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 FTSE SET INDEX SERIES
 FTSE SET Large Cap Index - Merger of PTT Chemical & PTT Aromatics and Refining - 21 October 2011

1 PTT PTT Exploration & Production 12.10 11.97 -0.14 0.14

2 SCB Siam Commercial Bank PCL Banks 11.14 11.01 -0.13 0.13

3 KBANK Kasikornbank Banks 8.25 8.15 -0.09 0.09

4 BBL Bangkok Bank Banks 8.24 8.15 -0.09 0.09

5 SCC Siam Cement Building Materials & Fixtures 7.74 7.66 -0.09 0.09

6 PTTEP PTT Exploration & Production Exploration & Production 5.69 5.63 -0.06 0.06

7 CPALL CP ALL Food Retailers & Wholesalers 4.90 4.84 -0.06 0.06

8 CPF Charoen Pokphand Foods PCL Farming & Fishing 4.69 4.64 -0.05 0.05

9 BANPU Banpu PCL Coal 4.58 4.53 -0.05 0.05

10 ADVANC Advanced Info Serv Mobile Telecommunications 4.47 4.42 -0.05 0.05

11 PTTCH PTT Global Chemical* Exploration & Production 2.40 4.11 1.72 0.05

- PTTAR PTT Aromatics & Refining Exploration & Production 1.76 - -1.76 -

12 BAY Bk Of Ayudha Banks 2.85 2.82 -0.03 0.03

13 KTB Krung Thai Bank Banks 2.55 2.52 -0.03 0.03

14 BGH Bangkok Dusit Medical Services PCL Health Care Providers 2.27 2.24 -0.03 0.03

15 CPN Central Pattana Real Estate Holding & Development 1.67 1.65 -0.02 0.02

16 TOP Thai Oil Exploration & Production 1.65 1.63 -0.02 0.02

17 DTAC Total Access Communication Mobile Telecommunications 1.54 1.52 -0.02 0.02

18 LH Land & Houses Home Construction 1.43 1.42 -0.02 0.02

19 IVL Indorama Ventures PCL Commodity Chemicals 1.35 1.34 -0.02 0.02

20 BEC BEC World Broadcasting & Entertainment 1.15 1.14 -0.01 0.01

21 BIGC Big C Supercenter Food Retailers & Wholesalers - 1.13 1.13 1.13

22 TUF Thai Union Frozen Products Food Products 1.12 1.11 -0.01 0.01

23 IRPC IRPC Commodity Chemicals 1.11 1.10 -0.01 0.01

24 EGCO Electricity Generating PCL Conventional Electricity 0.98 0.97 -0.01 0.01

25 GLOW Glow Energy Conventional Electricity 0.91 0.90 -0.01 0.01

26 RATCH Ratchaburi Electricity Generating Holding Conventional Electricity 0.91 0.90 -0.01 0.01

27 TMB TMB BANK Banks 0.89 0.88 -0.01 0.01

28 THAI Thai Airways Airlines 0.66 0.65 -0.01 0.01

29 AOT Airports of Thailand Transportation Services 0.50 0.50 -0.01 0.01

30 SCCC Siam City Cement Building Materials & Fixtures 0.47 0.47 -0.01 0.01

Totals - 100.00 100.00 - 2.26

*  PTT Chemical (PTTCH) will have a name change to PTT Global Chemical effective 21 October 2011

Big C Supercenter (BIGC) will

account for 1.13 per cent of the

turnover of the FTSE SET Large

Cap Index

PTT Aromatics & Refining

(PTTAR) before the merger

accounted for 1.76 per cent of

the FTSE SET Large Cap Index

Source: FTSE Group, data as at 13th October 2011
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Table One: FTSE SET Large Cap Index Constituent Weightings

Rank Local Code Constituent Name ICB Subsector

Weight in 

Index before 

change (%)

Weight in 

Index after 

change (%)

Change in 

Weight 

(%)

Turnover 

(2-Way) 

(%)

1

The FTSE SET Large Cap Index is the headline index of the FTSE SET Index Series representing the top 30 companies by

market capitalisation on the Stock Exchange of Thailand Main Board. The FTSE SET Index Series are reviewed semi-

annually in June and December to ensure the Indices remain representative of the underlying Thailand market.

