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AMANUIN A

A199NIANUINT 1
sETauanNInEgNAnEanluNaNUANNSWE SET 50 Index
FTNI9 1 NSNHIAN W.A. 2540 — 31 FUINAN W.A. 2543

No Sector Name of Securities
Industry Group:Financials

1 | Banking BANK OF AYUDHYA PUBLIC COMPANY BAY
LIMITED

2 | Banking BANGKOK BANK PUBLIC COMPANY BBL
LIMITED

3 | Banking KASIKORNBANK PUBLIC COMPANY KBANK
LIMITED

4 | Banking KRUNG THAI BANK PUBLIC COMPANY KTB
LIMITED

5 | Banking THE SIAM COMMERCIAL BANK PUBLIC SCB
COMPANY LIMITED

6 | Banking TMB BANK PUBLIC COMPANY LIMITED T™B

7 | Banking THE INDUSTRIAL FINANCE CORP. IFCT

8 | Finance & Securities TIPCO ASPHALT COMPANY LIMITED TASCO

Industry Group:Property & Construction

9 | Construction Materials THE SIAM CEMENT PUBLIC COMPANY SCC
LIMITED

10 | Construction Materials SIAM CITY CEMENT PUBLIC COMPANY SCCC
LIMITED

11 | Property Development ITALIAN-THAI DEVELOPMENT PUBLIC ITD
COMPANY LIMITED

12 | Property Development LAND AND HOUSES PUBLIC COMPANY LH
LIMITED
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No Sector Name of Securities
Industry Group:Technology
13 | Communication JASMINE INTERNATIONAL PUBLIC JAS
COMPANY LIMITED
14 | Communication SHINAWATRA COMPUTER PUBLIC SHIN
COMPANY LIMITED
15 | Communication THAI TELEPHONE & TELECOM PUBLIC TT&T
COMPANY LIMITED
16 | Communication UNITED COMMUNICATION INDUSTRY UCOM
PUBLIC COMPANY LIMITED
17 | Communication ADVANCED INFO SERVICE PUBLIC ADVANC
COMPANY LIMITED
Industry Group:Resources
18 | Energy & Utilities BANPU PUBLIC COMPANY LIMITED BANPU
19 | Energy & Utilities PTT EXPLORATION AND PRODUCTION PTTEP
PUBLIC COMPANY LIMITED
20 | Energy & Utilities THE BANGCHAK PETROLEUM PUBLIC BCP
COMPANY LIMITED
21 | Energy & Utilities THE COGENERATION PUBLIC COMPANY COCO
LIMITED
22 | Energy & Utilities ELECTRICITY GENERATING PUBLIC EGCOMP
COMPANY LIMITED
Industry Group:Services
23 | Media & Publishing BEC WORLD PUBLIC COMPANY LIMITED BEC
24 | Transportation & Logistics BANGKOK EXPRESSWAY PUBLIC BECL
COMPANY LIMITED
25 | Transportation & Logistics THAI AIRWAYS INTERNATIONAL PUBLIC THAI
COMPANY LIMITED
Industry Group:Industrials
26 | Chemicals & Plastics NATIONAL PETROCHEMICAL PUBLIC NPC
COMPANY LIMITED
i - manandnmIndwiasynelne
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SIETAUANNSTNENAALADN LUNGNUANNSWE SET 50 Index

=
AITINNIANUINT 2

FTIUING 1 NNFIAN W.A. 2544 — 31 SUANAN W.A. 2547

No Sector Name of Securities
Industry Group:Agro&Food Industry

1 | Agribusiness CHAROEN POKPHAND FOODS PUBLIC CPF

COMPANY LIMITED
Industry Group:Financials

2 | Banking BANK OF AYUDHYA PUBLIC COMPANY BAY
LIMITED

3 | Banking BANGKOK BANK PUBLIC COMPANY BBL
LIMITED

4 | Banking DBS THAI DANU BANK PUBLIC COMPANY DTDB
LIMITED

5 | Banking KASIKORNBANK PUBLIC COMPANY KBANK
LIMITED

6 | Banking KRUNG THAI BANK PUBLIC COMPANY KTB
LIMITED

7 | Banking THE SIAM COMMERCIAL BANK PUBLIC SCB
COMPANY LIMITED

8 | Banking TMB BANK PUBLIC COMPANY LIMITED T™B

9 | Finance & Securities KGI SECURITIES (THAILAND) PUBLIC KGI
COMPANY LIMITED

10 | Finance & Securities KIATNAKIN BANK PUBLIC COMPANY KK
LIMITED

Industry Group:Property & Construction
11 | Building & Furnishing TPI POLENE PUBLIC COMPANY LIMITED TPIPL
Materials

