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Increase impact  navnu Passive Fund
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Stock Free Float Weight téiu Weight Tuai

BBL 98.53 1.3% 2.7% 1.4% 109%
SCB 76.61 2.1% 3.4% 1.3% 62%
ScC 66.21 2.9% 4.1% 1.2% 40%
KBANK 79.60 1.7% 2.9% 1.2% 69%
BDMS 65.98 2.1% 3.0% 0.9% 40%
CPALL 57.50 3.4% 4.2% 0.8% 22%
CPN 62.75 1.4% 1.8% 0.5% 33%
BANPU 88.39 0.4% 0.7% 0.3% 87%
MINT 61.42 1.0% 1.3% 0.3% 30%
LH 69.40 0.6% 0.8% 0.3% 47%
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to SET Index fasrutiuasnu
DELTA 22.35 4.1% 2.0% -2.1% -52%
AOT 30.00 5.1% 3.3% -1.8% -36%
GULF 26.23 2.8% 1.6% -1.2% -44%
ADVANC 36.22 3.3% 2.6% -0.7% -22%
SCGP 26.21 1.6% 0.9% -0.7% -44%
PTTEP 34.69 2.6% 1.9% -0.7% -25%
GPSC 24.75 1.3% 0.7% -0.6% -47%
IVL 35.11 1.4% 1.1% -0.3% -25%
BJC 25.57 0.8% 0.4% -0.4% -45%
CBG 28.85 0.7% 0.5% -0.3% -38%
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ImuTuNnGa  Market Cap  Freefloat

Stock
DELTA 21 693,544 22.4% 7
NRF 18 12,338 27.8% 5
PSL 18 32,121 46.9% 6
JAS 9 23,888 46.1% 3
KCE 6 97,763 58.0% 2
VGI 6 53,389 39.4% 1
RBF 6 39,400 27.6% 2
TKN 6 9,522 42.2% 3
suudde 38 sULGiau 10

n: de3den ASPS
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Valuation ﬁ:u Toppicks

Company  Sector Lost Price FairValue  Upside PER 21F Div Yield 21F (%)  Freefloat (%)
(20/09/2021)

KBANK BANK 118.50 145.00 22.4% 9.2 2.2 79.6%

TU FOOD 21.70 24.00 10.6% 14.0 39 60.6%

CPALL CcoMM 63.75 70.00 9.8% 47.7 1.1 57.5%

i dhedden ASPS
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Accumulated Price PER Dividend  Cut Loss/

Stocks Start Date Weight Fair Value Strategist Comment

Return Avg. Cost Yield  Stop Profit
VNG wanflundusviirlsTaawiudnnfolu 1H64 ndoisvaudlam
VNG 14-n.8.-21 5% 12.03% 7.90 8.85 9.90 14.13 2.26 8.70 wanueaifiasiuied 2561 - 2563 nndgmingfivznauaauuazsin
HARAUTIANGN
CRC 16-n.0.-21 10% 2.96% 33.75 32.75 35.20 NM 0.00 32.00 wnTinsavuszasdudainle Sentiment iowInAUNUMITAa sy

5ITUMNUNUIIULBINIASY

wnTiuAlsanail 2564-65 aufiuiady 36% yoy uav 27% yoy annann

mMT 26-8.A.-21 10% 12.1% 43.25 48.50 57.00 37.79 2.06 46.00 ulagsArusnsuiidule Sedouunida sumsidulazasgsAaluna
2H64
AOT 30-a.0.-21 15% 3.17% 63.00 61.00 69.99 NM 0.00 59.75 melayaeiugiuznmsidu+msifluglivsmssuindundn Sowsiuluidas

mwuﬂuaumsﬁud"}mnﬂumnﬂﬁmﬂ 2566
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11,2/, - - wsugAIINGY vivnraillarsnd uaza11univ Flow @196 v
KBANK 20-n.21.-21 10% 2.07% 121.00 118.50 145.00 9.21 2.19 112.00 DiisundusauTangs sw. ﬂﬂn} siisstautuey Under, Gy

Sensitivity zavsianduaznevu PO sia Downside sgurauns CPALL
CPALL 9-n.81.-21 10% 2.00% 62.50 63.75 65.50 47.72 1.05 59.00 WU A 5 1Ingendt 43.5 v agahaan Downside dssuiaums
CPALL a9 1.9%

SPALI 13-n0.-21 10% 1.44% 20.90 20.60 25.50 7.27 5.50 19.60 wunTiunls 3Q64 a'zﬁﬁum YoY uay QoQ ﬁlusaﬁogwn .Backlog w9y
uazlaut satflasuas 2 Aaulay Adenavdous 2Q64

1udr1891A1 15 TOP uaravulu KBANK unuludaaiuiviidu

Accumulated returns since our recommendation Stock Classification

AOT 3.17% Export Dividend

20% 20%

CRC -2.96%
SCC -2.86%

KBANK 2.07%

MCS -2.03% Global Play

SPALI -1.44% 10%
CPALL 2.00%
TU
VNG 12.03%
IMT 12.14% LT
50%
-20.0% -10.0% 0.0% 10.0% 20.0%
Accumulated returns Beta Portfolio
EASPS Portfolio BISET Index Min, Max,
50.0% 46.60% 0.41 1.40
40.0% Beta Portfolio, 0.77
30.0%
20.0%
10.61%
10.0%
0.0% e
-0.57% -2.18% -1.54% -1.39%
-10.0%
YTD MTD -1D

fun: @enuiTe va. oWy wad

ASIAPLUS -

Securities ‘