Following the merger between PTT Chemical (PTTCH) and PTT Aromatics and Refining (PTTAR), effective from the

start of trading on Friday 21st October 2011, Big C Supercenter (BIGC) will be included in the FTSE SET Large Cap

Index, replacing PTT Aromatics & Refining (PTTAR). PTT Chemical (PTTCH) will have a name change to PTT Global

Chemical. The total two-way index turnover is estimated to be 2.26 per cent.

The FTSE SET Large Cap Index Reserve List contains the next highest ranked companies by full market capitalisation –

True Corp (TRUE), Bangkok Life Assurance PCL (BLA), Siam Makro (MAKRO) and Esso (Thailand) (ESSO).

The ICB (Industry Classification Benchmark) of PTT Global Chemical will be Exploration and Production (0533).

Key changes are highlighted below:
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Totals

FTSE SET Large Cap Index

FTSE SET All-Share Index

Source: FTSE Group, data as at 13th October 2011

Oil & Gas Producers will see the

largest change in Index

weighting, up 2.13 per cent to

23.34 per cent

Chemicals will see the largest fall

in Index weighting, down 2.42

per cent to 2.44 per cent
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Source: FTSE Group / Estimates data provided by emapplications.com, data as at 13th October 2011

After the FTSE SET Large Cap

Index changes have been

applied, the estimated tracking

error and estimated correlation to

the FTSE SET All-Share Index will

be 2.49 per cent and 0.9970

respectively

ICB Industry / Sector

Number of

Constituents after

change

Change

in Constituents

Weight in

Index before

change (%)

Weight in

Index after
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Change in

Weight (%)

Turnover

(2-Way)

(%)

4 0

0.03

23.34

-2.42

2.13 0.27

3 -1 9.44 6.97 -2.48 0.08

1 0 4.58 4.53 -0.05 0.05

3

Index
Estimated Volatility 

(%)
Estimated Correlation

Estimated Tracking 

Error (%)
Estimated Beta

29.73

-

0.9970 2.49 1.03

28.65

Table Two: FTSE SET Large Cap Index Sector Breakdown

2

21.21

Table Three: FTSE SET Large Cap Index Estimates Data
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Family Tree

DISCLAIMER
The FTSE SET Index Series (“Index Series”) is calculated by FTSE International Limited (“FTSE”) in conjunction with the Stock Exchange of Thailand (“SET”) (collectively the “Licensor Parties”). All rights in the Index
Series vest in the Licensor Parties. “FTSE®” is a trade mark of the London Stock Exchange Plc and The Financial Times Limited and is used by FTSE under licence. “SET” is a trade mark of SET. Neither the Licensor
Parties nor their respective licensors accept any liability (including in negligence) for any loss arising out of use of the Index Series by any person.Every effort is made to ensure that all information given in this
publication is accurate, but no responsibility or liability can be accepted by FTSE, SET or its licensors for any errors or for any loss from use of this publication. Neither FTSE, SET nor any of its licensors makes any
claim, prediction, warranty or representation whatsoever, expressly or impliedly, either as to the results to be obtained from the use of the FTSE SET indices, data or other material herein (“FTSE Material”) or the
fitness or suitability of the FTSE Material for any particular purpose to which it might be put. 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 FTSE. Distribution of FTSE index values and the use of FTSE SET indices to create financial products requires a licence
with FTSE and/or its licensors.

Industry Classification Benchmark (“ICB”) is a product of FTSE International Limited (“FTSE”). All intellectual property rights in and to ICB vest in FTSE and a licence from FTSE is required for use of ICB. FTSE and its
licensors do not accept any liability to any person for any loss or damage arising out of any error or omission in ICB.

EM Applications provides multi asset risk models and software tools to institutional investors around the globe. For further information please visit www.emapplications.com


