | BH Bumrungrad Hospital Public Company Limited Health Care Services
12 | BIGC Big C Supercenter Public Company Limited Commerce
13 | BIC Berli Jucker Public Company Limited Commerce
14 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
15 | CPALL Cp All Public Company Limited Commerce
16 | CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
17 | CPN Central Pattana Public Company Limited Property Development
18 | DCC Dynasty Ceramic Public Company Limited Construction Materials
19 | DELTA Delta Electronics (Thailand) Public Company Limited Electronic Components
20 | EGCO Electricity Generating Public Company Limited Energy & Utilities
21 | GFPT Gfpt Public Company Limited Agribusiness
22 [ GLOW Glow Energy Public Company Limited Energy & Utilities
23 [HANA Hana Microelectronics Public Company Limited Electronic Components
24 [HEMRAJ | Hemaraj Land And Development Public Company Limited Property Development
25 [HMPRO | Home Product Center Public Company Limited Commerce
26 [IRPC Irpc Public Company Limited Energy & Utilities
27 | KBANK | Kasikornbank Public Company Limited Banking
28 | KSL Khon Kaen Sugar Industry Public Company Limited Food & Beverage
29 | KTB Krung Thai Bank Public Company Limited Banking
30 | LANNA [ The Lanna Resources Public Company Limited Energy & Utilities
31 |LH Land And Houses Public Company Limited Property Development
32 |LPN L.P.N. Development Public Company Limited Property Development
33 | MAJOR [ Major Cineplex Group Public Company Limited Media & Publishing
34 | MCOT Mcot Public Company Limited Media & Publishing
35 [ MCS M.C.S.Steel Public Company Limited Steel and Metal Products
36 [ MINT Minor International Public Company Limited Tourism & Leisure
37 | PSL Precious Shipping Public Company Limited Transportation & Logistics
38 | PTT Ptt Public Company Limited Energy & Utilities
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i a.a. 2012
No.| Symbol Company Industry
39 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
40 [QH Quality Houses Public Company Limited Property Development
41 |[RATCH | Ratch Group Public Company Limited Energy & Utilities
42 |ROBINS [ Robinson Public Company Limited Commerce
43 | SAMART | Samart Corporation Public Company Limited Information & Communication Technology
44 | SAMTEL [ Samart Telcoms Public Company Limited Information & Communication Technology
45 | SAT Somboon Advance Technology Public Company Limited Automotive
46 | SC Sc Asset Corporation Public Company Limited Property Development
47 | scc The Siam Cement Public Company Limited Construction Materials
48 | SCCC Siam City Cement Public Company Limited Construction Materials
49 | SIRI Sansiri Public Company Limited Property Development
50 | SPALI Supalai Public Company Limited Property Development
51 [STA Sri Trang Agro-Industry Public Company Limited Agribusiness
52 | SVI Svi Public Company Limited Electronic Components
53 | TCAP Thanachart Capital Public Company Limited Banking
54 | THAI Thai Airways International Public Company Limited Transportation & Logistics
55 | TOP Thai Oil Public Company Limited Energy & Utilities
56 | TPC Thai Plastic And Chemicals Public Company Limited Petrochemicals & Chemicals
57 | TPIPL Tpi Polene Public Company Limited Construction Materials
58 | TTA Thoresen Thai Agencies Public Company Limited Transportation & Logistics
59 | TVO Thai Vegetable Oil Public Company Limited Food & Beverage
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1 a.f. 2013
[No.| Symbol Company Industry
1 | ADVANC | Advanced Info Service Public Company Limited Information & Communication Technology
2 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
3 | AP Ap (Thailand) Public Company Limited Property Development
4 | BANPU Banpu Public Company Limited Energy & Utilities
5 | BAY Bank Of Ayudhya Public Company Limited Banking
6 | BBL Bangkok Bank Public Company Limited Banking
7 | BCH Bangkok Chain Hospital Public Company Limited Health Care Services
8 [BCP Bangchak Corporation Public Company Limited Energy & Utilities
9 | BEC Bec World Public Company Limited Media & Publishing
10 | BECL Bangkok Expressway Public Company Limited Transportation & Logistics
11 | BH Bumrungrad Hospital Public Company Limited Health Care Services
12 | BIGC Big C Supercenter Public Company Limited Commerce
13 | BIC Berli Jucker Public Company Limited Commerce
14 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
15 | CPALL Cp All Public Company Limited Commerce
16 | CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
17 | CPN Central Pattana Public Company Limited Property Development
18 | DCC Dynasty Ceramic Public Company Limited Construction Materials
19 | DELTA Delta Electronics (Thailand) Public Company Limited Electronic Components
20 | DTAC Total Access Communication Public Company Limited Information & Communication Technology
21 [EGCO Electricity Generating Public Company Limited Energy & Utilities
22 | GFPT Gfpt Public Company Limited Agribusiness
23 | GLOW Glow Energy Public Company Limited Energy & Utilities
24 [HEMRAJ | Hemaraj Land And Development Public Company Limited Property Development
25 [HMPRO | Home Product Center Public Company Limited Commerce
26 [INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
27 | IRPC Irpc Public Company Limited Energy & Utilities
28 [ KBANK | Kasikornbank Public Company Limited Banking
29 | KSL Khon Kaen Sugar Industry Public Company Limited Food & Beverage
30 | KTB Krung Thai Bank Public Company Limited Banking
31 |LANNA [ The Lanna Resources Public Company Limited Energy & Utilities
32 |LH Land And Houses Public Company Limited Property Development
33 |LPN L.P.N. Development Public Company Limited Property Development
34 | MAJOR [ Major Cineplex Group Public Company Limited Media & Publishing
35 [ MINT Minor International Public Company Limited Tourism & Leisure
36 | PF Property Perfect Public Company Limited Property Development
37 | PTT Ptt Public Company Limited Energy & Utilities
38 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
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1 a.e. 2013
No.| Symbol Company Industry
