INSYUAIIIWSOU
gns=AUNIsUs:Ibu
SET ESG Ratings dd1na

AS. FAISWa nav:iangs
sOULIANIS maranannswanrvus:inAlng

30 nsnNN1AU 2567




Agenda . 3 | FTSE ESG Ratings Model

(o R o2)

FTSE o 4 | Roadmap
ESG Assessment through RUSSELL

An LSEG Business

Where we are heading to

global partnership
5 | Way forward

1 Where we are now
SET ESG Ratings
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1! Where we are now

u9. ainsho U9.AaU ASOMUU u9. Tasu SET
— — —_

w o — _— v e —p -
IVasaunasus:idu nuuUs:1duRudIEu Usz1bu Feedback Report

Key issues

G\ AN 2565
OO0 .
3D ﬁ SET [SUfny

IUINNNISINS:AU
nsuszI0uSIunU
Global Raters
utianese

u9. IN1s=AoIndUNUUUS:IDU tnavnuliawisniusSsuiisu uImsgu ESG USuilaguagiauo isu IFRS
(MUY 1931 1A=N1SSOUSILTVOLA) wausziunurususzInAlA Ia: Code of Conduct 115U ESG Raters
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2| Where we are heading to

wSET

ns:uaunasus:iiju FTSE Usziliuvouya u9. u9. $9owaus:iGuna:

FTSE ESG Scores 91N Public Disclosures ~—

Transparency Global
Less burden benchmarking
msUszi0unnvoyaniUAwegarsisiu: — ug. T framework IHOWSIUN
WuRWIUSuTa nazams: us. NSANTUIUAIU ESG AU
Tumsmaunuuus:iou umsguanaia: global peers I

u9. IAsu RUSSELL
v v e » — > An LSEG Business
TivoyaiwuiAula Feedback Report FTSE ESG Scores

Enhanced
visibility
* IWuANULNAUTRTA Ug. Tne
Tuanemtinanumalan

* duiasunisgausuIazminn
iiARuaINUNFUS:INA

-—as s s . w®

Alignment with
global standards

* Methodology IfiganunufUs:Itu
8,000+ USEN{u 47 Us:inA

* FTSE ESG Ratings Model mfiuaialng
ACU=NSSUNTSAS: (NASSNY Unadnu NGOs
IlazundsIMs 9a<) nasusziudva:znou
yuuowvoudaulfiFennainnane

Copyright 2024 © The Stock Exchange of Thailand. All rights reserved. | 4



3| About FTSE ESG

Ratings Model

AzluunasANtuIUNa=wan1sSANTGUIIUAIU ESG Voulsa=usSEn

=

3. Pollution &

Resources

4. Water Security
5. Supply Chain

G

Environment Governance
1. Biodiversity ELLTE:IICIGERE 1, Anti Corruption
2. Climate Change [| 2- Humanrights & P RTTIeITS

COlRY Governance
. Health & Safety .
3. Risk
. Customer
Responsibility SO
. Supply Chain 4. Tax
(Social) Transparency

(Envi)

Tneiade 9. Tnav:gnus:iDusios 140 F33A

AIAU

@ Focus on data transparency
[Vayavn Public disclosures

@ Emphasis on materiality

Us=15u91n 173 Subsector l1azUS=INARRIVOIUSEN

e Focus on outcome and performance
UMIBIANIAwWanIsAItuIUIRgUAUIdInLIg

0 Global standard alignment

n1suSuusy Methodology THaanndaunuus:iAu ESG
niJasundadlunazuansgauainasn o 1u IFRS, GRI, CDP

Copyright 2024 © The Stock Exchange of Thailand. All rights reserved.
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3| Comparison: ns=usunisus:idu

nsivasouUs=iiu

jsnasus:zibuna:z

unavioyants

JuuaINnIsUs:iiu

FusufIBSANTEUSITU

n1ss3auaus:iiu

u9. Wasaulneansie

pounuuus:iu lngld
- VoyaniUauedansiseu:
- Yoyaiuanvauusen (Self-declared information)

