The Derivatives Story e e

Thanachart Securities

13 June 2022

“fa” an1uz Long S50M22 lauii Stop 11 984 9a...“%a” Block BLA

SET50 Index Futures Jun-22 (S50M22) Log

- 1010.00
"fa"” @n1we Long S50M22 wiwsne 995 / 1,002

laawiawn Stop uinnan 984 i '
“ﬂ) 1000.00

995.00

a { va o fa o
afdnA AANAIKASNG, CFA
vu 5391t

SET50 Futures

LONG

.. Modified Stochastic S = 100
\/\ff/\—/‘ \A J\ s LAV S50M22
- "

—— sandatiianu 986.50
W o wWhnananianaia 995 /1,002
ls;23 |si24 15125 |s/26 |s;27 15/30 15/31 lei1 ez lere  lerr leris  lere  l6/10 60 min 'i‘l'ﬂﬁlﬂ‘ll']ﬂ"q% 984.00

TURNABTE 29 l.g). 22

=
Nuuaammmuu SET MLLSG"IHUa@‘waiﬂﬂauﬂiwﬂﬁﬂ(ﬂ’lLﬂ“ﬂLduLWﬂﬁ%iﬁ% NAFAULUD NN BY 986.97
EMA200 % 1,632 9@ uuswwnmﬂunaw‘[‘saﬂau A19T10 218 -3,860 AU. WD Premium/Discount 0.0%

SET WHIBAA Sentlment @ﬂﬂ@lIﬂﬂ %aGLO%Lwﬂﬁﬁiﬁ"‘lﬁGﬂ’J']ﬂ’]@] UWITUN Gap 1,611

BLOCK TRADE
M BLAM22
ChaThTg) BLAM22
1) “Da Long"” S50M22 fﬂﬂmm? Trallmg Stop ‘n 984 S50M22 LNIILALTEHRINN T 40.75
mﬂauﬂivmﬂmLawmwgavxﬁ% una Uptrend 1 984...611911@ Short -6,191 g maa 4:3 5
drynn...“Ho Long” iwhwany 995 / 1,002.. Taarwua Trailing Stop 71 984 HvRNEMIN AR :
uanauunwiivang 53%
NAAVIAN® 38.75
2) “8” Block BLA.. uu'al'uuﬂalmuyﬂuwuu Vl@ﬂiiwﬂmmomml,uﬂuu N )
aoniipAfilan1ausudu 9mefl Bond Yield szzonisaddunslulszinauas  IWwaay 294.4.22
A%33Y 8180 3.16% 'wm,:‘nﬂa@mﬂﬂum%gumvlmmh 33% T # W% 57 1N VIIURTYYIVU (FYQY) 100.00
AINURTY N (1) 1,000.00
o o e e . wanydsznida 1 Block (L) 521,500
BLA Naua12#ainlbITy WIad Vol. §9 a1 41.75/ 43.50...Leverage 7.8x
s ) o Leverage (x) 7.81
angkok Life Assurance PCL (BLA) Log
wlguingy BLA BLAM22
50.00 L’Euamu/Block 4,075,000 521,500
NanaUununauwaaniie
oo 40.00 1.8% 14.4%
35.00 40.25 -1.2% -9.6%
40.50 -0.6% -4.8%
30.00
40.75 0.0% 0.0%
— 41.00 0.6% 4.8%
41.25 1.2% 9.6%
Slow Stoc?ﬂ_&: - 100 4150 18% 144%
_ - e e
N~ el SZagih \@ 43.50 6.7% 52.7%
MAcD o fadary Derivatives: 02-779-9000

101811 _[11/15 Tz J1zizofua iz Tz Tena i _rna  fan 513 Day

NuNuaiIailaguiEnnannIwgswme 910a (um’nv.) l@lmammuuuwumw’uaumaamauawwﬂmwlmumumwmsmmmmmmana mummnﬂnaaﬂ slsiuSmamsuwsdayaurinasuuazlfidudoynsznaums
W @ A1 e P 0w 4
Foaulafarsmanning mﬂuvltﬂuwmm’ﬁmmaL'mwm’m‘lumnmammeﬂ?*nuﬂmuanﬂiwuwﬂamﬂﬂ ilnsmuazauiwlmenmsaiuiorsdmsudsuulsudlala windeyafilasvmnufsuulasly maihdeysi

K o Ay & . o 3 o o — ' v A, P
dnnpegluenasativi liimamueniausdimluving aauas uily nevieenmounsunamismou sxdasldsuanudusenanuiunnan



The Derivatives Story Thanachart Research

Derivatives Warrant
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BLA16C2209A indicative price

Underlying Bid 13 Jun 22 14 Jun 22 15 Jun 22 16 Jun 22 17 Jun 22
42.00 0.39 0.38 0.38 0.37 0.37
41.75 0.37 0.37 0.36 0.36 0.36
41.50 0.36 0.36 0.35 0.35 0.34
41.25 0.35 0.35 0.34 0.34 0.33
41.00 0.34 0.34 0.33 0.33 0.32
40.75 0.33 0.33 0.32 0.32 0.31
40.50 0.32 0.32 0.31 0.31 0.30
40.25 0.31 0.30 0.30 0.30 0.29
40.00 0.30 0.29 0.29 0.29 0.28
39.75 0.29 0.29 0.28 0.28 0.27
39.50 0.28 0.28 0.27 0.27 0.26

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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