39 [QH Quality Houses Public Company Limited Property Development
40 [RATCH | Ratch Group Public Company Limited Energy & Utilities
41 | ROBINS | Robinson Public Company Limited Commerce
42 |ROJNA | Rojana Industrial Park Public Company Limited Property Development
43 | SAMART | Samart Corporation Public Company Limited Information & Communication Technology
44 | SAMTEL [ Samart Telcoms Public Company Limited Information & Communication Technology
45 | SAT Somboon Advance Technology Public Company Limited Automotive
46 | SC Sc Asset Corporation Public Company Limited Property Development
47 | scc The Siam Cement Public Company Limited Construction Materials
48 | SCCC Siam City Cement Public Company Limited Construction Materials
49 | SIRI Sansiri Public Company Limited Property Development
50 | SPALI Supalai Public Company Limited Property Development
51 [SVI Svi Public Company Limited Electronic Components
52 | TCAP Thanachart Capital Public Company Limited Banking
53 | THRE Thai Reinsurance Public Company Limited Insurance
54 | TOP Thai Oil Public Company Limited Energy & Utilities
55 | TPIPL Tpi Polene Public Company Limited Construction Materials
56 | TTA Thoresen Thai Agencies Public Company Limited Transportation & Logistics
57 | TTW Ttw Public Company Limited Energy & Utilities
58 | TVO Thai Vegetable Oil Public Company Limited Food & Beverage
59 | WORK Workpoint Entertainment Public Company Limited Media & Publishing
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i a.n. 2014
[No.| Symbol Company Industry
1 | ADVANC | Advanced Info Service Public Company Limited Information & Communication Technology
2 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
3 | AP Ap (Thailand) Public Company Limited Property Development
4 | ASP Asia Plus Group Holdings Public Company Limited Finance & Securities
5 | BANPU Banpu Public Company Limited Energy & Utilities
6 | BAY Bank Of Ayudhya Public Company Limited Banking
7 |BBL Bangkok Bank Public Company Limited Banking
8 | BCH Bangkok Chain Hospital Public Company Limited Health Care Services
9 [BCP Bangchak Corporation Public Company Limited Energy & Utilities
10 | BEC Bec World Public Company Limited Media & Publishing
11 | BECL Bangkok Expressway Public Company Limited Transportation & Logistics
12 | BH Bumrungrad Hospital Public Company Limited Health Care Services
13 | BIGC Big C Supercenter Public Company Limited Commerce
14 | BMCL Bangkok Metro Public Company Limited Transportation & Logistics
15 | BTS Bts Group Holdings Public Company Limited Transportation & Logistics
16 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
17 | CPALL Cp All Public Company Limited Commerce
18 | CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
19 | CPN Central Pattana Public Company Limited Property Development
20 | DCC Dynasty Ceramic Public Company Limited Construction Materials
21 |DELTA | Delta Electronics (Thailand) Public Company Limited Electronic Components
22 [DTAC Total Access Communication Public Company Limited Information & Communication Technology
23 [EGCO Electricity Generating Public Company Limited Energy & Utilities
24 [ ERW The Erawan Group Public Company Limited Tourism & Leisure
25 | GFPT Gfpt Public Company Limited Agribusiness
26 [ GLOW Glow Energy Public Company Limited Energy & Utilities
27 |HMPRO [ Home Product Center Public Company Limited Commerce
28 [INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
29 | IRPC Irpc Public Company Limited Energy & Utilities
30 [ KBANK | Kasikornbank Public Company Limited Banking
31 | KKP Kiatnakin Phatra Bank Public Company Limited Banking
32 |KTB Krung Thai Bank Public Company Limited Banking
33 |LH Land And Houses Public Company Limited Property Development
34 | LOXLEY | Loxley Public Company Limited Commerce
35 [LPN L.P.N. Development Public Company Limited Property Development
36 | MAJOR [ Major Cineplex Group Public Company Limited Media & Publishing
37 | MBK Mbk Public Company Limited Property Development
38 | MCOT Mcot Public Company Limited Media & Publishing
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i a.n. 2014
No.| Symbol Company Industry
39 [MINT Minor International Public Company Limited Tourism & Leisure
40 | PTT Ptt Public Company Limited Energy & Utilities
41 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
42 |QH Quality Houses Public Company Limited Property Development
43 |RATCH | Ratch Group Public Company Limited Energy & Utilities
44 | ROBINS [ Robinson Public Company Limited Commerce
45 | SAMART | Samart Corporation Public Company Limited Information & Communication Technology
46 | SC Sc Asset Corporation Public Company Limited Property Development
47 | scc The Siam Cement Public Company Limited Construction Materials
48 | SCCC Siam City Cement Public Company Limited Construction Materials
49 | SIRI Sansiri Public Company Limited Property Development
50 | SPALI Supalai Public Company Limited Property Development
51 [SVI Svi Public Company Limited Electronic Components
52 | TCAP Thanachart Capital Public Company Limited Banking
53 | THCOM | Thaicom Public Company Limited Information & Communication Technology
54 | THRE Thai Reinsurance Public Company Limited Insurance
55 | TISCO Tisco Financial Group Public Company Limited Banking
56 | TOP Thai Oil Public Company Limited Energy & Utilities
57 | TPIPL Tpi Polene Public Company Limited Construction Materials
58 | TTA Thoresen Thai Agencies Public Company Limited Transportation & Logistics
59 | TTW Ttw Public Company Limited Energy & Utilities
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i a.a. 2015
[No.| Symbol Company Industry
1 | ADVANC | Advanced Info Service Public Company Limited Information & Communication Technology
2 [AMATA [ Amata Corporation Public Company Limited Property Development
3 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
4 [AP Ap (Thailand) Public Company Limited Property Development
5 | BANPU Banpu Public Company Limited Energy & Utilities
6 | BAY Bank Of Ayudhya Public Company Limited Banking
7 |BBL Bangkok Bank Public Company Limited Banking
8 | BCH Bangkok Chain Hospital Public Company Limited Health Care Services
