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FTSE SET INDEX SERIES 5 YEAR PERFORMANCE (THB, TOTAL RETURN)
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FTSE @Aalas?

([~ v O & = ¥
. FTSE 1u Independent Company amadauluil 1995(2538) nnalm
g‘ﬂLL‘LI‘LI Joint Venture §2#172149 London  Stock Exchange WAL

Financial Times

sNANANURY FTSE  ABNISATNUASLSUITAANITATN WASUDYS

&
I I SE MALIUDINL AT

THE INDEX COMPANY

AN

. flaqiiu FTSE  fdineuludlssimaiifuaudnatamianisitu
13 whelawn Beijing, Boston, Frankfurt, Hong Kong, London,
New York, Madrid, Milan, Paris, San Francisco, Shanghai, Sydney

lag Tokyo

¥ Y

- FTSE NanAmMaulu 77 dszina

u

. FTSE AunnuAaalilseanne 120,000 AtRaadw (15luadl real-time n91 600 ATil)

- 1laqiiu Anasmuiuudatiungwarawssildanaiaas FTSE 11w Benchmark #alawn
CalPers, French Fonds de Reserves pour les Retraites, Hong Kong Mandatory Provident

Funds, Norwegian Petroleum Fund, Irish Reserve, OMERS, PGGM, Swedish AP Funden



FTSE SET Index Series @aazl5?

ARIANANNINEM anadIulanu FTSE Group Tunsweiuiail FTSE SET
defiatfuduiiznainidniuaaranulnadnnanily mMaldinglsssfdrAe
2 U5¥n19 Aa
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2. Lliasasun1ses1IRITAUTRNTINNIIATIUTHLARRINY 1uFr1asiilu
navnuaitaw (ETF) as&1snivnisiunarvaeaail (Index-linked product)
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Index Design — FTSE SET Index Series

FTSE SET Large Cap , radable Index
AU UL AZLNELNG AT T
FTSE SET Mid Cap ~ nnAsaRImMsasuulassia

FTSE SET Small Cap
FTSE SET All-Share > Benchmark Indices®

ATUITUNN 60 U

FTSE SET Mid/Small Cap

FTSE SET Fledgling _
FTSE SET Shariah > AUIYN 15 AU

FTSE SET All-Share Industry Indices™*

* Tdivumaiuauiulu Index
= 19]38U4aN 15 AUINNWTY intra-second basis faws 23 A1AN 2553 (2010)
5 ISR AT AW U6 11 WeAanTe1 2553 (2010)



Uslariiuasnisaanazit FTSE SET Index Series

1. dusutiarsdedrnsundansaainienisdulvi q 1y
Exchange Traded Fund (ETF) wagas1&15mn19n1L9u
Nanvadva2il (Index-linked product)

2. usiianede Benchmark Tunisinnisasnu

3. alanmali ua. tlunsinuasdasnulussdusainauiniiu
PIMIENANTNNARAI URETLANNU LA e1TiU
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RANLNDAN IBNITAALR D NRANNINE — Screening Criteria

Free Float is the Indices should be
share capital of a investable. Each

company that is constituent must
freely available for pass a liquidity test

trading by investors

er . 1
Main ||- Filter ||~ Investable“‘Investableuqlnvestable

Board Universe Universe Index

All Companies S Free Float

Weighted




Index Design — FTSE SET Index Series

[ Dual screening criteria
No prices in Liquidity > 0.05%
6 months & Free Float > 15%

SET

Universe
(469)

Market Capitalisation

Removed
(27)

Source : FTSE Analysis (As of 23 August 2010)

i

Eligible
stocks for
inclusion in

FTSE SET
Index Series

(323)

Failed (146)

/ FTSE SET Index Series \

All Share
(134)98%

-

(

Large Cap
(30)

