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€ > | THAI SET 50 INDEX Index v = GP v | Related Functions Menu ¥ ¥ Message Q-
SETS0 1 885.31 . --
At 14:50 0 865.22 H 888.96 L 864.56 Prev 860.59
SETS0 Index 94 Suggested Charts + 96) Actions » 97) Edit ~ Line Chart
09/07/2019]=0809/05/2024 [z Last Px _ JLocal CCY B Avg:

15

1D 30 1M 6M YD 1Y 5¢ Max Dailyv ¥ v Table + Related Data -  [EIEEEENN « 7 Edit Chart 3%

M Volume 0

111: Bloomberg Voyasounad 5 1 duaiui 7 fueieu 2562 - 5 iuggu 2567

v

HaMIAUHUNUYBUTAIVDIATH SETS0 Index

Index Performance - Total Return (%)

Annualized
1M 3M 6M YTD 1Y 3Y 5Y 10Y
SET50 3.06 3.80 2.53 -2.04 -10.43 -4.75 -4.80 -1.95
SET50FF 3.1 2.23 0.16 N/A N/A N/A N/A N/A
SET50 TRI 3.75 4.50 4.58 0.79 -7.33 -1.95 -2.07 1.00
SET50FF TRI 3.75 2.86 2.55 N/A N/A N/A N/A N/A
SET TRI 3.58 1.70 1.37 -1.20 -10.13 -3.14 -0.87 1.72

1101: Fact sheet as of August 2024
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*7131: SCBAM Forecast as of 4 Sep 2024
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SCB

dwun 1 @

WuHN 5. Deutsche Bank AG — Laaautl

Wunn 5. Agricultural Bank of China (ABC) - 31

WurIN 5. China Construction Bank (CCB) - 3u

1701913UA"N 5. China Citic Bank Corporation Ltd.- 31

WuRIN 5.PT Bank Rakyat Indonesia (Persero) TBK - dulaiiife
17m513UrN 5. China Merchants Bank - 31
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FuneaUdu (Options) fif&unsndsedadu dofl SET50 Index

sl 2

w waRaULNY | UsEanan1smslasy
fasiau . i
MNATIEIARY | Wusiusnanauuny
Interna MIINU .,
: (THB) o uasuaiglasens
A- (FITCH) 19.00% 2.60% 19.49%
A (FITCH) 19.00% 2.55% 19.48%
A (FITCH) 19.00% 2.55% 19.48%
BBB+ (FITCH) 16.65% 2.65% 17.09%
BBB (FITCH) 16.20% 2.70% 16.64%
A- (FITCH) 10.00% 2.60% 10.26%
99.85% 102.45%
0.25%
102.20%
0.15%
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eaa Aaa

1. Deutsche Bank AG .fusunasmdizdidouaduniwslvoduddud 1 Tulssinaasiu edeludl a.a. 1870 iusunarstuiluiesnilis
singwindounss TuSnsdmivyeasialy v SME $3u1a uaztinasyusaniu lumsigsnssndude uasiidoieduiundssufisnuounss
sfogaiaimamnusodouasdans@uning w 31 sunan 2565 sumsiiAunIngsw 13 Audugls finderieialan samfsenamannmansluszdy
gfima uazunavelddmnuannanyngiinandnaeslan Hagiiusinarsistuauaaionan 1,536 a1v1iilan ldud widsudin glsnate ylsy
azfuen uazazfusdn suasiseldvannanmelulsamawasuil Sevar 49 uazdszmaduqluglsy Savar 22 faunmiudenglunusiig w
31 funan 2564 sunansiidamauRunsndAlinaliAeseld (NPL ratio) aflussiuitsasas 25 uariidndndamildudedudoilinaliiaseld
(NPL coverage ratio) E]gljﬁ%aﬂa: 32

nanssiuulsufitusttesiaiiios

o Tud 2561 surmnadilagnd 114 Sueeaansyls o Tull 2562 surAIIAgNS 5,265 Fuspansyls

o Tud 2563 sunnafiflagnd 624 Suspaanfyls o Tull 2564 suranadimlagn 2,510 &uasaaisyls

o Tull 2565 sunnadimlagns 5,659 &uneaa1iyls

ﬁgwuLGunuﬁLL%dLLnia U 31 5UAN 2565 ﬁmmsﬁﬁaﬁunamuﬁy’uﬁ 1 dafunswiides (Tier 1 ratio) winiu¥osas 157 was A9 UNBINUAD
funsndidee (BIS ratio) wiiuiosas 18.4

susuaanidade Moody’s: A1 /P1 /Stable, S&P: A- /A2 / Stable, Fitch: BBB+ /F2 / Positive