12 | Construction Materials THE SIAM CEMENT PUBLIC COMPANY SCC
LIMITED

13 | Construction Materials SIAM CITY CEMENT PUBLIC COMPANY SCCC

LIMITED
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No

Sector

Name of Securities

Industry Group:Property & Construction

14 | Property Development LAND AND HOUSES PUBLIC COMPANY LH

LIMITED
Industry Group:Industrials

16 | Communication ADVANCED INFO SERVICE PUBLIC ADVANC
COMPANY LIMITED

17 | Communication SHINAWATRA COMPUTER PUBLIC SHIN
COMPANY LIMITED

18 | Communication THAI TELEPHONE & TELECOM PUBLIC TT&T
COMPANY LIMITED

19 | Electronic Components DELTA ELECTRONICS (THAILAND) PUBLIC | DELTA
COMPANY LIMITED

20 | Electronic Components HANA MICROELECTRONICS PUBLIC HANA
COMPANY LIMITED

Industry Group:Resources

21 | Energy RATCHABURI ELECTRICITY GENERATING RATCH
HOLDING PUBLIC COMPANY LIMITED

22 | Energy BANPU PUBLIC COMPANY LIMITED BANPU

23 | Energy ELECTRICITY GENERATING PUBLIC EGCOMP
COMPANY LIMITED

24 | Energy PTT EXPLORATION AND PRODUCTION PTTEP
PUBLIC COMPANY LIMITED

Industry Group:Services

25 | Entertainment & Recreation UNITED BROADCASTING COPORATION uBC
PUBLIC COMPANY LIMITED

26 | Media & Publishing BEC WORLD PUBLIC COMPANY LIMITED BEC

27 | Transportation & Logistics BANGKOK EXPRESSWAY PUBLIC BECL
COMPANY LIMITED

Industry Group:Services

28 | Transportation & Logistics THAI AIRWAYS INTERNATIONAL PUBLIC THAI

COMPANY LIMITED
i - manandnmIndwiasynelne
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SIETAUANNSTNENAALADN LUNGNUANNSWE SET 50 Index