9 [BCP Bangchak Corporation Public Company Limited Energy & Utilities
10 | BEC Bec World Public Company Limited Media & Publishing
11 | BECL Bangkok Expressway Public Company Limited Transportation & Logistics
12 | BH Bumrungrad Hospital Public Company Limited Health Care Services
13 | BIGC Big C Supercenter Public Company Limited Commerce
14 | BMCL Bangkok Metro Public Company Limited Transportation & Logistics
15 | BTS Bts Group Holdings Public Company Limited Transportation & Logistics
16 | CPALL Cp All Public Company Limited Commerce
17 | CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
18 | CPN Central Pattana Public Company Limited Property Development
19 | DELTA Delta Electronics (Thailand) Public Company Limited Electronic Components
20 [ DTAC Total Access Communication Public Company Limited Information & Communication Technology
21 [EGCO Electricity Generating Public Company Limited Energy & Utilities
22 | ERW The Erawan Group Public Company Limited Tourism & Leisure
23 | GFPT Gfpt Public Company Limited Agribusiness
24 [ GLOW Glow Energy Public Company Limited Energy & Utilities
25 | HANA Hana Microelectronics Public Company Limited Electronic Components
26 [HMPRO | Home Product Center Public Company Limited Commerce
27 [INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
28 | IRPC Irpc Public Company Limited Energy & Utilities
29 [ KBANK | Kasikornbank Public Company Limited Banking
30 [KCE Kce Electronics Public Company Limited Electronic Components
31 | KKP Kiatnakin Phatra Bank Public Company Limited Banking
32 |KTB Krung Thai Bank Public Company Limited Banking
33 |LH Land And Houses Public Company Limited Property Development
34 | LOXLEY | Loxley Public Company Limited Commerce
35 [LPN L.P.N. Development Public Company Limited Property Development
36 | MAJOR [ Major Cineplex Group Public Company Limited Media & Publishing
37 | MINT Minor International Public Company Limited Tourism & Leisure
38 | PSL Precious Shipping Public Company Limited Transportation & Logistics
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1l a.f. 2015
[No.| Symbol Company Industry
39 | PTT Ptt Public Company Limited Energy & Utilities
40 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
41 [QH Quality Houses Public Company Limited Property Development
42 |RATCH | Ratch Group Public Company Limited Energy & Utilities
43 | ROBINS | Robinson Public Company Limited Commerce
44 | SAMART | Samart Corporation Public Company Limited Information & Communication Technology
45 | scC The Siam Cement Public Company Limited Construction Materials
46 | SCCC Siam City Cement Public Company Limited Construction Materials
47 | SF Siam Future Development Public Company Limited Property Development
48 | SGP Siamgas And Petrochemicals Public Company Limited Energy & Utilities
49 | SIRI Sansiri Public Company Limited Property Development
50 | SPALI Supalai Public Company Limited Property Development
51 [SVI Svi Public Company Limited Electronic Components
52 | TCAP Thanachart Capital Public Company Limited Banking
53 | THAI Thai Airways International Public Company Limited Transportation & Logistics
54 [ THCOM | Thaicom Public Company Limited Information & Communication Technology
55 | TISCO Tisco Financial Group Public Company Limited Banking
56 | TOP Thai Oil Public Company Limited Energy & Utilities
57 | TPIPL Tpi Polene Public Company Limited Construction Materials
58 | TTA Thoresen Thai Agencies Public Company Limited Transportation & Logistics
59 | TTW Ttw Public Company Limited Energy & Utilities
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1l a.f. 2016
[No.| Symbol Company Industry
1 | ADVANC | Advanced Info Service Public Company Limited Information & Communication Technology
2 [AMATA [ Amata Corporation Public Company Limited Property Development
3 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
4 [AP Ap (Thailand) Public Company Limited Property Development
5 | BANPU Banpu Public Company Limited Energy & Utilities
6 | BBL Bangkok Bank Public Company Limited Banking
7 |BCP Bangchak Corporation Public Company Limited Energy & Utilities
8 [BDMS Bangkok Dusit Medical Services Public Company Limited Health Care Services
9 | BEC Bec World Public Company Limited Media & Publishing
10 | BH Bumrungrad Hospital Public Company Limited Health Care Services
11 [BLA Bangkok Life Assurance Public Company Limited Insurance
12 [ BLAND [ Bangkok Land Public Company Limited Property Development
13 | BTS Bts Group Holdings Public Company Limited Transportation & Logistics
14 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
15 | CPALL Cp All Public Company Limited Commerce
16 | CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
17 | CPN Central Pattana Public Company Limited Property Development
18 | DELTA Delta Electronics (Thailand) Public Company Limited Electronic Components
19 | DTAC Total Access Communication Public Company Limited Information & Communication Technology
20 | EGCO Electricity Generating Public Company Limited Energy & Utilities
21 [ GLOW Glow Energy Public Company Limited Energy & Utilities
22 [HANA Hana Microelectronics Public Company Limited Electronic Components
23 [HMPRO | Home Product Center Public Company Limited Commerce
24 [INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
25 [IRPC Irpc Public Company Limited Energy & Utilities
26 [IVL Indorama Ventures Public Company Limited Petrochemicals & Chemicals
27 | JAS Jasmine International Public Company Limited Information & Communication Technology
28 [ KBANK | Kasikornbank Public Company Limited Banking
29 [KCE Kce Electronics Public Company Limited Electronic Components
30 | KKP Kiatnakin Phatra Bank Public Company Limited Banking
31 |KTB Krung Thai Bank Public Company Limited Banking
32 |LH Land And Houses Public Company Limited Property Development
33 |LPN L.P.N. Development Public Company Limited Property Development
34 | MAJOR [ Major Cineplex Group Public Company Limited Media & Publishing
35 [ MINT Minor International Public Company Limited Tourism & Leisure
36 | PS Pruksa Real Estate Public Company Limited Property Development
37 | PTT Ptt Public Company Limited Energy & Utilities