Source: Credit Research (SCBAM) / Last updated: 10 February 2023

2. Agricultural Bank of China (ABC) Lﬂuﬁu’]ﬂ’]iﬁﬂmu’]ﬂtwm&iLﬂué’uﬁu 3 TudszinAdu 5899105U1ANT Industrial and Commercial Bank of China
(ICBC) war5uU1ANS China Construction Bank (CCB) Aedetulud a.a. 1951 wanifuvssmaansidoulunaiandnnindgesns uay (Foeld u 30
fugneu 2565 sumsiiunndsmLsz 4.8 Suduseaaianizt suasidadwiulifudegningsiadosas 61 uazfuideynnaianar 39
Fzuaduliavfuzesunas ABC agfiiviouas 78 Tasfiorunsznsn13Adadu (35%) uay Central Huijin Investment (Huijin) (40%) aifiuvssmifiants
svuzasigInaiuiisgmelinmsmuanzensznInmIadizeiguaiu fnunmiunindegluseduiia a 30 fusnsu 2565 surmsiidasanufuning
filsidalAnaeld (NPL ratio) aglusziviisouas 1.40 uasfisandudssmiausesudeilideliinsuld (NPL coverage ratio) agfisouaz 30265
namIdiuaisiilsatnedeiiiag

o Tud 2561 suAadiflagnd 29,568 Aunsaasanigt o Tull 2562 sunansiidilsgnd 30474 Sueeaaisanizy

o Tud) 2563 suAadifilagnd 33,115 &uaeaasanigr e Tl 2564 sunasdiiilagnd 37,978 &ueeaaisaniza

o Tu 9 \flounsnzecd 2565 surnnsiimlsgnd 27,805 &uneaariansy

ﬁmmﬁﬁgmtﬁunuﬁuﬁmns’a U 30 fueeY 2565 ﬁmmi@i’ﬁm@un@mu%uﬁ 1 doAunsndidu (Tier 1 ratio) wiviu¥ouas 13.38 was f1se
Lﬁunamuﬁiaﬁuﬁwﬁﬁ'm (BIS ratio) iniuSauay 17.46

Suduaanindatio Moody’s: A1 / P1 / Stable, S&P: A / A1 / Stable, FITCH: A / F1+ / Stable

Source: Credit Research (SCBAM) / Last updated: 8 February 2023
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3. China Construction Bank (CCB) \fusuiasiilvaidususuaaslutszinaiusesansuians ICBC windu riodedulul a.a. 1954 ummu’[wmmaﬂ
Twdiastinde §1519USFUTETIBUIY U 30 Mupnpy 2565 sUIANSHAUNITNETINUTENI 4.8 RIURUADRAITENST ﬁmmiuﬁ’mﬂnumu‘lmﬁuLﬂnaanm
g3naoraz 60 LL@”ﬁurﬂamﬂmaﬂav 40 mﬁmaaul,ﬂuwnawusm‘[wm Fguadufiaiu CCB WU Central Huijin Investment (Huuln)’ﬁdL‘iJuUi‘J:WILWEm’]‘i
a\muma\ﬁﬁmmuwaﬂmﬂTmmsmmmna\msvmaamsﬂmmmsﬁmaau ﬂﬂLﬂuiaﬂa" 57 mmmwaumwﬁﬁﬁ surAsRAunsudildnalviAnseld (NPL)
aﬂ"’[us LHusn Immmmﬂmuaumwﬂw\lunaﬁlmnmw & (NPL ratio) o Jufi 30 fueneu 2565 BEI‘VIia?JE\]., 1.40 ‘;vauwalmunwsmmimmamauﬁumaw

lineliAareldlimuauda Tasfisassunaseiosdedudefline i old (NPL Coverage ratio) o AuLBURUENEU 2565 pEjfifDBAr 243.95
nan1seLiuuiiaflsetssiatiio

o

o Tud 2561 suAadifilagnd 37,301 &uaeaasanigs o Tl 2562 swasdiilagnd 38,532 &uaeaasaniza
o Tud) 2563 supafifilagns 41,864 Auaeaasanigs o il 2564 sunasiifilagnd 47,709 &uaeaasaniza
o Tu 9 \flouusnzecd 2565 suransimlaans 34,770 unpasfaniy

ﬁmmsmmwuwuwLLmLmsa U 30 NUENBU 2565 ﬁmmiumimunmwumw 1 maﬁumwmﬂm (Tier 1 ratio) Wwiniudeuay 14.60 LAy miamunmwu
maaumwmﬁm CAR) wihiusouay 18.67

fduduanuindede Moody’s : A1/ P1 / Stable, S&P : A/ A1 / Stable, FITCH : A/ F1+ / Stable
Source: Credit Research (SCBAM) / Last updated: 8 February 2023