=
AITINNIANUINT 3

FTIUING 1 NNFIAN W.A. 2548 — 31 SUAN W.A. 2551

No Sector Name of Securities
Industry Group: Agro & Food Industry

1 | Agribusiness CHAROEN POKPHAND FOODS PUBLIC CPF
COMPANY LIMITED

2 | Food and Beverage THAI UNION FROZEN PRODUCTS PUBLIC TUF
COMPANY LIMITED

Industry Group: Financials

3 | Banking BANK OF AYUDHYA PUBLIC COMPANY BAY
LIMITED

4 | Banking BANGKOK BANK PUBLIC COMPANY BBL
LIMITED

5 | Banking KASIKORNBANK PUBLIC COMPANY KBANK
LIMITED

6 | Banking KIATNAKIN BANK PUBLIC COMPANY KK
LIMITED

7 | Banking KRUNG THAI BANK PUBLIC COMPANY KTB
LIMITED

8 | Banking THE SIAM COMMERCIAL BANK PUBLIC SCB
COMPANY LIMITED

9 | Banking SIAM CITY BANK PUBLIC COMPANY SCIB
LIMITED

10 | Banking TMB BANK PUBLIC COMPANY LIMITED T™B

Industry Group: Property & Construction

11 | Construction Materials THE SIAM CEMENT PUBLIC COMPANY SCC
LIMITED

12 | Construction Materials SIAM CITY CEMENT PUBLIC COMPANY SCCC
LIMITED

13 | Construction Materials TPI POLENE PUBLIC COMPANY LIMITED TPIPL
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No Sector Name of Securities
Industry Group: Property & Construction
14 | Property Development ITALIAN-THAI DEVELOPMENT PUBLIC ITD
COMPANY LIMITED
15 | Property Development LAND AND HOUSES PUBLIC COMPANY LH
LIMITED
Industry Group: Technology
16 | Electronic Components DELTA ELECTRONICS (THAILAND) PUBLIC | DELTA
COMPANY LIMITED
17 | Electronic Components HANA MICROELECTRONICS PUBLIC HANA
COMPANY LIMITED
18 | Information & Communication | ADVANCED INFO SERVICE PUBLIC ADVANC
Technology COMPANY LIMITED
19 | Information & Communication | TRUE CORPORATION PUBLIC COMPANY TRUE
Technology LIMITED
Industry Group: Resources
20 | Energy & Utilitie ELECTRICITY GENERATING PUBLIC EGCOMP
COMPANY LIMITED
21 | Energy & Utilities BANPU PUBLIC COMPANY LIMITED BANPU
22 | Energy & Utilities PTT PUBLIC COMPANY LIMITED PTT
23 | Energy & Utilities PTT EXPLORATION AND PRODUCTION PTTEP
PUBLIC COMPANY
24 | Energy & Utilities RATCHABURI ELECTRICITY GENERATING RATCH
HOLDING PUBLIC CO.,LTD.
25 | Energy & Utilities THAI OIL PUBLIC COMPANY LIMITED TOP
Industry Group: Industrials
26 | Petrochemicals & Chemicals | THAI PLASTIC AND CHEMICALS PUBLIC TPC
COMPANY LIMITED
Industry Group: Services
27 | Media & Publishing BEC WORLD PUBLIC COMPANY LIMITED BEC
28 | Media & Publishing MCOT PUBLIC COMPANY LIMITED MCOT
29 | Transportation & Logistics AIRPORTS OF THAILAND PUBLIC AOT

COMPANY LIMITED
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No

Sector

Name of Securities

ndustry Group: Services

30 | Transportation & Logistics BANGKOK EXPRESSWAY PUBLIC BECL
COMPANY LIMITED

31 | Transportation & Logistics PRECIOUS SHIPPING PUBLIC COMPANY PSL
LIMITED

32 | Transportation & Logistics REGIONAL CONTAINER LINES PUBLIC RCL
COMPANY LIMITED

33 | Transportation & Logistics THAI AIRWAYS INTERNATIONAL PUBLIC THAI
COMPANY LIMITED

34 | Transportation & Logistics THORESEN THAI AGENCIES PUBLIC TTA
COMPANY LIMITED

7l - panemdnnsnduialssmalne
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NANARUIN 9
A1SINNTANUINA 1
NANITANUIUAIRNANNUS TRIDATINARDLLNUNDIAINL

GDP 5121lasund AIWATl W.A. 2544 — W.A. 2551

Descriptive Statistics

Mean Std. Deviation N
GDP 1.7403 3.39509 32
GOLD 3.0866 4.98470 32

Correlations

GDP_Q GOLD_Q

GDP Pearson Correlation 1 .253

Sig. (1-tailed) : .081

N 32 32

GOLD Pearson Correlation .253 1
Sig. (1-tailed) .081

N 32 32
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a
ANFI9NTARNUINT 2
NANITATUIUANANA NN UEURIDATIHAADLILNUNDIAINL
ARSIAUNED S18LADY ALLEL W.A. 2545 — W.A. 2551

Descriptive Statistics

Mean Std. Deviation N
INF 2357 68277 84
GOLD 1.1896 4.58993 84

Correlations

INF_M GOLD_M

INF Pearson Correlation 1 A79

Sig. (1-tailed) . .052

N 84 84

GOLD Pearson Correlation A79 1
Sig. (1-tailed) .052

N 84 84
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AITINNIANUINT 3

Regression AATIHAAAUUNUNLANLALIUDINITAINY

NSAUNNITAMNULUNBIAYIG 129 1 N.A. 2540 — B.A. 2543

Descriptive Statistics

Mean Std. Deviation N
R 3.3901 3.72032 182
SD_G 3.56902 2.40628 182
Correlations
| R.G SD_G
Pearson Correlation R 1.000 401
SD_G 401 1.000
Sig. (1-tailed) R . .000
SD_G .000 .
N R 182 182
SD_G 182 182
Variables Entered/Removed(a)
Variables Variables
Model Entered Removed Method
1 SD_G Enter

a Dependent Variable: R

Model Summary

Adjusted Std. Error of
Model R R Square R Square | the Estimate Change Statistics
R Square
Change F Change | df1 df2 Sig. F Change