Usziu9anuleue nagns ns:usun1s lAzNMSARRILIALA
Tentiufinszuouns

140-150+ A1985A

- AnwnolU: Us:uard 90%

- AMUAINAENYIU=N1SUSNDUSSNY: US:Uru 10%
(Wi SET nGanduusen aenillu 8 nduamainnssu)

BBB-AAA (Us:n1Alawa: 9. fiuinmuri)

FTSE ESG Scores

* u9. floglu SET ESG Ratings lla: SET100 Index
* [UATK u. adAsWuIALTA (U 2568 IUURAUIU)

Tisaunounuuus:iiu
Tnelioyaniawegaisismusrialu

Uszidu9nulgune nagns ns:usums lAzNISARRILIAWA
TReiiunwansAtuuibeaifsunuidinuig

125-300+ /9850

- AI0WAIY: 56%

- ADWAKLIASSTI9gBNazUS:INATIAY: 44%
(07 ICB NUINguUSEnaaNIlu 173 HuIAssNvEos
1§ Subsectors na:Us:inAfRu)
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[
c
[aV]
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0.0-5.0 A:iiuu (Us:mAwavounn u9. AlASuUs:Iiu)
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4| Roadmap and transition period o~

L e e e

SET ESG Ratings 169199vd11Su Thai ESG Funds
SET ESG Ratings T§Us:noun1sw91stu1s9da SET Sustainability Awards

SETESG Index [691999d11Su Thai ESG Funds

2-year transition — SET Tuus:n1fwan:inuu i Implementation — SET Us=n1fiwan=iiuu
Coverage: 300+ (F) Coverage: 350+ (F) Coverage: 400+ (F)

FTSE ESG 1. SET ESG Ratings '66 i 1. SET ESG Ratings 66 - 67 5 1. SET ESG Ratings '66-68 - 1. FTSE assessment ‘69
Scores 2. SET100 Index 35 2. SET100 Index " 2. SET100 Index D T
SRR 3. ug. abnshy 3.9, abhslo

FTSE ESG Scores 1691999d11Su Thai ESG Funds

FTSE ESG Scores TdUs:noun1swa1stuisivda SET Sustainability Awards

FTSE ESG Index 169199vd11Su
Thai ESG Funds
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4| Timeline 25

CaDCmHCm HC o HCm )= H)(Cw HCm H(E )

Us=nafA:nuu

| FTSE Uszilu u9. 990 Public disclosures liazdunsnAsu
FTSE ESG § | ; : | i | | (U2569)

U9. $99waus:lutovEu

Scores ue. Tasu

Feedback
report

na:TAvoyawuiALla
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4| deamumsus:niAwanziuuiunsl 2569 Iufull @

@ settrade

www.settrade.com

www.set.or.th

o EEID

www.setsmart.com

o VSET | Sustainable Capital Market Development
www.setsustainability.com

Voyarugudu (ESG Investment)

wanisus:iuu ESG

-

SETESO el FTSE ESG Scores

W

waus:iiju FTSE ESG Scores
waus:1ou SET ESG Ratings

€6 Report 2023
(As of 01/10/2023)

FTSE ESG Scores
Ann

DUS STEEL
NDUS AUTO
RESOUR ENERG 666
uuuuuuuu FROP =
‘Company Name
(Symbol) {Industry Group)
usuneanaduulunanAnannSworas:nAlng (SET)
ARV ASIA AVIATION PCL Service:
IACE ABSOLUTE CLEAN ENERGY PCL Rasources
A ADVA INFO SERVICE PCI Technol
ASIA GREEN ENERGY PCL Resours
AAPIC Indlustri

Copyright 2024 © The Stock Exchange of Thailand. All rights reserved.
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B | Solutions to address concerns