Mid Cap

(44) 90%

Fledging (189) 2%

% of Eligible stocks/




Index Design — FTSE SET All-Share Industry Indices

FISE SET Index Series

10
FTSE SET
Industry

Indices

19

Supersector
Indices

MidCap §
~ 90%
y
Small Cap Cap
~ 98% J
Fledgling 2%

" Tradable Index B Benchmark Indices

Mid/Small

39
FTSE SET
Sector
Indices

* Based on full market capitalization
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Index Design — FTSE SET All-Share Industry Indices

si2ifi FTSE SET All-Share Industry Indices tiludiayasiaiil
ALNALWSADURUTY LATIALLIAUNIATFIUATIANFN
anaunssufilugnawuy Industry Classification
Benchmark (ICB) GGuiWauwwssiouns 11 waainiau 2553
Lusuun

sufifigndntdanuianndaufi FTSE SET All-Share Index
Mmauilsznauaa arlinduana1inssu (Industry group
indices) 10 a2ll sratiniuIngsnanian (Supersector indicies)
19 il wazauduuIngsntian (Sector indices) 39 Al
fayavadudddaduiadacfianldiFaudiaunayinssu
nannIndluna1Ianulnag 1 nIudasny uasarusaulu i
TUA152aNNAINULRLATIETT A9 F U

* Data as of Nov 11, 2010
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ANgacia ﬂﬂﬂﬂdﬂ?ﬁ%tl@lﬁ%@]?fﬂ GRS

FTSE SET Large
Cap Index

[ @
AINYACLDLYAADT W

ﬂ')’l&lﬁlﬁl%

N13ATWIN

FTSE SET Mid
Cap Index

FTSE SET Small
Cap Index

FTSE SET
All-Share Index

FTSE SET Mid/

Small Cap Index

FTSE SET
Fledgling Index

Tradable - AanNINEG 30 AT lUNT=A1% SET main board 1389a3 intra-
- > o _ second
market cap LRZHIWN I NTAALRDN (FF & Liquidity Screening) basis*
@ v e A ' =] A o ' a A
Benchmark | - BaNNIWYTINANAT market cap IUNKIT 90%™ (TIADINU 60 IUIN
inuginIdaiaen uwaziuiunldaglu Large Cap index)
Benchmark | - AANNTWHTINYAFT market cap TINAUN 98%** (TIFDIHU 60 U7
6 v A < v A 1 1 .
LNTUWNITAALRDN LLaxLﬁJmﬁu‘Vlvl,aJaﬂslu Large Cap index LI
Mid Cap Index)
Benchmark | - AANNIWENNAIBIAIYaA1 market cap TINNUTI 98%** Uaz 60 w1
HWLNMRNNTAALAEN
Benchmark | - %é’nw%'wﬁnﬂﬁaﬁa%ﬂu Mid Cap &< Small Cap Index 60 IUN
@ v ed A A A ' v A a
Benchmark | - #anniwegniadasilyadn market cap MIunBAUIzINMG 2% Uuaz | 60 Fuh
Jamaidniiunitnazansiwlitaglu All-Shares Index

nuUELUe *

intra-second basis: fruaiduaiinnadenifinisilaauuldassian
* * 0/ a9 SET Universe
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§AIN1IATUINATW FTSE SET Index Series

Qs

ﬁ’l%’)ﬂthUUﬁ"&L%ﬁﬂﬁ?ﬁﬁWﬁﬁﬂﬁ?ﬂﬂﬂﬂﬁﬂﬁﬁﬂﬂ%ﬂﬁﬁl’lﬂd%"lﬁ’lﬁla’lﬂ
LAZNILAIYNITNDARVDIN DRI DY

v ZL((pf xe)xsfxff)

d

= Number of securities in the Index

= Price

= Share in Issue
= Free Float Factor

n
P

u e = Exchange rate
S

f

d = Divisor

38n15U5U Share in Issue
e Share in Issue tdaunlavgzauuinnii 1 % azdsu o Julasuna

e Share in Issue wasunlasasauunnin 10 % viawflu Corporate Action
AeUFuiun
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analudidganyu FTSE SET Index Series

ad
u

M live Anazih (laadszanm) : 2 s 2551 (2008)