1 401(a) 161 156 3.41795 161 34.440 1 180 .000

a Predictors: (Constant), SD_G
ANOVA(b)
Sum of
Model Squares df Mean Square F Sig.
1 Regression 402.344 1 402.344 34.440 .000(a)
Residual 2102.832 180 11.682
Total 2505.176 181
a Predictors: (Constant), SD_G
b Dependent Variable: R
Coefficients(a)
Unstandardized Standardized
Model Coefficients Coefficients t Sig. Correlations
B Std. Error Beta Zero-order Partial Part
1 (Constant) 1.166 456 2.557 .011
SD_G .620 106 401 | 5.869 .000 401 401 401

a Dependent Variable: R
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Regression AATIHAAAUUNUNLANLALIUDINITAINY

=
AITINNIANUINT 4

mzﬁ"laiﬁnwmvgu’luwmﬁ'nwiq 4949 1 n.A. 2540 — 6.A. 2543

Descriptive Statistics

Mean Std. Deviation N
R 3.7119 4.03923 175
SD 5.5240 3.88063 175
Correlations
R SD
Pearson Correlation R 1.000 .223
SD 223 1.000
Sig. (1-tailed) R .002
SD .002 .
N R 175 175
SD 175 175
Variables Entered/Removed(a)
Variables Variables
Model Entered Removed Method
1 SD Enter
a Dependent Variable: R
Model Summary
Adjusted Std. Error of
Model R R Square R Square | the Estimate Change Statistics
R Square
Change F Change | df1 df2 Sig. F Change
1 .223(a) .050 .044 3.94897 .050 9.045 1 173 .003
a Predictors: (Constant), SD
ANOVA(b)
Sum of
Model Squares df Mean Square F Sig.
1 Regression 141.051 1 141.051 9.045 .003(a)
Residual 2697.831 173 15.594
Total 2838.882 174
a Predictors: (Constant), SD
b Dependent Variable: R
Coefficients(a)
Unstandardized Standardized
Model Coefficients Coefficients t Sig. Correlations
B Std. Error Beta Zero-order Partial Part
1 (Constant) 2.430 520 4.671 | .000
SD 232 .077 223 | 3.007 | .003 223 223 223

a Dependent Variable: R
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ANFI9NTARNUINT 5

Regression AATIHAAAUUNUNLANLALIUDINITAINY

NSAUNNTAMNUIUNBIAIYIG T W.A. 2544 — W.A. 2547

Descriptive Statistics

Mean Std. Deviation N
R 2.2945 1.44595 209
SD_G 1.7248 1.40075 209
Correlations
R_G1 SD_G1
Pearson Correlation R 1.000 .282
SD_G .282 1.000
Sig. (1-tailed) R .000
SD_G .000
N R 209 209
SD_G 209 209
Variables Entered/Removed(a)
Variables Variables
Model Entered Removed Method
1 SD G Enter
a Dependent Variable: R
Model Summary
Adjusted Std. Error of
Model R R Square R Square | the Estimate Change Statistics
R Square
Change F Change | df1 df2 Sig. F Change
1 .282(a) .079 .075 1.39064 .079 17.876 1 207 .000
a Predictors: (Constant), SD_G
ANOVA(b)
Sum of
Model Squares df Mean Square F Sig.
1 Regression 34.569 1 34.569 17.876 .000(a)
Residual 400.313 207 1.934
Total 434.882 208
a Predictors: (Constant), SD
b Dependent Variable: R
Coefficients(a)
Unstandardized Standardized
Model Coefficients Coefficients t Sig. Correlations
B Std. Error Beta Zero-order Partial Part
1 (Constant) 1.793 153 11.731 .000
SD 291 .069 282 4.228 | .000 .282 282 .282

a Dependent Variable: R
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AITINNIANUINT 6