38 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
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1l a.f. 2016
[No.| Symbol Company Industry
39 [QH Quality Houses Public Company Limited Property Development
40 [ ROBINS | Robinson Public Company Limited Commerce
41 | SAMTEL [ Samart Telcoms Public Company Limited Information & Communication Technology
42 | SCC The Siam Cement Public Company Limited Construction Materials
43 [ SCCC Siam City Cement Public Company Limited Construction Materials
44 | SGP Siamgas And Petrochemicals Public Company Limited Energy & Utilities
45 | SIRI Sansiri Public Company Limited Property Development
46 | SPALI Supalai Public Company Limited Property Development
47 | SPCG Spcg Public Company Limited Energy & Utilities
48 | STEC Sino-Thai Engineering And Construction Public Company Limited | Construction Services
49 [ STPI Stp&I Public Company Limited Construction Services
50 | SVI Svi Public Company Limited Electronic Components
51 | TCAP Thanachart Capital Public Company Limited Banking
52 | THAI Thai Airways International Public Company Limited Transportation & Logistics
53 | THCOM | Thaicom Public Company Limited Information & Communication Technology
54 | TISCO Tisco Financial Group Public Company Limited Banking
55 | TOP Thai Oil Public Company Limited Energy & Utilities
56 | TPIPL Tpi Polene Public Company Limited Construction Materials
57 | TTA Thoresen Thai Agencies Public Company Limited Transportation & Logistics
58 | TTW Ttw Public Company Limited Energy & Utilities
59 | TU Thai Union Group Public Company Limited Food & Beverage
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1l af. 2017
[No.| Symbol Company Industry
1 [AAV Asia Aviation Public Company Limited Transportation & Logistics
2 [ ADVANC [ Advanced Info Service Public Company Limited Information & Communication Technology
3 | AMATA | Amata Corporation Public Company Limited Property Development
4 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
5 | AP Ap (Thailand) Public Company Limited Property Development
6 | BANPU Banpu Public Company Limited Energy & Utilities
7 |BBL Bangkok Bank Public Company Limited Banking
8 | BCH Bangkok Chain Hospital Public Company Limited Health Care Services
9 [BCP Bangchak Corporation Public Company Limited Energy & Utilities
10 | BDMS Bangkok Dusit Medical Services Public Company Limited Health Care Services
11 [ BEC Bec World Public Company Limited Media & Publishing
12 | BH Bumrungrad Hospital Public Company Limited Health Care Services
13 | BLA Bangkok Life Assurance Public Company Limited Insurance
14 | BLAND | Bangkok Land Public Company Limited Property Development
15 | BTS Bts Group Holdings Public Company Limited Transportation & Logistics
16 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
17 | CPALL Cp All Public Company Limited Commerce
18 | CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
19 | CPN Central Pattana Public Company Limited Property Development
20 [ DELTA Delta Electronics (Thailand) Public Company Limited Electronic Components
21 [DTAC Total Access Communication Public Company Limited Information & Communication Technology
22 [EGCO Electricity Generating Public Company Limited Energy & Utilities
23 [ GLOBAL | Siam Global House Public Company Limited Commerce
24 [ GLOW Glow Energy Public Company Limited Energy & Utilities
25 | HANA Hana Microelectronics Public Company Limited Electronic Components
26 [HMPRO | Home Product Center Public Company Limited Commerce
27 [INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
28 | IRPC Irpc Public Company Limited Energy & Utilities
29 | IVL Indorama Ventures Public Company Limited Petrochemicals & Chemicals
30 [ KBANK | Kasikornbank Public Company Limited Banking
31 |KCE Kce Electronics Public Company Limited Electronic Components
32 | KKP Kiatnakin Phatra Bank Public Company Limited Banking
33 |KTB Krung Thai Bank Public Company Limited Banking
34 |LH Land And Houses Public Company Limited Property Development
35 [LPN L.P.N. Development Public Company Limited Property Development
36 | MAJOR [ Major Cineplex Group Public Company Limited Media & Publishing
37 | MINT Minor International Public Company Limited Tourism & Leisure
38 | PTT Ptt Public Company Limited Energy & Utilities
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1l af. 2017
[No.| Symbol Company Industry
39 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
40 [ PTTGC | Ptt Global Chemical Public Company Limited Petrochemicals & Chemicals
41 [QH Quality Houses Public Company Limited Property Development
42 |ROBINS [ Robinson Public Company Limited Commerce
43 | scC The Siam Cement Public Company Limited Construction Materials
44 | SGP Siamgas And Petrochemicals Public Company Limited Energy & Utilities
45 | SIRI Sansiri Public Company Limited Property Development
46 | SPALI Supalai Public Company Limited Property Development
47 | SPCG Spcg Public Company Limited Energy & Utilities
48 | STEC Sino-Thai Engineering And Construction Public Company Limited | Construction Services
49 [ STPI Stp&I Public Company Limited Construction Services
50 | TCAP Thanachart Capital Public Company Limited Banking
51 [THCOM | Thaicom Public Company Limited Information & Communication Technology
52 | TISCO Tisco Financial Group Public Company Limited Banking
53 | TOP Thai Oil Public Company Limited Energy & Utilities
54 | TPIPL Tpi Polene Public Company Limited Construction Materials
55 | TTA Thoresen Thai Agencies Public Company Limited Transportation & Logistics
56 | TTW Ttw Public Company Limited Energy & Utilities
57 | TU Thai Union Group Public Company Limited Food & Beverage
58 | TVO Thai Vegetable Oil Public Company Limited Food & Beverage
59 | VIBHA | Vibhavadi Medical Center Public Company Limited Health Care Services
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1l a.f. 2018
[No.| Symbol Company Industry
1 [AAV Asia Aviation Public Company Limited Transportation & Logistics
2 [ ADVANC [ Advanced Info Service Public Company Limited Information & Communication Technology
3 | AMATA | Amata Corporation Public Company Limited Property Development
