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Section 1

FTSE SET Index Series

1. Background

FTSE Group and the Stock Exchange of Thailand (SET) have jointly created the
FTSE SET Index Series which represents the investable Thai market. The FTSE
SET Index Series covers all segments of the capital market, divided into Large,
Mid, Small and Fledgling according to market capitalization. The series is further
segmented into various sectors according to the Industry Classification
Benchmark (ICB), allowing greater flexibility to measure and invest in these
distinct segments. There is also a Shariah-compliant index available.

2. Why did FTSE and SET jointly launch this
index series?

This comprehensive suite of indexes reflects the performance of various sectors
of the investable Thailand stock is calculated according to FTSE’s global index
standards. By having an index series that incorporates these standards and
meets the needs of retail and institutional investors globally it provides the
foundation for the creation of index-linked investment vehicles, including
Exchange Traded Funds (ETFs), derivatives and OTC products, or for
performance measurement.

3. Whois SET

The Stock Exchange of Thailand (SET) is a juristic entity set-up under the
Securities Exchange of Thailand Act B.E. 2517 (1974) and began operations on
Apr 30, 1975. SET stands as the center of Thai capital market and aims to be a
prime choice of capital raising and investment management by offering
integrated financial products and services through trustworthy and accessible
platform. For more information, please visit www.set.or.th.

4. Who is FTSE Group?

FTSE Group is an independent company whose sole business is the creation
and management of indexes and associated data services. The company
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originated as a joint venture between the Financial Times and the London Stock
Exchange. FTSE serves thousands of clients in 77 countries worldwide, working
directly with pension plan sponsors, investment banks, brokers, consultants, fund
managers, stock exchanges and data providers. It is estimated that three trillion
USD of assets are under management using FTSE indexes. For more
information see www.ftse.com.

5. What indexes are calculated on the series?

Headline indexes:

Index Name Index Code

FTSE SET Large Cap Index FSTHL
FTSE SET Mid Cap Index FSTHM
FTSE SET Small Cap Index FSTHS
FTSE SET All-Share Index FSTHA
FTSE SET Mid Small Cap Index FSTHMS
FTSE SET Fledgling Index FSTHF
FTSE SET Shariah Index FSTSH

Real time price and total return index (TRI) index values for the FTSE SET Large
Cap Index are distributed on an intra-second streaming basis (refer to question 6
below). All other indexes are calculated on a real-time basis every 60 seconds
except for the FTSE SET Shariah which is calculated every 15 seconds (price
index values are available only). Both Capital and Total Return Indexes will be
calculated for the indexes on an end of day basis.

6. What is intra-second streaming?

From 23 August 2010 the FTSE SET Large Cap Index will be delivered on an
intra-second streaming basis whenever there is a change in the underlying
constituent price rather than every 15 seconds as previously distributed. This is
the fastest distribution for a Thai market index and gives investors the most up-
to-date read of the market. The availability of the FTSE SET Large Cap Index on
a streaming basis enables investment banks and investment managers to make
trading decisions based on intra-second index quotes and respond more rapidly
to immediate market events.

With the introduction of intra-day streaming distribution, FTSE has also
introduced total return index (TRI) values in real time which were previously only
available on an end-of-day basis. This supports the development of financial
products against TRI benchmarks for Thailand and the need for product issuers
to make truly real-time intra-day valuations of index portfolios.
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10.

What products will be available on the series?
The product set consists of the normal suite of data files and include:

End of day products:
The product specifications can be found on the FTSE website at
www.ftse.com/thailand.

Product Specifications FTSE SET Index Series:

Product Product File Name

Constituent Service thacddmm.csv
Open Constituent Service thaoddmm.csv
Valuation Service thavddmm.csv
Tracker Service thatddmm.csv
5 Day Tracker Service thafddmm.csv

Indicative Review Open Constituent Service tharddmm.csv

Product Specifications FTSE SET Shariah Index:

Product Product File Name

Constituent Service thscddmm.csv
Open Constituent Service thsoddmm.csv
Valuation Service thsvddmm.csv
Tracker Service thstddmm.csv
5 Day Tracker Service thsrddmm.csv

Indicative Review Open Constituent Service thshddmm.csv

All files are available by 20:00 local time (12:00 hours London time GMT or 13:00 hours BST).

Is a back history available?
Yes. There is a back history product dating back to 3 January 1997.

Where can | find the Ground Rules?

The Ground Rules will be posted on the FTSE SET web pages at
www.ftse.com/thailand

How often is the series reviewed?

The FTSE SET Index Series is reviewed on a semi-annual basis in June and
December using data as at the close of business on the last day in November
and May. The eligible constituents from the FTSE SET All-Share Index are then
screened by Yasaar for Shariah-compliance for the FTSE SET Shariah Index.

The semi-annual review will be implemented after the close of business on the
third Friday in June and December.
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11. What are the indexes attributes?