T%31% (Base Date) : 29 NAIAWKS 2551 (2008)

A131% (Base) : 1,000 NABLN 2 ALK

v v

R LHE awnad : Uszuraw 10 1

¢ Index Review : 1az 2 ﬂ%’ﬂ%tﬁa%ﬁqmﬂu UAZLADRSWINAN A8 LANITNIITH

. . o ¢
284 Index Advisory Committee” mu%amﬂmmﬁugﬂ% (Ground Rules)
1 1 (1 6
* Index Rules %$LNElI,I,‘W‘Sl,mﬁ"lﬁ']‘iﬂ&?li%ﬂ%nﬂlii@l?.ladﬂaﬂ. iae FTSE

- NMNFIANANAATINNTIHN (Industry) LAHBAIATIND (Sector) PasanRezadnigla

N1601337% ICB (Industrial Classification Benchmark) icb -
* o % 181 Bl
isenavenayaainyuaiaan., FTSE powiones  FTSE

LRz Professional market participants 31431 8 - 12 A%
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FTSE SET Large Cap VS SET50 Index

AT SET50

1. Trading Record : wannswgiszian

Y o Aa A

Awaai Y L SET Nisasaune
=

> 6 LA

2. Free Float > 20%

3. LN Liquidity :

aJam T/O > 50% waauam%ams
maﬂma%wﬂaammmm (wtaan
> 911 12 1iaw

(V) (W) 6
1. Trading Record : iannInguszinn

AwaNa Y L SET Ndiszaziiaiauiy
> 207911013

2. Free Float > 15% TEIRFY

3. LN Liquidity :

- Share T/0O median > 0.05% 2893141
Wwnsnaandawiela (FF Adjusted)
Wwtaan > 10 Tw 12 1haw

, ﬂstﬁtﬂ%ﬁ%ﬁmﬂaﬂ%ﬁ%ﬁ FTSE SET :

Share T/O median > 0.04% 2231%%
Wwnsnaandawiela (FF Adjusted)
Wwtaan > 8 T 12 Lhan
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FTSE SET Large Cap VS SET50 Index (Cont’)

A% SET50 (

4. Full Market Cap Size : ﬁwﬁlﬁ’]% 4. Full Market Cap Size : ﬁ%‘ﬁlﬁj’mmm“ﬁ
LNawH 92L389M13 Daily Average LLILIAIAUAIN Full Market Cap 910
Market Cap lag#is 50 @3uan wnlias Taavn 30 aausnlzle
2zl lwn13@a1wI08 SET50 Index N13A1%wI FTSE SET Large Cap
HAUUAI 12 LA A Index

5. Reserve List : 5 431N 5. Reserve List : 5 USHN

6. Index Review: 1laz 2 @39 (Ng., 5@.) | | 6. Index Review: 1az 2 a59 (w., 5A.)

*1)SUantiae 3 thaw 158195.0.2553




Trading Records

- SET : Wusnainylu SET niin3%ene > 6 Laaw feusaunsAaiianiu

- FTSE : viumdnylu SET 1iin13Taa1y > 20 4 nausaunidaianiu

=) - (G2

a & & A
LUTaVLL IR 2 LA

ﬁauﬁaiaumiﬁmﬁaﬂﬁu FTSE I—> [ ]
(Index Review)

[ Stock A ]

19



Free Float restrictions

1. HDOW® > 5% VBIIWINUK ﬁ Taifwnun \

2. WNanI®

2. NIINNIT ﬁﬂ%ﬁ’]i LAazATOUAI?

3 Tsain1nua 3. Trade investments lT#USHN

= a W dl
Aanztdaw laauSEnan
(cross-holdings) Nilsznay
namaslugsnatfgIni

4. NARKA A 1o « n A
4.  msdalaaiguna 3g3amne

free float < 15% not eligible
free float > 15% but < 20% 20%
free float > 20% but < 30% 30%
free float > 30% but < 40% 40%

free float > 40% but < 50% 50%
free float > 50% but < 75% 75%
free float > 75% 100%