4 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
5 | AP Ap (Thailand) Public Company Limited Property Development
6 | BANPU Banpu Public Company Limited Energy & Utilities
7 |BBL Bangkok Bank Public Company Limited Banking
8 | BCH Bangkok Chain Hospital Public Company Limited Health Care Services
9 [BCP Bangchak Corporation Public Company Limited Energy & Utilities
10 | BDMS Bangkok Dusit Medical Services Public Company Limited Health Care Services
11 [ BEAUTY [ Beauty Community Public Company Limited Commerce
12 | BEC Bec World Public Company Limited Media & Publishing
13 | BH Bumrungrad Hospital Public Company Limited Health Care Services
14 | BIC Berli Jucker Public Company Limited Commerce
15 | BLAND | Bangkok Land Public Company Limited Property Development
16 | BTS Bts Group Holdings Public Company Limited Transportation & Logistics
17 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
18 |CK Ch. Karnchang Public Company Limited Construction Services
19 | CPALL Cp All Public Company Limited Commerce
20 [ CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
21 |CPN Central Pattana Public Company Limited Property Development
22 [DTAC Total Access Communication Public Company Limited Information & Communication Technology
23 [EA Energy Absolute Public Company Limited Energy & Utilities
24 [EGCO Electricity Generating Public Company Limited Energy & Utilities
25 | GFPT Gfpt Public Company Limited Agribusiness
26 [ GLOBAL | Siam Global House Public Company Limited Commerce
27 | HANA Hana Microelectronics Public Company Limited Electronic Components
28 | HMPRO [ Home Product Center Public Company Limited Commerce
29 [INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
30 | IRPC Irpc Public Company Limited Energy & Utilities
31 |IVL Indorama Ventures Public Company Limited Petrochemicals & Chemicals
32 | KBANK [ Kasikornbank Public Company Limited Banking
33 | KCE Kce Electronics Public Company Limited Electronic Components
34 | KTB Krung Thai Bank Public Company Limited Banking
35 |LH Land And Houses Public Company Limited Property Development
36 [LPN L.P.N. Development Public Company Limited Property Development
37 [MAJOR | Major Cineplex Group Public Company Limited Media & Publishing
38 | MINT Minor International Public Company Limited Tourism & Leisure
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1l a.f. 2018
No.| Symbol Company Industry
39 | PTG Ptg Energy Public Company Limited Energy & Utilities
40 | PTT Ptt Public Company Limited Energy & Utilities
41 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
42 |PTTGC | Ptt Global Chemical Public Company Limited Petrochemicals & Chemicals
43 [QH Quality Houses Public Company Limited Property Development
44 | ROBINS [ Robinson Public Company Limited Commerce
45 | scC The Siam Cement Public Company Limited Construction Materials
46 | SIRI Sansiri Public Company Limited Property Development
47 | SPALI Supalai Public Company Limited Property Development
48 | STA Sri Trang Agro-Industry Public Company Limited Agribusiness
49 | STEC Sino-Thai Engineering And Construction Public Company Limited | Construction Services
50 | TCAP Thanachart Capital Public Company Limited Banking
51 [THCOM | Thaicom Public Company Limited Information & Communication Technology
52 | TISCO Tisco Financial Group Public Company Limited Banking
53 | TOP Thai Oil Public Company Limited Energy & Utilities
54 | TPIPL Tpi Polene Public Company Limited Construction Materials
55 | TTA Thoresen Thai Agencies Public Company Limited Transportation & Logistics
56 | TU Thai Union Group Public Company Limited Food & Beverage
57 [TVO Thai Vegetable Oil Public Company Limited Food & Beverage
58 | UNIQ Unique Engineering And Construction Public Company Limited| Construction Services
59 | WHA Wha Corporation Public Company Limited Property Development
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1l a.f. 2019
[No.| Symbol Company Industry
1 [AAV Asia Aviation Public Company Limited Transportation & Logistics
2 [ ADVANC [ Advanced Info Service Public Company Limited Information & Communication Technology
3 | AEONTS | Aeon Thana Sinsap (Thailand) Public Company Limited Finance & Securities
4 | AMATA | Amata Corporation Public Company Limited Property Development
5 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
6 | AP Ap (Thailand) Public Company Limited Property Development
7 | BANPU | Banpu Public Company Limited Energy & Utilities
8 [BBL Bangkok Bank Public Company Limited Banking
9 [BCH Bangkok Chain Hospital Public Company Limited Health Care Services
10 | BCP Bangchak Corporation Public Company Limited Energy & Utilities
11 | BDMS Bangkok Dusit Medical Services Public Company Limited Health Care Services
12 | BH Bumrungrad Hospital Public Company Limited Health Care Services
13 | BIC Berli Jucker Public Company Limited Commerce
14 | BLAND | Bangkok Land Public Company Limited Property Development
15 | BTS Bts Group Holdings Public Company Limited Transportation & Logistics
16 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
17 | CHG Chularat Hospital Public Company Limited Health Care Services
18 |CK Ch. Karnchang Public Company Limited Construction Services
19 | CKP Ck Power Public Company Limited Energy & Utilities
20 [ CPALL Cp All Public Company Limited Commerce
21 [CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
22 |CPN Central Pattana Public Company Limited Property Development
23 [ DELTA Delta Electronics (Thailand) Public Company Limited Electronic Components
24 [EGCO Electricity Generating Public Company Limited Energy & Utilities
25 [ ERW The Erawan Group Public Company Limited Tourism & Leisure
26 [ GLOBAL | Siam Global House Public Company Limited Commerce
27 | GOLD Golden Land Property Development Public Company Limited Property Development
28 | GUNKUL | Gunkul Engineering Public Company Limited Energy & Utilities
29 | HANA Hana Microelectronics Public Company Limited Electronic Components
30 | HMPRO [ Home Product Center Public Company Limited Commerce
31 |INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
32 | IRPC Irpc Public Company Limited Energy & Utilities