EB uSENIAN:IToU

es_ __
"(Q) usynrannswavAnIsSnavnu

||U3n']\]ﬂ']SWQ']S['U']||aZﬂ']SﬁOH']S
Us:IAu Controversy

2. Capacity building |§0\1mS|Uﬂ|wEJ\70Qa

Possible issues Solutions Possible issues Solutions
Nsi1AUSINIa=asunisgousu . 1. Transition period WolAszgz10a1U5uf (2 0) FTSE o=i0ugiiusmisioya | 1. uag. Tdusnisieyaain FTSE
*  Methodology voJ FTSE ' 2. Guideline na= Methodology handbook ESG Score lla: ESG Index [ne SET 9:198911MU FTSE IWo
®  NS:UdUNAS Nla: Timeline iJunuing WeaswA WA feNdaIou (JoqUuthusnislne SET) | [AiNAwans:=nunu Stakeholders
e wamsus:Ioy | 3. Capacity Building ogsialliodivowsun . Trliosngn
| AWSALINATR . 2. mSenu SEC TumsaunyrnlA
. 4. Communication & Promotion IWod$1y FTSE Qugjus:idun SEC gausu
i n1sSudluauning |
n1sWruUSuUsIwads:isu 1. Usz10u Common areas of improvement MSW9stun Controversy | M1SMU Stakeholders 1Wa@aniuy

IWorINuINWWsuUTsiolU

MswWsuuIN1sUs:I0U ESG . Wisuu1 New ESG Health Check IWalr Public
dnsundunluagiu coverage . awrsnlEuula

Copyright 2024 © The Stock Exchange of Thailand. All rights reserved. 10



5| Capacity building

wSET

SanuUs:ava
* wolrusBnaan:zItguvians:uoUNS Kaninmuy Ha:A25IATun1sUs:IuAIIWEIGUVDY FTSE Russell
* WoirSsuadwwWSoulin1ss189UAMLGIGUVEIUSENIANITIUdORAGOINULIASTIUAING
nduinue s:g:i9a1 fave 3ngans
o/ 227 USEn dou
'@l.' - _ ASIOU e FTSE Russell Methodology |
Ly noglulnsunisUs:iuuunseoglisn N U9, | v ! FTSE Russell
: T e sl Platform '
gwoar e L ————————————————————————————————————————————————————————————————————————— J ——————————————————————————
o | *  Methodology nsUs:IGundWgIEUVay FTSE Russell
o Ua1e 4.n. - n.9. 2567 e ., .
i ® Rationale voyA1NU / Indicator S19HIVO
S 1 durdsu * 38n1sAAouWaUs:Iitu usEnnUsnu
-, - i ®  IuaNWN1SUSUTE Methodology NsUs:Iduvol
AATANANNSWY49 i _ _ . .
| FTSE Russell nunisidniugvoyandugdiuvad uv.
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5| ESG scores of Thai companies: SET ESG Ratings vs FTSE ESG Scores

msAnswanzuuibovsiuvas ud. Tnenldsunasus:iulne FTSE Russell wud1 uSBninaatii FTSE ESG Scores idanndauiiu SET ESG Ratings

Distribution of FTSE ESG Scores

30.00 40.00 50.00 60.00 70.00 80.00 90.00 100.00 0 0.5 1 1.5 2 25 3 3.5 4 45 5

BBB A AA AAA Good

Best practice
(50-64) (65-79) (80-89) (90-100)
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B | ESG controversial issues

e SUSOUNNUSINDALEHD

« ToyanAAMWlURUBIKAUS:NOUILYEN LY.
« V19970 N.4.A.

« VoyanlA u9. By

* pguiugdrntyAu ESG

* ANUSIBISVIAzWANSNUVAIIKANISN

* ANUAUKLIVOINSTU (15U UNISANFUAIUEAIIZD HSOOES:HINWIISTUT)
* misusudsunfilvvesusen

liarwdranynunisWersnin
ESG controversial issues

« non/linonoan9n SET ESG Ratings
« dWiAns1gHonazwaus:iiu SET ESG Ratings
uudulssivod SET THansastuzsuiniivlg
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£ ;2vanannswi RISVIAUKTNNIUSIVAUNNNIAGIUDENINATA
wWoalinndeawsnusuionaziinorwwsouiunisens:Au
misUsziiuduansguana see:doewsurdngniwnaianulng

thiinowlaaiAuduaswEIdunairaulsluareniiinasnuuiniu L
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