Index Specification Attribute

Index Codes FSTHL, FSTHM, FSTHS, FSTHA, FSTHMS, FSTHF, FSTSH

FSTHAO0001, FSTHA1000, FSTHA2000, FSTHA3000,
FSTHA4000, FSTHA5000, FSTHA6000, FSTHA7000,
FSTHA8000, FSTHA9000

FSTHAO0500, FSTHA1300, FSTHA1700, FSTHA2300,
FSTHA2700, FSTHA3300, FSTHA3500, FSTHA3700,

FSTHA4500, FSTHA5300, FSTHA5500, FSTHA5700,
FSTHAG6500, FSTHA7500, FSTHA8300, FSTHA8500,
FSTHA8600, FSTHA8700, FSTHA8900, FSTHA9500

FSTHA0530, FSTHA0570, FSTHA0580, FSTHA1350,
FSTHA1730, FSTHA1750, FSTHA1770, FSTHA2350,
FSTHA2710, FSTHA2720, FSTHA2730, FSTHA2750,
FSTHA2770, FSTHA2790, FSTHA3350, FSTHA3530,

FSTHA3570, FSTHA3720, FSTHA3740, FSTHA3760,
FSTHA3780, FSTHA4530, FSTHA4570, FSTHA 5330,

FSTHAS5370, FSTHA5550, FSTHA5750, FSTHAG530,
FSTHA6570, FSTHA7530, FSTHA7570, FSTHA8350,

FSTHA8530, FSTHA8570, FSTHA8630, FSTHAS8670,
FSTHA8770, FSTHA9530, FSTHA9570

Base Index Date 29 February 2008
Base Index Value 1000
Base Index Currency THB
Base Currency Date 29 February 2008

12. Is there an Advisory Committee?

Yes, a committee is formed and the first meeting was taken place in December
2008 at the time of the index review.
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For more information about our indexes, please visit ftserussell.com.

© 2015 London Stock Exchange Group companies.

London Stock Exchange Group companies includes FTSE International Limited (“FTSE”), Frank Russell Company (“Russell”), MTS
Next Limited (“MTS”), and FTSE TMX Global Debt Capital Markets Inc (“FTSE TMX”). All rights reserved.

“FTSE®", “Russell®”, “MTS®”, “FTSE TMX®” and “FTSE Russell” and other service marks and trademarks related to the FTSE or
Russell indexes are trademarks of the London Stock Exchange Group companies and are used by FTSE, MTS, FTSE TMX and Russell
under licence.

All information is provided for information purposes only. Every effort is made to ensure that all information given in this publication is
accurate, but no responsibility or liability can be accepted by the London Stock Exchange Group companies nor its licensors for any
errors or for any loss from use of this publication.

Neither the London Stock Exchange Group companies nor any of their licensors make any claim, prediction, warranty or representation
whatsoever, expressly or impliedly, either as to the results to be obtained from the use of the FTSE Russell Indexes or the fitness or
suitability of the Indexes for any particular purpose to which they might be put.

The London Stock Exchange Group companies do not provide investment advice and nothing in this document should be taken as
constituting financial or investment advice. The London Stock Exchange Group companies make no representation regarding the
advisability of investing in any asset. A decision to invest in any such asset should not be made in reliance on any information herein.
Indexes cannot be invested in directly. Inclusion of an asset in an index is not a recommendation to buy, sell or hold that asset. The
general information contained in this publication should not be acted upon without obtaining specific legal, tax, and investment advice
from a licensed professional.

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic,
mechanical, photocopying, recording or otherwise, without prior written permission of the London Stock Exchange Group companies.
Distribution of the London Stock Exchange Group companies’ index values and the use of their indexes to create financial products
require a licence with FTSE, FTSE TMX, MTS and/or Russell and/or its licensors.

The Industry Classification Benchmark (“ICB”) is owned by FTSE. FTSE does not accept any liability to any person for any loss or
damage arising out of any error or omission in the ICB.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index returns shown
may not represent the results of the actual trading of investable assets. Certain returns shown may reflect back-tested performance. All
performance presented prior to the index inception date is back-tested performance. Back-tested performance is not actual
performance, but is hypothetical. The back-test calculations are based on the same methodology that was in effect when the index was
officially launched. However, back-tested data may reflect the application of the index methodology with the benefit of hindsight, and the
historic calculations of an index may change from month to month based on revisions to the underlying economic data used in the
calculation of the index.
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About FTSE Russell

FTSE Russell is a leading global provider of benchmarking, analytics and
data solutions for investors, giving them a precise view of the market
relevant to their investment process. A comprehensive range of reliable and
accurate indexes provides investors worldwide with the tools they require to
measure and benchmark markets across asset classes, styles or strategies.

FTSE Russell index expertise and products are used extensively by
institutional and retail investors globally. For over 30 years, leading asset
owners, asset managers, ETF providers and investment banks have chosen
FTSE Russell indexes to benchmark their investment performance and
create ETFs, structured products and index-based derivatives.

FTSE Russell is focused on applying the highest industry standards in index
design and governance, employing transparent rules-based methodology
informed by independent committees of leading market participants. FTSE
Russell fully embraces the IOSCO Principles and its Statement of
Compliance has received independent assurance. Index innovation is driven
by client needs and customer partnerships, allowing FTSE Russell to
continually enhance the breadth, depth and reach of its offering.

FTSE Russell is wholly owned by London Stock Exchange Group.

For more information, visit www.ftserussell.com.

To learn more, visit www.ftserussell.com; email index@russell.com, info@ftse.com;
or call your regional Client Service Team office:

EMEA North America Asia-Pacific

+44 (0) 20 7866 1810 +1 877 503 6437 Hong Kong +852 2164 3333
Tokyo +81 3 3581 2764
Sydney +61 (0) 2 8823 3521

FTSE Russell


http://www.ftserussell.com/
http://www.ftserussell.com/
mailto:index@russell.com
mailto:info@ftse.com