33 |IVL Indorama Ventures Public Company Limited Petrochemicals & Chemicals
34 [ KBANK | Kasikornbank Public Company Limited Banking
35 [KCE Kce Electronics Public Company Limited Electronic Components
36 | KKP Kiatnakin Phatra Bank Public Company Limited Banking
37 | KTB Krung Thai Bank Public Company Limited Banking
38 |LH Land And Houses Public Company Limited Property Development
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1l a.f. 2019
No.| Symbol Company Industry
39 | MAJOR | Major Cineplex Group Public Company Limited Media & Publishing
40 | MBK Mbk Public Company Limited Property Development
41 | MEGA Mega Lifesciences Public Company Limited Commerce
42 |MINT Minor International Public Company Limited Tourism & Leisure
43 | PTT Ptt Public Company Limited Energy & Utilities
44 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
45 |PTTGC | Ptt Global Chemical Public Company Limited Petrochemicals & Chemicals
46 [QH Quality Houses Public Company Limited Property Development
47 |RATCH | Ratch Group Public Company Limited Energy & Utilities
48 | ROBINS [ Robinson Public Company Limited Commerce
49 | sccC The Siam Cement Public Company Limited Construction Materials
50 | SIRI Sansiri Public Company Limited Property Development
51 | SPALI Supalai Public Company Limited Property Development
52 | STEC Sino-Thai Engineering And Construction Public Company Limited Construction Services
53 | TCAP Thanachart Capital Public Company Limited Banking
54 | TISCO Tisco Financial Group Public Company Limited Banking
55 | TOP Thai Oil Public Company Limited Energy & Utilities
56 | TTW Ttw Public Company Limited Energy & Utilities
57 [TU Thai Union Group Public Company Limited Food & Beverage
58 | TVO Thai Vegetable Oil Public Company Limited Food & Beverage
59 | WHA Wha Corporation Public Company Limited Property Development
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1 a.f1. 2020
[No.| Symbol Company Industry
1 | ADVANC | Advanced Info Service Public Company Limited Information & Communication Technology
2 | AEONTS | Aeon Thana Sinsap (Thailand) Public Company Limited Finance & Securities
3 | AMATA | Amata Corporation Public Company Limited Property Development
4 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
5 | AP Ap (Thailand) Public Company Limited Property Development
6 | BANPU Banpu Public Company Limited Energy & Utilities
7 |BBL Bangkok Bank Public Company Limited Banking
8 | BCH Bangkok Chain Hospital Public Company Limited Health Care Services
9 [BCP Bangchak Corporation Public Company Limited Energy & Utilities
10 | BDMS Bangkok Dusit Medical Services Public Company Limited Health Care Services
11 | BH Bumrungrad Hospital Public Company Limited Health Care Services
12 |BJC Berli Jucker Public Company Limited Commerce
13 | BTS Bts Group Holdings Public Company Limited Transportation & Logistics
14 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
15 | CHG Chularat Hospital Public Company Limited Health Care Services
16 |CK Ch. Karnchang Public Company Limited Construction Services
17 | CKP Ck Power Public Company Limited Energy & Utilities
18 | CPALL Cp All Public Company Limited Commerce
19 | CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
20 [CPN Central Pattana Public Company Limited Property Development
21 |DELTA | Delta Electronics (Thailand) Public Company Limited Electronic Components
22 [EA Energy Absolute Public Company Limited Energy & Utilities
23 [EGCO Electricity Generating Public Company Limited Energy & Utilities
24 [ EPG Eastern Polymer Group Public Company Limited Construction Materials
25 [ ERW The Erawan Group Public Company Limited Tourism & Leisure
26 | GFPT Gfpt Public Company Limited Agribusiness
27 | GLOBAL [ Siam Global House Public Company Limited Commerce
28 | GPSC Global Power Synergy Public Company Limited Energy & Utilities
29 | GUNKUL | Gunkul Engineering Public Company Limited Energy & Utilities
30 | HMPRO [ Home Product Center Public Company Limited Commerce
31 |INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
32 | IRPC Irpc Public Company Limited Energy & Utilities
33 |IVL Indorama Ventures Public Company Limited Petrochemicals & Chemicals
34 | JAS Jasmine International Public Company Limited Information & Communication Technology
35 [ KBANK | Kasikornbank Public Company Limited Banking
36 | KKP Kiatnakin Phatra Bank Public Company Limited Banking
37 | KTB Krung Thai Bank Public Company Limited Banking
38 |LH Land And Houses Public Company Limited Property Development
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1 a.f1. 2020
No.| Symbol Company Industry
39 [MAJOR | Major Cineplex Group Public Company Limited Media & Publishing
40 | MBK Mbk Public Company Limited Property Development
41 | MEGA Mega Lifesciences Public Company Limited Commerce
42 |MINT Minor International Public Company Limited Tourism & Leisure
43 | PTT Ptt Public Company Limited Energy & Utilities
44 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
45 |PTTGC | Ptt Global Chemical Public Company Limited Petrochemicals & Chemicals
46 [QH Quality Houses Public Company Limited Property Development
47 |[RATCH | Ratch Group Public Company Limited Energy & Utilities
48 | SAWAD | Srisawad Corporation Public Company Limited Finance & Securities
49 | sccC The Siam Cement Public Company Limited Construction Materials
50 | SPALI Supalai Public Company Limited Property Development
51 | TASCO | Tipco Asphalt Public Company Limited Construction Materials
52 | TCAP Thanachart Capital Public Company Limited Banking
53 | THANI Ratchthani Leasing Public Company Limited Finance & Securities
54 | TISCO Tisco Financial Group Public Company Limited Banking
55 | TOP Thai Oil Public Company Limited Energy & Utilities
56 | TTW Ttw Public Company Limited Energy & Utilities
57 | TU Thai Union Group Public Company Limited Food & Beverage
58 | VGI Vgi Public Company Limited Media & Publishing
59 | WHA Wha Corporation Public Company Limited Property Development
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1 a.a. 2021
[No.| Symbol Company Industry
1 | ADVANC | Advanced Info Service Public Company Limited Information & Communication Technology
