The Derivatives Story R e s

Thanachart Securities
31 October 2022

“fia Long” $50222 1iviane 985 / 994 94....“%a” Block CRC

SET50 Index Futures Dec-22 (S50Z22) Log

1000.00

ot y

wa

=) é
AAFANA g‘wwm%mmna CFA
960.00 Juiunt ﬁ?ﬁ&l‘ﬂ’l?\‘l

1
"Na Long"” S50Z222 1t 985/ 994 ‘!- T 4.;* 940.00
48 e Trailing Stop aNZRANTI 962 SET50 Futures
920.00
. LONG
o o Slow Stochastic 100
~ e o
— dan $50222
WACD satladiann 977.10
MACD > 0 . -
Whuananemaia 985/ 994
g [sms 122 lerze Jor 012 o/19 0/26 103 [10/0l10117  [10/25 Day Qﬂﬁﬂ*ﬂ’]ﬂﬂ% 962.00
TUANADEY 29 5.91. 22
uuuammm%u SET LLma‘wnmmnmuimmumnmua 1,600 9@ fusedaaulu IONING B 974.22
PTT PTTEP CPN DELTA W&z CRC.. mwmma +2,880 AL N84 SET il Momentum  Premium/Discount 0.3%
f9lusanas Dow Jones +2.6%...6uszozas EMA200 Sufi 1,612 daluft Gap 1,631
o o BLOCK TRADE
nazlsh:
CRCZ22
- o X A A A o7
1) “fia Long” S50Z22 1ilviane 985 / 994 9@ S50722 Usududaiitasiimniiowur agqn CRCZ22
EMA2007% W¥au MACD wamﬂumﬂvlmumﬂ A9 Long +15,574 Fyayn Mnata 42
Wi Let Profit Run “fia Long” Wwhwane 985 / 994..180% Trailing Stop 41 962 u,ﬂmmywmmﬂuﬂ 44.25
uanauunwiivang 77%
2) “@a” Block CRC...01Isteulngs i Top picks lungudan ﬂunﬁiLmuImmaa AWAAIAN 40
m"l,mamaﬂ 4 991 26% wiaidula +45/29/18/14% L1 2023 26 daLiiosanm I Tununeny 29 5.9, 22
dludinaslada ﬁl’lﬂﬂﬂﬁ’luﬁiﬂ’wlﬁﬂx‘m’]‘n‘mL‘ﬁ(ﬂﬂ‘iwmﬂ WUIIW 50 LN WINFULTUN (Fyan) 100.00
MIAUFYY (W1) 1,000.00
CRC Breakout n38u Cup with Handle @1 42.25 / 44.25...Leverage 14.3x nanisznuda 1 Block (UM) 294,000
Central Retail Corporation PCL (CRC) Log Leverage (X) 14.29
44.25 o m
/44-00 wisumay CRC CRCZ22
Cup with Handle i B42.00) L‘Euamu/BIock 4,200,000 294,000
J'!)é 000 Nafauuwnunawaanide
a 41.25 -1.8% -25.5%
38.00
41.50 -1.2% -17.0%
26.00 41.75 -0.6% -8.5%
reoo 42.00 0.0% 0.0%
42.25 0.6% 8.5%
42.50 1.2% 17.0%
Slow Stochastic 100 4275 18% 255%
RS N T SN | 44.25 5.4% 76.5%
maco ; Aadans Derivatives: 02-779-9000

la 53 ls;q7  Jer. . lerzo, en Trms lein | lsis lor1 loie _[1os3 \E Day
T’luﬂ'ma‘l.l‘l.luimﬂ’lLG]EIU?HYIMRTWI?WEIFWH’WI Tna (NWI'D'I).) LWﬂqﬂﬂ'}wuuuwuﬁ’]u’ﬂadLﬂﬂﬂ\rﬂauﬁw@ﬂﬂﬂw WTUN'Hlﬁwwa']im']uaq']']u']L’Haﬂa ﬂﬂu“q@lﬂﬂiwﬁﬂﬂ lwarlﬂuiﬂ']ilﬂULLW?Wauﬂllnunﬁaﬂuuawl’ﬂlﬂu’ﬂauﬂﬂiwnaun’]i

doawlidoromanning uddldfsamdiwiadymulidonianonislsiunamannindudatnsla Maifnsruasanufulwenasaiuifoninmadsudandlold windoyafildsuandoudasly maidayai
K o Ay & . o 3 o o F— ' va a P
drnpedluenmsativi liimamuaniausdmluving aaudas uily neveenmounsunasismou sxdasldsuanuduoenanuiusnnen



The Derivatives Story Thanachart Research

Derivatives Warrant
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Underlying Bid 31 Oct 22 1 Nov 22 2 Nov 22 3 Nov 22 4 Nov 22
43.00 0.21 0.21 0.20 0.20 0.19
4275 0.21 0.20 0.20 0.19 0.19
4250 0.20 0.19 0.19 0.18 0.18
42.25 0.19 0.18 0.18 0.17 0.17
42.00 0.18 0.17 0.17 0.17 0.16
41.75 0.17 0.17 0.16 0.16 0.15
41.50 0.16 0.16 0.15 0.15 0.15
41.25 0.16 0.15 0.15 0.14 0.14
41.00 0.15 0.14 0.14 0.14 0.13
40.75 0.14 0.14 0.13 0.13 0.13
40.50 0.13 0.13 0.13 0.12 0.12
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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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