Regression ARTIHAAAUUNUNLANLALIUDINITAINY

nsailddinsamnulunasAiuria I w.A. 2544 — WAL 2547

Descriptive Statistics

Mean Std. Deviation N
R 2.4888 1.51245 206
SD 3.0922 2.36520 206
Correlations
R1 SD1
Pearson Correlation R 1.000 .210
SD 210 1.000
Sig. (1-tailed) R .001
SD .001
N R 206 206
SD 206 206
Variables Entered/Removed(a)
Variables Variables
Model Entered Removed Method
1 SD Enter
a Dependent Variable: R
Model Summary
Adjusted Std. Error of
Model R R Square R Square | the Estimate Change Statistics
R Square
Change F Change | df1 df2 Sig. F Change
1 .210(a) .044 .039 1.48246 .044 9.379 1 204 .002
a Predictors: (Constant), SD
ANOVA(b)
Sum of
Model Squares df Mean Square F Sig.
1 Regression 20.613 1 20.613 9.379 .002(a)
Residual 448.328 204 2.198
Total 468.941 205
a Predictors: (Constant), SD
b Dependent Variable: R1
Coefficients(a)
Unstandardized Standardized
Model Coefficients Coefficients t Sig. Correlations
B Std. Error Beta Zero-order Partial Part
1 (Constant) 2.074 170 12.182 .000
SD 134 .044 .210 3.063 .002 .210 .210 .210

a Dependent Variable: R
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ANFI9NTARNUINT 7

Regression AATIHAAAUUNUNLANLALIUDINITAINY

NSAUNNTAMNULUNRIAIUYIG T W.A. 2548 — W.A. 2551

Descriptive Statistics

Mean Std. Deviation N
1.8536 1.05338 203
S_G 1.1490 .94883 203
Correlations
R_G2 S_G2
Pearson Correlation R 1.000 199
S_G 199 1.000
Sig. (1-tailed) R .002
S G .002
N R 203 203
S_G 203 203
Variables Entered/Removed(a)
Variables Variables
Model Entered Removed Method
1 S_G Enter
a Dependent Variable: R
Model Summary
Adjusted Std. Error of
Model R R Square R Square | the Estimate Change Statistics
R Square
Change F Change | df1 df2 Sig. F Change
1 .199(a) .040 .035 1.03491 .040 8.273 1 201 .004
a Predictors: (Constant), S_G
ANOVA(b)
Sum of
Model Squares df Mean Square F Sig.
1 Regression 8.861 1 8.861 8.273 .004(a)
Residual 215.278 201 1.071
Total 224.139 202
a Predictors: (Constant), S_G
b Dependent Variable: R
Coefficients(a)
Unstandardized Standardized
Model Coefficients Coefficients t Sig. Correlations
B Std. Error Beta Zero-order Partial Part
1 (Constant) 1.600 114 14.005 .000
SD 221 077 .199 2.876 .004 199 .199 199

a Dependent Variable: R
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=
AITINNIANUINT 8

Regression AATIHAAAUUNUNLANLALIUDINITAINY

nsailddinsamnulunasAiuria I w.A. 2548 — W.A. 2551

Descriptive Statistics

Mean Std. Deviation N
R 1.9177 1.06614 196
SD 1.7039 1.23013 196
Correlations
R2 SD2
Pearson Correlation R 1.000 .163
SD 163 1.000
Sig. (1-tailed) R . .011
SD .011 .
N R 196 196
SD 196 196
Variables Entered/Removed(a)
Variables Variables
Model Entered Removed Method
1 SD Enter
a Dependent Variable: R
Model Summary
Adjusted Std. Error of
Model R R Square R Square | the Estimate Change Statistics
R Square
Change F Change | df1 df2 Sig. F Change
1 .163(a) .027 .022 1.05457 .027 5.301 1 194 .022
a Predictors: (Constant), SD
ANOVA(b)
Sum of
Model Squares df Mean Square F Sig.
1 Regression 5.896 1 5.896 5.301 .022(a)
Residual 215.750 194 1.112
Total 221.646 195
a Predictors: (Constant), SD
b Dependent Variable: R
Coefficients(a)
Unstandardized Standardized
Model Coefficients Coefficients t Sig. Correlations
B Std. Error Beta Zero-order Partial Part
1 (Constant) 1.677 129 13.009 .000
SD 141 .061 .163 2.302 .022 .163 .163 .163

a Dependent Variable: R
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