2 | AEONTS | Aeon Thana Sinsap (Thailand) Public Company Limited Finance & Securities
3 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
4 [AP Ap (Thailand) Public Company Limited Property Development
5 | BANPU Banpu Public Company Limited Energy & Utilities
6 | BBL Bangkok Bank Public Company Limited Banking
7 | BCH Bangkok Chain Hospital Public Company Limited Health Care Services
8 [BCP Bangchak Corporation Public Company Limited Energy & Utilities
9 [BDMS Bangkok Dusit Medical Services Public Company Limited Health Care Services
10 | BEM Bangkok Expressway And Metro Public Company Limited Transportation & Logistics
11 | BH Bumrungrad Hospital Public Company Limited Health Care Services
12 |BJC Berli Jucker Public Company Limited Commerce
13 | BTS Bts Group Holdings Public Company Limited Transportation & Logistics
14 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
15 | CHG Chularat Hospital Public Company Limited Health Care Services
16 |CK Ch. Karnchang Public Company Limited Construction Services
17 | CKP Ck Power Public Company Limited Energy & Utilities
18 | CPALL Cp All Public Company Limited Commerce
19 | CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
20 [CPN Central Pattana Public Company Limited Property Development
21 [DTAC Total Access Communication Public Company Limited Information & Communication Technology
22 [EA Energy Absolute Public Company Limited Energy & Utilities
23 [EGCO Electricity Generating Public Company Limited Energy & Utilities
24 [ EPG Eastern Polymer Group Public Company Limited Construction Materials
25 | GFPT Gfpt Public Company Limited Agribusiness
26 [ GLOBAL | Siam Global House Public Company Limited Commerce
27 | GPSC Global Power Synergy Public Company Limited Energy & Utilities
28 | GUNKUL | Gunkul Engineering Public Company Limited Energy & Utilities
29 | HANA Hana Microelectronics Public Company Limited Electronic Components
30 | HMPRO [ Home Product Center Public Company Limited Commerce
31 |INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
32 | IRPC Irpc Public Company Limited Energy & Utilities
33 |IVL Indorama Ventures Public Company Limited Petrochemicals & Chemicals
34 | JAS Jasmine International Public Company Limited Information & Communication Technology
35 [ KBANK | Kasikornbank Public Company Limited Banking
36 | KKP Kiatnakin Phatra Bank Public Company Limited Banking
37 | KTB Krung Thai Bank Public Company Limited Banking
38 |LH Land And Houses Public Company Limited Property Development
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1 a.a. 2021
[No.| Symbol Company Industry
39 [MAJOR | Major Cineplex Group Public Company Limited Media & Publishing
40 | MBK Mbk Public Company Limited Property Development
41 | MEGA Mega Lifesciences Public Company Limited Commerce
42 |MINT Minor International Public Company Limited Tourism & Leisure
43 [MTC Muangthai Capital Public Company Limited Finance & Securities
44 | PTT Ptt Public Company Limited Energy & Utilities
45 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
46 | PTTGC | Ptt Global Chemical Public Company Limited Petrochemicals & Chemicals
47 [QH Quality Houses Public Company Limited Property Development
48 |[RATCH | Ratch Group Public Company Limited Energy & Utilities
49 | sccC The Siam Cement Public Company Limited Construction Materials
50 | SPALI Supalai Public Company Limited Property Development
51 | TASCO | Tipco Asphalt Public Company Limited Construction Materials
52 | TCAP Thanachart Capital Public Company Limited Banking
53 | TISCO Tisco Financial Group Public Company Limited Banking
54 | TOP Thai Oil Public Company Limited Energy & Utilities
55 | TTW Ttw Public Company Limited Energy & Utilities
56 | TU Thai Union Group Public Company Limited Food & Beverage
57 [TVO Thai Vegetable Oil Public Company Limited Food & Beverage
58 | VGI Vgi Public Company Limited Media & Publishing
59 | WHA Wha Corporation Public Company Limited Property Development




109

1 a.a. 2022
[No.| Symbol Company Industry
1 | ADVANC | Advanced Info Service Public Company Limited Information & Communication Technology
2 | AEONTS | Aeon Thana Sinsap (Thailand) Public Company Limited Finance & Securities
3 | AMATA | Amata Corporation Public Company Limited Property Development
4 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
5 | AP Ap (Thailand) Public Company Limited Property Development
6 | BANPU Banpu Public Company Limited Energy & Utilities
7 |BBL Bangkok Bank Public Company Limited Banking
8 | BCH Bangkok Chain Hospital Public Company Limited Health Care Services
9 [BCP Bangchak Corporation Public Company Limited Energy & Utilities
10 | BCPG Bcepg Public Company Limited Energy & Utilities
11 | BDMS Bangkok Dusit Medical Services Public Company Limited Health Care Services
12 | BEM Bangkok Expressway And Metro Public Company Limited Transportation & Logistics
13 | BH Bumrungrad Hospital Public Company Limited Health Care Services
14 | BLA Bangkok Life Assurance Public Company Limited Insurance
15 | BPP Banpu Power Public Company Limited Energy & Utilities
16 | BTS Bts Group Holdings Public Company Limited Transportation & Logistics
17 | CHG Chularat Hospital Public Company Limited Health Care Services
18 |CK Ch. Karnchang Public Company Limited Construction Services
19 | CKP Ck Power Public Company Limited Energy & Utilities
20 [ COM7 Com7 Public Company Limited Commerce
21 [CPALL Cp All Public Company Limited Commerce
22 [CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
23 |CPN Central Pattana Public Company Limited Property Development
24 [DTAC Total Access Communication Public Company Limited Information & Communication Technology
25 [EGCO Electricity Generating Public Company Limited Energy & Utilities
26 | EPG Eastern Polymer Group Public Company Limited Construction Materials
27 | GLOBAL [ Siam Global House Public Company Limited Commerce
28 | GPSC Global Power Synergy Public Company Limited Energy & Utilities
29 | GUNKUL | Gunkul Engineering Public Company Limited Energy & Utilities
30 | HMPRO [ Home Product Center Public Company Limited Commerce
31 |INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
