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BLOCK TRADE

CBGM22

ChaThTg) CBGM22
Tata 109.5
Whurananiemaia 115
uanauunwiivang 70%
NAAVIAN® 106.5
TWANAENY 29 .y, 22
s andun (Fyan) 20.00
AINURTY N (1) 1,000.00
wanydsznida 1 Block (L) 158,200
Leverage (x) 13.84
wWisuiay CBG CBGM22
L?luad“(!WBlock 2,190,000 158,200
namauunurauaaniie

106.50 2.7% -37.9%
107.50 -1.8% -25.3%
108.50 -0.9% -12.6%
109.50 0.0% 0.0%
110.50 0.9% 12.6%
111.50 1.8% 25.3%
112.50 2.7% 37.9%
115.00 5.0% 69.5%
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Derivatives Warrant
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dan BANP16C2207A
CBG Li&l&lﬁmm’]m Breakout Wiaw Vol. g3 a1t 112 00 / 115.00 (Stop 106.50) Y VA
s1a11la DW 0.20
TTA ﬂ’]iw’J’]dﬁ%u L‘Y]ﬂ%ﬂﬂum%aﬂ’]mﬂﬂ 1 L@]ﬂu @l’]% 9.75/ 10.00 (Stop 9.30) Lax
Tanihnang DW 0.26
BANPU ﬁmaﬂmwmmmumu Lﬂﬂuﬂﬂﬂﬁ’]w’ﬂ% mu 43.75/ 45.50 (Stop 40.50) d
7 B G.z =, Namammumﬁ’mmﬂ 30.0%
DW16 ?‘fﬂ Vi&l Sens aumwamﬂw L‘W&IW)N Decay g11...in3anta ﬂaﬂﬂ i’]ﬂ'lln’lﬂ&l’lilﬁ:%é"ldad 12.80
CBG16C2207A Sens. 1.08, Gearing 6.20x, Decay 2 2u/Tick
o Strike Price 15.16
TTA16C2208A Sens. 1.09, Gearing 4.04x, Decay 2 YW/Tick Sensitivity 1.0
BANP16C2207A  Sens. 0.97, Gearing 6.02x, Decay 3 JW/Tick Gearing (x) 6.02
Time Decay (day/tick) 3
Qs = g . .
BANPU Nau@2i wiaa Vol. us2@1w 12.50 / 12.80 Time to Maturity (Day) 89
Banpu PCL (BANPU) Log Moneyness o™
; Implied Volatility 63%
113.00 Bid Price
Stock BANP16C2207A
g 12.20) 125 0.22
12.4 0.21
12.3 0.20
11.00 122 0.19
10.50 12.1 0.18
10.00 12 0.17
11.9 0.17
Million
www.dw16.com for more indicative price
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BANP16C2207A indicative price

Underlying Bid 29 Apr 22 3 May 22 5 May 22 6 May 22 9 May 22
12.70 0.25 0.24 0.24 0.23 0.23
12.60 0.23 0.23 0.23 0.22 0.22
12.50 0.22 0.22 0.22 0.21 0.21
12.40 0.21 0.21 0.21 0.20 0.20
12.30 0.20 0.20 0.20 0.19 0.19
12.20 0.19 0.19 0.19 0.18 0.18
12.10 0.18 0.18 0.18 0.17 0.17
12.00 0.17 0.17 0.17 0.16 0.16
11.90 0.17 0.16 0.16 0.16 0.15
11.80 0.16 0.15 0.15 0.15 0.14
11.70 0.15 0.15 0.14 0.14 0.14

Source: Thanachart estimate
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Disclaimers
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This report is prepared and issued by Thanachart Securities Public Company Limited (TNS) as a resource only for clients of TNS, Thanachart Capital
Public Company Limited (TCAP) and its group companies. Copyright © Thanachart Securities Public Company Limited. All rights reserved. The report
may not be reproduced in whole or in part or delivered to other persons without our written consent. Investors should use this report as one of many
tools in making their investment decisions since Thanachart Securities may seek to do other business with the companies mentioned in the report. Thus,
investors need to be aware that there could be potential conflicts of interest that could affect the report's neutrality.

Recommendation Structure:

Recommendations are based on absolute upside or downside, which is the difference between the target price and the current market price. If the upside
is 10% or more, the recommendation is BUY. If the downside is 10% or more, the recommendation is SELL. For stocks where the upside or downside is
less than 10%, the recommendation is HOLD. Unless otherwise specified, these recommendations are set with a 12-month horizon. Thus, it is possible
that future price volatility may cause a temporary mismatch between upside/downside for a stock based on the market price and the formal
recommendation.

For sectors, an “Overweight” sector weighting is used when we have BUYs on maijority of the stocks under our coverage by market cap. “Underweight” is
used when we have SELLs on majority of the stocks we cover by market cap. “Neutral” is used when there are relatively equal weightings of BUYs and
SELLs.
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