Free Float restrictions (Case 1 & 2)

« SET: 1. gﬁaﬁuﬁﬁaﬁu > 5% UITTWIBAANNINEAANZLT W

v 2 2.5 o & 1 o ®)
2. NN Ed‘]JTVﬂ? IUTNAIBUNII WG VNUITBNIANSLUEW > 1N%TJL1|%

¢ FTSE - 1. VLljﬁW%%@] Free Float
2. NTIUMT HUIMT TNUNIATELATY Y& va3tivnaanzidan

e 00 |

A o _ o
g n fiaviu E 10% FTSE _,[ ]
LL@]VI,&ISL"EHUTIW]S

YIUIWN B FF of B = 100%

J

\/—\ \/—\

Free float 1229 FTSE

1%1@" Free float ‘ﬁlv[,(;f
= 100% - Free Float restrictions ﬁ - o .
NANSoL luU@aaa Banding 71 FTSE M

7 ~ 7
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Free Float restrictions (Case 3)

- SET : lufnua

 FTSE : Trade investments luuSunaanzidon TaguSunan (cross-holdings)
Vlﬂiwﬂaumlmﬂuﬁﬂﬁ]mmnu (same line of business)

=)

FF of B = 100%

FTSE l—»[

FF of B = 96% -> 100% (band)

[ Stock A

7

Stock A holds 4%
of Stock B

-

Free float 1229 FTSE
=100% - Free Float restrictions
nnnb

- -~ =

ﬁ

Taivsniln

J

\/_\

1161 Free float Ala
TUAama Banding i FTSE fviua

—~ <

Free Float

22



Free Float restrictions (Case 4)

- SET: lifwiue

\

> Taivsniln

- FTSE : nmialagiguna 333swna | Free Float

Free float 1229 FTSE
=100% - Free Float restrictions
nnnb

- -~ =

J

SET

1

FF of B = 100%

‘ FTSE '—{

FF of B = 95% -> 100% (band)

ﬁ

K/_\

#1@ Free float 7ila
TURama1a Banding 71 FTSE mwwa

—~ <
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FTSE SET Index series 11l Free Float Adjusted

FTSE 9¢3941 Free Float lunnnym iNatind1 e lUifinum) Banding

-

Free float 2829 FTSE

=100% - Free Float restrictions ﬁ

=
nnnam

- .~

100 =

Case 1
of
Stock B

(0)

\//—\

1#1@ Free float 7 la
lUAaaa Banding 7l FTSE fnnwwa

N - o

Case 4
of
Stock B

Case 3
of
Stock B

Case 2
of
Stock B

(0)

free float < 15% = not eligible ) :
free float > 15% but < 20% = 20% =
free float > 20% but < 30% = 30% s
free float > 30% but < 40% = 40% .
free float > 40% but < 50% = 50%

o WEERHEELE SV NS e T T

i free float > 75% = 100% J

24



Liquidity Screening

* SET : yaf1 T/O > 50% maagaﬁw%ammaﬁﬂ@iaﬁumaaﬁmm@ Wuiaan > 9 T 12 1haw

- FTSE : - nydidslaiwnnatluanil FTSE SET, 1 median T/0 > 0.05% U833 uiuiu
(189910 FF adjusted) > 10 1 12 1@an
- nithiagadluawil FTSE SET, ¢ median T/O > 0.04% Y8331 Iudu
(189370 FF adjusted) > 8 11 12 17au

SET —

/ Passed 9 months

ﬂsﬂﬁuﬁgaﬁﬂsﬁamy
lisinawe 11w Failed
UNNTEI LNTIEINNN FTSE e
! (compare with itself)

Passed 5 months
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Liquidity Screening (Cont’)