32 | IRPC Irpc Public Company Limited Energy & Utilities
33 |IVL Indorama Ventures Public Company Limited Petrochemicals & Chemicals
34 | IMT Jmt Network Services Public Company Limited Finance & Securities
35 [ KBANK | Kasikornbank Public Company Limited Banking
36 | KKP Kiatnakin Phatra Bank Public Company Limited Banking
37 | KTB Krung Thai Bank Public Company Limited Banking
38 |LH Land And Houses Public Company Limited Property Development
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1 a.a. 2022
[No.| Symbol Company Industry
39 [MAJOR | Major Cineplex Group Public Company Limited Media & Publishing
40 [ MEGA Mega Lifesciences Public Company Limited Commerce
41 [MTC Muangthai Capital Public Company Limited Finance & Securities
42 | PTT Ptt Public Company Limited Energy & Utilities
43 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
44 | PTTGC | Ptt Global Chemical Public Company Limited Petrochemicals & Chemicals
45 [QH Quality Houses Public Company Limited Property Development
46 |RATCH | Ratch Group Public Company Limited Energy & Utilities
47 | scc The Siam Cement Public Company Limited Construction Materials
48 | SIRI Sansiri Public Company Limited Property Development
49 | SPALI Supalai Public Company Limited Property Development
50 | TASCO | Tipco Asphalt Public Company Limited Construction Materials
51 | TCAP Thanachart Capital Public Company Limited Banking
52 | THANI Ratchthani Leasing Public Company Limited Finance & Securities
53 | TISCO Tisco Financial Group Public Company Limited Banking
54 | TOP Thai Oil Public Company Limited Energy & Utilities
55 | TTB Tmbthanachart Bank Public Company Limited Banking
56 | TU Thai Union Group Public Company Limited Food & Beverage
57 [TVO Thai Vegetable Oil Public Company Limited Food & Beverage
58 | VGI Vgi Public Company Limited Media & Publishing
59 | WHA Wha Corporation Public Company Limited Property Development
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[No.| Symbol Company Industry
1 | ADVANC | Advanced Info Service Public Company Limited Information & Communication Technology
2 [AMATA [ Amata Corporation Public Company Limited Property Development
3 |AOT Airports Of Thailand Public Company Limited Transportation & Logistics
4 [AP Ap (Thailand) Public Company Limited Property Development
5 | BANPU Banpu Public Company Limited Energy & Utilities
6 | BBL Bangkok Bank Public Company Limited Banking
7 | BCH Bangkok Chain Hospital Public Company Limited Health Care Services
8 [BCP Bangchak Corporation Public Company Limited Energy & Utilities
9 | BCPG Bcepg Public Company Limited Energy & Utilities
10 | BDMS Bangkok Dusit Medical Services Public Company Limited Health Care Services
11 | BEM Bangkok Expressway And Metro Public Company Limited Transportation & Logistics
12 | BGRIM B.Grimm Power Public Company Limited Energy & Utilities
13 | BH Bumrungrad Hospital Public Company Limited Health Care Services
14 | BLA Bangkok Life Assurance Public Company Limited Insurance
15 | BTS Bts Group Holdings Public Company Limited Transportation & Logistics
16 | CENTEL | Central Plaza Hotel Public Company Limited Tourism & Leisure
17 | CHG Chularat Hospital Public Company Limited Health Care Services
18 |CK Ch. Karnchang Public Company Limited Construction Services
19 | CKP Ck Power Public Company Limited Energy & Utilities
20 [ CPALL Cp All Public Company Limited Commerce
21 [CPF Charoen Pokphand Foods Public Company Limited Food & Beverage
22 |CPN Central Pattana Public Company Limited Property Development
23 [EA Energy Absolute Public Company Limited Energy & Utilities
24 [EGCO Electricity Generating Public Company Limited Energy & Utilities
25 |EPG Eastern Polymer Group Public Company Limited Construction Materials
26 [ GLOBAL | Siam Global House Public Company Limited Commerce
27 | GPSC Global Power Synergy Public Company Limited Energy & Utilities
28 | GULF Gulf Energy Development Public Company Limited Energy & Utilities
29 | GUNKUL | Gunkul Engineering Public Company Limited Energy & Utilities
30 | HMPRO [ Home Product Center Public Company Limited Commerce
31 |INTUCH | Intouch Holdings Public Company Limited Information & Communication Technology
32 | IRPC Irpc Public Company Limited Energy & Utilities
33 |IVL Indorama Ventures Public Company Limited Petrochemicals & Chemicals
34 | JAS Jasmine International Public Company Limited Information & Communication Technology
35 [ KBANK | Kasikornbank Public Company Limited Banking
36 | KKP Kiatnakin Phatra Bank Public Company Limited Banking
37 | KTB Krung Thai Bank Public Company Limited Banking
38 [KTC Krungthai Card Public Company Limited Finance & Securities
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1 a.a. 2023
[No.| Symbol Company Industry
39 |LH Land And Houses Public Company Limited Property Development
40 [ MEGA Mega Lifesciences Public Company Limited Commerce
41 [MTC Muangthai Capital Public Company Limited Finance & Securities
42 | ORI Origin Property Public Company Limited Property Development
43 | PTT Ptt Public Company Limited Energy & Utilities
44 | PTTEP Ptt Exploration And Production Public Company Limited Energy & Utilities
45 |PTTGC | Ptt Global Chemical Public Company Limited Petrochemicals & Chemicals
46 [QH Quality Houses Public Company Limited Property Development
47 |[RATCH | Ratch Group Public Company Limited Energy & Utilities
48 | SAWAD | Srisawad Corporation Public Company Limited Finance & Securities
49 | sccC The Siam Cement Public Company Limited Construction Materials
50 | SIRI Sansiri Public Company Limited Property Development
51 | SPALI Supalai Public Company Limited Property Development
52 | TCAP Thanachart Capital Public Company Limited Banking
53 | THANI Ratchthani Leasing Public Company Limited Finance & Securities
54 | TISCO Tisco Financial Group Public Company Limited Banking
55 | TOP Thai Oil Public Company Limited Energy & Utilities
56 | TTB Tmbthanachart Bank Public Company Limited Banking
57 | TU Thai Union Group Public Company Limited Food & Beverage
58 | VGI Vgi Public Company Limited Media & Publishing
59 | WHA Wha Corporation Public Company Limited Property Development