YY)

4. China CITIC Bank Corp., Ltd. (CHINACITICB) \fJusunasfifizunalnaidusudy 12 Tudse Lwﬂaunammumaﬂ W.A. 2530 umunmﬂwmmaﬂw
uastinfs A51TUSFUIETIBUIY ﬁﬁ)ﬁgﬂuﬁmmﬂﬂuu?ﬁmmmLUﬂuTummmwaﬂmwmﬂumﬂﬂaua F09n9 04 Yuft 30 Mueneu 2566 sUNANITRUNTNG
samtszanm 1.2 dwdweeaaianige CHINACITICB  ldsunsdmdunilslusunasiifianudidsreanudsadeszunlulszimaiu (Domestic
Systemically Important Banks) iﬁmaamﬂuwnawﬂwﬂuwmwLﬁuﬂ'jﬁaﬂay 60 WU CITIC Group Corporation CITIC Group Corporation (CITICG)
Lﬂunamﬁ’sm‘wﬂ%mmz‘wmmmumuﬁ ﬂﬂ\?ﬂivlmﬁqu ﬂ\?ﬂﬂwuﬂiﬂﬂﬂ\‘l Iﬂﬂmﬁmmmﬂuwaawu 100% munims’mmiﬂm NﬂmmWﬂumWﬂﬂﬂTumm’ﬂ
VIG’] 37} 'J‘LWI 30 Nm,nfﬁ‘l 2566 ﬁu’lmiuamﬂmuﬂum“wa \lNﬂﬂI*ﬁLﬂﬂiqﬂlﬂ (NPL ratio) Bﬂﬂiuﬂ‘lﬁﬂﬂﬂv 1.39 ’ﬁ\‘li‘]ﬂi‘]\?ﬁ]ﬂl,uaﬁﬁnﬂiﬂﬂﬂy 154 Nuﬂ

1]

2564 LLﬂvNﬂmiﬁﬂﬁuﬂﬁiﬂ\iﬁuﬂuﬂﬂﬂumﬂﬁlﬂﬂﬂiﬁmﬂi’]ﬂlﬂ (NPL coverage ratio) Tusymummaﬂay 180

U
aAa o

wam‘smLuumuwunﬂiuﬂﬂﬂmaam

o

o Tull 2562 ﬁu’]ﬂ’]iuﬂ’ﬂiﬂ‘l’lﬁ 7,012 fuUADAATANITY o Tull 2563 ﬁu’]ﬂ?iﬁdﬂ’ﬂﬁﬂ‘ﬂﬁ 7,580 RunRRATEN U§2°1

a9

o

o Tull 2564 ﬁu’]ﬂ’]iuﬂ’ﬂﬁﬂﬂﬁ 8,850 mumaamsamgﬂ o Tuil 2565 ﬁu’]ﬂﬂiﬁdﬂ’ﬂﬁﬂ’ﬂﬁ 9,011 &undaaISans 3“1

o Tu 9 \fpunsnI09ll 2566 ﬁu’]ﬂ’]iuﬂ’l\liﬂﬂﬁ 7,156 E\]’]uﬂﬂi\m’ﬁﬂ“ﬂiﬁ'ﬂ

ﬁmmimmmuwumwmwa 0 ’J‘LW] 30 NuBEY 2566 ﬁmmsumsamuﬂawumuw 1 GIBN“LW]TW?JLNEN (Tier 1 ratio) winfu¥eauas 10.59 wariase
LGUﬂB\‘IVIHﬁBNNVIiWEJLﬁEN (BIS ratio) winfuSeaas 12.65

susuaanidede Moody’s : Baa2/P-2/Stable, S&P: BBB+/A-2/Positive, FITCH : BBB+/F1/Stable
Source: Credit Research (SCBAM) / Last updated: 4 March 2024
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5. Bank Rakyat Indonesia (Persero) Tbk. (BRI) : BRI Lﬂuﬁmmsmmunmma sfrualnaifusudy 1 Tuussmadulailife resailad a.a 1895
mnaLﬂuﬁmmimmuﬂmm‘[uﬂi maduladide funswisinvedsuians ol 31 SuAN 2560 Ayaen 83,087 dumpaa1ianizy Foflvuralnoidu
Sud 1 Tustinadulafide Sifevumdniiugounss i 31 Sunay 2566 BRI mﬁmaaiﬂﬂumﬂLﬂuwnawumﬂamaﬂm 53.19 \Dusunanswdndi
anudsmulufudeseden Tlaslwuuud uaziomifud (high yield segment, microfinance, SME) 31 $uAn 2566 surAsiidasiuiuidese

tine 1341@1311/11,1,14% IDURY 48, ﬁuL‘UﬂLWﬂQﬂIﬂﬂUiIﬂﬂ IDBRL 15, ﬁuvﬁa SME 3auay 21 uﬁumwmmwmmmmwaLLayag"EusyﬁumLanﬂimw