Trading
volume

35 4

30 ~

25 1

20 ~

15 4

A A v ™

Ntk wﬁumm

< 6
Lﬂumwfwga

I SET ﬁ&qjlaﬁ’lsﬁa"ll’]Eﬂ%ﬂ’]d@@%gﬁﬁﬂﬂﬂ’j’]ﬂﬂa => ANRRYN LT

SET : Wuuwdmudaziliyaddevslndifsudy nereldrwnmailuaanting le

FTSE : 2:1d3suifisunuaitad luld Market

=l

A
mean

I

1 2 3 4 8 9 11 14 15 16 17 18 21 22 23 24 25 28 29 30

.

' date

Trading
volume

35 1
30 1
25 1
20 1
15 1

10 1

ODDDHH HH

5

12 3 4 8 9 11 14 15 16 17 18 21 22 23 24 25 28 29 30

A
median

Trade

' date
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Market Cap Size

« SET : ﬁuﬁmumwﬁmsﬁmﬁaﬂ I389RNAUAN Daily Average Market Cap

(12 \naudounal) lagu 50 @usn azhanduwinluasih SET50

« FTSE : ﬁuﬁmummeﬁmsﬁmﬁaﬂ 389RNAUANY Full Market Cap (% 38U review)
lavviu 30 duIn azhandwinluait FTSE SET Large Cap

SET —»[ ]
/[_l

30™ Largest Daily

Average Market Cap Failed to be in
but FTSE
33™ Largest Full Market Cap FTSE SET Large Cap

as of 29 May,2009
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Islamic Finance in Thailand

(R FTSE
 The Islamic Bank of Thailand (ISBT) was established since 2003
by the Islamic Bank of Thailand Act, B.E. 2545 (2002)
e 4 |slamic Funds in Thailand MFGE

- MFC Islamic Fund (MIF) since 2004

- The Krung Thai Shariah Retirement Mutual Fund (KSRMF)
since 2004

- The Krung Thai Shariah Long-Term Equity Fund (KSLTF)
since 2006

- MFC Islamic Long Term Equity Fund (MIF-LTF) since 2007
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FTSE SET Shariah Index Design

FTSE SET Index Series

Large Cap
(30)

FTSE SET All-Share

Shariah Mid Cap
Index ~ 90%

Small Cap
~ 98%

FTSE

Mid/Small
Cap

\

Fledgling 2%
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FTSE SET Shariah Index

N

Yasaar Shariah screening is undertaken FTSE
) =] by Yasaar Research Inc.

SHARIAH SoLuTions FoR BanEing & FiNaNCE

* Yasaar is a global Shariah consultancy offering financial
institutional clients Shariah compliance services
including, reviews of financial product structure.

* Yasaar Ltd’s Shariah principals are prominent experts in
Shariah law for financial transactions — Figh al Maumalat.

Its principles are conservative, consistent across
regions, and auditable. Shariah Board monitors, reviews

and audits the screening process at regular intervals.

31



FTSE SET Shariah Index
Screening Methodology

UNIVERSE: FTSE SET ALL-SHARE INDEX

BUSIMNESS ACTIVITY SCREENING

Initially, companies involved in any of the following activities will be filtered out as non Shariah-compliant:

» Conventional Finance (non-Islamic Banking, Finance and Insurance, etc.)

+ Alcohaol

* Pork related products and non-halal food production, packaging and processing or any other
activity related to pork and non-halal food

+ Entertainment (Casinos, Gambling, Cinema, Music, Pornography and Hotels)

» Tobacco

+ Weapons, arms and defence manufacturing

FINANCIAL RATIOS SCREENING
The remaining companies are then further screened on a financial basis. The following financial ratios
must be met for companies to be considered Shariah-compliant:
* Debt is less than 2339% of total assets
+ Cash and Interest bearing items are less than 33% of total assets
= Accounts receivable and cash are less than 50% of total assets
+ Total interest and non compliant activities income should not exceed 5% of total revenue

FTSE SET SHARIAH INDEX



