The Derivatives Story e e

Thanachart Securities
1 September 2022

“fia Long” $50U22 1il#ana 995 / 1,000 9a...“%a” Block AOT

SET50 Index Futures Sep-22 (S50U22) Log

"#ia Long" $50U22 (if1%ix1a 995 /1,000

finviwa Trailing Stop 1 980

~a g a s a s
280.00 afdANA ANNMRATYNE, CFA
a C5 6 o
970.00 ATWRN ﬁﬁ?&lﬂ'l?d

960.00

950.00 SET50 Futures

60 Min LONG
Modified Stochastic

100

ST T T T TN Jra S50U22
v sadatdiann 989.40

o Wnananisnaka 995 / 1,000

ler1 lar3 lars lsr10  leis  lenz lsrz2  lai24 lar20 60 min "\Zl'ﬂ ﬁﬂ‘ll']ﬂ"q% 980.00
TURNABTE 29 n.y. 22

Nuuama’mauu SET LLﬂ’NNuN’JuS“‘WYN”Au@Y]ElﬂiﬂJ’]mﬂ’]i‘ﬁE]“]J’]ﬂE‘Nﬂ’)’]ﬂﬂ(ﬂﬁ]’m TIANING 1) 995.20
msﬂsuw asa MSCI ml,iafﬁa%uumulu EA BDMS AMATA e CPN mw’msna Premium/Discount -0.6%

+3,189 8. 483 SET U\‘lﬁJIﬂﬂ’]ﬁLLﬂ’NWﬂ@]’Jﬁi’N%’]%@]E’JVL‘]J yaInIdu 1,620 - 1,650 9

1 BLOCK TRADE
mazlsh:
— AOTU22
1) “da Long” $50U22 1ilia1e 995 / 1,000 S50U22 ﬂaummuﬂmawnmvlwaﬂ san AOTU22
WU Uptrend Line Tunssatalug @3 Momentum F9ludia. 69T Long Mala R 72.75
+7,532 §ynn...“Aa Long” wandanuil iwhwany 995 /1,000 Trailing Stop 980 "{l"“m"mimﬂ“ﬂ 753
nanauunwiinang 65%
A ANNAVIANK 71
2) “#8” Block AOT...iN7 891781 N A2 unﬂaammmwm n.0. NuA? 3 s
+57.7% m-m UAsUNN. TndsznaRnannTfsdete mm‘vmmwummumﬁu TWRUARNE 29 n.g. 22
15 1fig/adens.. AganT.aulald AOT UimI 3 suadwiy wumu 85 U1m WIURYYITUA (FwN) 20.00
AINURTY N (1) 1,000.00
AOT anNg MARABRAINNG UWIA 74.25 / 75.50...Leverage 17.3x manu3znueie 1 Block (LM) 84,000
Airports Of Thailand PCL (AOT) Log Leverage (X) 1732
76.00 wiauiey AOT AOTU22
74.00 LE%@G‘Y!WBIOCK 1,455,000 84,000
NaRaUWNUAauaanLde
71.25 -2.1% -35.7%
70.00
71.75 -1.4% -23.8%
°8.00 72.25 -0.7% -11.9%
66.00 72.75 0.0% 0.0%
73.25 0.7% 11.9%
64.00
73.75 1.4% 23.8%
Velume o':""“" 74.25 2.1% 35.7%
i il ' 75.50 3.8% 65.5%
Slow Stochastic 100 a ' i . . .
_ Slow Stocha s Aadan1e Derivatives: 02-779-9000
) D N i ,
lara lar_ lans 53 lsi17 611 lera 71 _ 71 len _ Jars_ Day

NunuaiidailasyIsnwanniwgsuma e (um’nv.) 1@mmmmuuuwuﬁ’m’uaaLmawauawwwmw’lmnmumwmsm’mmmmmana mummnﬂnaaﬂ slsiuSmamsuwsdayaurinasuuazlfidudoynsznaums
W @ A1 e P 0w 4
Foaulafarsmanning mﬂuvlmuwmm’ﬁmmaL'mwm’m‘lumnmamr.lwsnﬂ?*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

3) “@a” DW16 uuy Selective...AOT PTG uas SCGP Selective mjuﬁuﬁﬁﬂsﬁ SCGP16C2212A

wwd lduAuadailasuazdUsziduneaiazilanna Outperform aaa'le wuziin

A o oo e s dan SCGP16C2212A
AOT Uﬂgwu"n}malu Uptrend RRIVIIRITWNAD 611 74.25 / 75.50 (Stop 71.00) sralo DW 0.27
PTG nau @T’m}m’m Uptrend Line taz EMA200 @14 15.60 / 15.90 (Stop 14.80) st ang DW 0'37
SCGP nNaUAI I hnadla9%n1Iz Throwback @1t 57.75 / 59.00 (Stop 55.00) - :
Tyrai N om oA A oa sy va cx, nanauunwiihuang 37.0%
DW16 23'6) NndN “Sens anlnNawlaN INWNLGAN Decay 811....NTANLA aana i']ﬂ'lln’lﬂ&l']&lﬁ:%é"lda\‘l 59.00
AOT16C2212A Sens. 0.89, Gearing 8.37x, Decay 1 2u/Tick
o Strike Price 74.50
PTG16C2211A Sens. 1.07, Gearing 7.15x, Decay 2 1u/Tick e s
. Sensitivity 0.9
SCGP16C2212A Sens. 0.92, Gearing 7.32x, Decay 2 14/Tick Gearing (x) 7.32
Time Decay (day/tick) 2
d” Qs J @ A H 1
SCGP WA ra 499122 Throwback LIAW 57.75 / 59.00 Time to Maturity (Day) 120
SCG Packaging PCL (SCGP) Log Moneyness OTM
Implied Volatility 48%
Bid Price
Stock SCGP16C2212A
57.5 0.31
57.25 0.30
57 0.29
56.75 0.28
56.5 0.27
56.25 0.27
56 0.26
200000
- - — il www.dw16.com for more indicative price
Slow Stochastic 100
: F /‘/v N - 50
Ry \J_w\/ —
MACD
S ———— 0
lart lans sz lsi7 lert  lera 71 71 8i1 815 Day
SCGP16C2212A indicative price
Underlying Bid 1 Sep 22 2 Sep 22 5 Sep 22 6 Sep 22 7 Sep 22
58.00 0.33 0.33 0.32 0.32 0.31
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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 majority 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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