Y

31 5u21AN 2566 BRI MsednsauAuidasiaidunin (Loan-to-Deposit Ratio) Lifisssudoray 84.22 "3\1LLmﬂﬁLﬁuﬁai:ﬁumaaamwwdmﬁﬁagaEha
LNENND

BRI s1evnunlsatsdaiilasnlasnasn

o o

o Tufln.a. 2562 BRI ﬁﬁﬂigm%ﬂg’ﬁ 2,476 §ULMSHUADRATANSY o Tufln.a. 2563 BRI unﬂ,mwﬁaﬂw 1,323 MUMIBADAAIaNSY

9

o

o Tullw.e. 2564 BRI ﬁﬁﬂsqw%agﬁ 2,155 SULASHADANITANST o Tuilw.A. 2565 BRI unﬂsqwﬁagw 3,268 §usHARARISaNsY

9

o Tuiln.A. 2566 BRI ﬁﬁﬂsaw%mjﬁ 3,920 §usuAanISansy

eda

BRI uﬁmmwmadaumwwrﬂ o0l 30 AUBNEU 2566 Namm’sumunmwu’ﬂuw 1 dofunsnsides (Tier 1) a sppaz 26.12 LAy uam”lmumunmwuma
Runsniides (Capltal Adequacy Ratio--CAR) afmiaﬂau 27.27
susuaanidede Moody’s : Baa2 /P2 / Stable, S&P : BBB / A2 / Stable, Fitch : BBB / F2 / Stable

Source: Credit Research (SCBAM) / Last updated: 9 February 2024

6. China Merchants Bank (CMB) CMB {lusuasffisunalvaidususy 8 Tudszinaiu densdulfied w.a. 2530 ﬁd’wﬁnmu‘lwtﬂﬁaaﬂﬁﬁaaL’Euﬁu
sonsusgUszamudu Jegtuswensifuuismans douluamandnnindvaludoslEuazdosns a fufl 30 fusepu 2566 surmsilAunindsaaszanu

o

1.5 §udunsaa1sanist CMB Tssumsdadunilelusuasidianuddyseanudsadessuululssinaiy (Domestic Systemically Important Banks)
China Merchants Group tuffiasiulnajlusuasegiifenas 30 unguigiamia deegludszinadasns Tasfisguaduiugiedusimdninau
AZNTINNIQUALRLIANTNINERUBDINIATY (State-owned Assets Supervision and Administration Commission of the State Council — SASAC) #
aunmRunsndagluinusiia o fudl 30 fguisu 2566 surAsRsAsIEAUNINGT Linal AR BlE (NPL ratio) agluszduiisn Jewaz 0.95 uaxd
sanaudseaidudedudoilineliiaseld (NPL coverage ratio) Tuseduiigs Souay 44517

namIsiluaifiilsnlaunsen

19

o Tull 2562 swmsiifilagns 13371 fueeaarsanizs o Tull 2563 swrsfimlagns 14,990 Hrunoaa1ianigs
o Tull 2564 swAsfimlagns 18,968 Sumeaarsanizs o Tul) 2565 swrsfimlagns 19,939 Hrunsaa1ianigs
o Tu 9 ipunsnzecd 2566 surraiiilagnd 15741 &uaeaansaniy

SUIANTNFMITUNUALNEBIWD i Tu?l 30 AuBBU 2566 SUIANTNANTIEUNDINUTUN 1 FaRUNSWELRBY (Tier 1 ratio) Winfuazar 15.23 uaciense
Wunasmudafuniwdldes (BIS ratio) wifuiaeay 17.38

ETur?fummmL%aﬁa Moody’s: A2 / P-1 / Stable, S&P : BBB+ / A-2 / Positive, FITCH: A-/ F1 / Stable
Source: Credit Research (SCBAM) / Last updated: 4 March 2024
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enanpuLNUTaINaMuUBEIauAsuLazinlansunsindulaasmu mnnsddnsnsuisuulasesiunindiredeiildlunsdualsi
Huldanadouls fasmuenaliléSumansuunuainnisasmu

2. uaa Inswdziuassunasinewdedildssduenandssiiiaanmsfatassenilidusuuacaonidsvssgpennans (Credit Risk /
Default Risk) S9amidsedionann nanefs amnadesiitinannsiatadiseniliiuduuas mismenidsesgesnnas uasviagiusns §

a

¥
@ J o = '
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£Y) £y EY y e
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