The Derivatives Story e e

Thanachart Securities
3 December 2024

“58(1lA Long” Lila $50224 nzq 932 1ilmane 940 / 948...Block COM7

SET50 Index Futures Dec-24 (S50224) Log

"satila Long" Lﬁ.a §50Z24 neq 932
ilnane 940 / 948...Trailing Stop 922

o

=) g a o a o
afdANA ANNMRATYNE, CFA
vu 5391t

SET50 Futures

Slow Stochastic

N e Buy Signal 100
A S~ \/ﬂxngso Tan 50224
MAcD 20 Tadatdiann 929.40
M o whuananamaia 922 - 940
l723 Tsr1 a3 lsr26 lorz lore lor16 o2z 1o l1015 11 Tamlamshzs Day ﬁ]ﬂ@qfﬂ‘ll']ﬂ'ﬂ% .
TUANABY 27 5.0. 24
NNNDIADIATUTL: SET ﬁummuﬂaumwmuammaﬂ 3 1iaule wiaw Stochastic NaMInnEg 926.76
m@ammwmmammau‘lvxu mnwaau‘tunawwmeﬂwm ANTIAY -415 AU, Premium/Discount 0.3%
yausfigonTudo +1.459 au. w89 SET szausauniswndamnnavlufwmile 1446 19
. d BLOCK TRADE
mazlsa:
COM7224
1) “saiila Long” 1iia 50224 n=q 932 9@ S50724 naummnummmaﬂ 3o dan Ccom7z24
lunsay Bullish Flag wia Stochastlc Lﬂ@ammﬁm‘ﬁammau‘lvxu G916 Long Nnada 27.25
+11,211 dRyny...“5011a Long” Lilanzq 932 whwane 940 / 948...5 Stop 71 822 wWhnanansmaia 31
nanauununitvang 118%
2) “Ba” Block COMT...iIsnaugeagegaian vasr'ls 4024 Imﬂamam 1,000  39OATIANK 26
AU, +52%y-y wuurinly 2H24 ﬂaummmm@aamulu 2H22 mnmmﬂmnmm SuRUaaTD 27 5.0, 24
fruutamsama sanilsdiuuaiseunswasuiietolnl A WUI% 32 LN $ndaNTR (Fan) 100.00
AINURTY N (1) 1,000.00
COM7 Hud@a2uannuwa3unsay Uptrend s 28.25 / 31.00...Leverage 8.6x waniseriuda 1 Block (L) 318,500
COM7 PCL (COMT7) Log Leverage (x) 8.56
30.00 wWisuiay com7 COM7Z24
27.25 LEHGGYJWBIOCK 2,725,000 318,500
25.00 nanauLNwiawaaniie
22.50 26.50 -2.8% -23.5%
20.50 26.75 -1.8% -15.7%
18.50 27.00 -0.9% -7.8%
1o 27.25 0.0% 0.0%
27.50 0.9% 7.8%
=00000 27.75 1.8% 15.7%
Slow Stochastic 100 2800 28% 235%
rw/ﬁ \fx/ \f R 31.00 13.8% 117.7%
e~ fadare Derivatives: 02-779-9000

e lei17._lza l7ias _ lgn l8119 _ o2 lop16_ [o/1 10115 M1/a_ [M4/18 Day R . . e
TNUNURIUHIAV LA LIHNAINNINGTUTIO IN@ (u“’]’ﬂu) LﬂUi]ﬂﬂ']muﬂuwuﬁ']u’ﬂa\uw‘ﬂ\ﬂiauﬁﬂﬂﬂﬂﬂ“ﬂ lWTUN']LLRwWQ']SN']LLR'J'J']“’]L’HﬂDQ Ylﬂu&n@lﬂﬂiwﬁdﬂ lwarlﬂuiﬂ'lill’rlULLW?’IJQJ..IIﬂllﬂunﬁﬂﬂultﬂxlﬂlﬂumayﬁﬂi:nﬂun'}i

o % AN we o o o A
dodwlidoromanning uadldfonmdiwiadymulidonianonislsiunamannindudadnsla faifnsnuazanuiulwenasaiuifoninmadsdaudlold windoyafildsuandouashy maidayai
K o Ay & . o 3 o o — ' v A, P
dnnpegluenasativi liimamueniausdimluving aauas uily nevieenmounsunamismou sxdasldsuanudusenanuiunnan



The Derivatives Story Thanachart Research

Disclaimers

iﬂmmaﬁuﬁj@ﬁﬂﬂUu%ﬁ'ﬂ%ﬁ'ﬂﬂ%"wtTﬁmﬂm e (W) I@ﬂﬁ'@ﬁﬁfuuuﬁumumaumdﬁagaﬁ“ﬁ ﬂ‘YIVL@]ilJ3J’]LLE},?WEHTRL’]LLH’J’J’]W]}’HE]QE] Y
mnﬂs‘vmﬂLwa‘lmimimuuwwagay,nunamul,l,m‘lmﬂmauaﬂiwnaummmu‘lwam’mmnmwu Lmuvl,@aJw@mwmmameﬁaulwnamamﬂma
dastunanannindudpensla, Nelimeanueas mmmu‘lmaﬂmmuuumaumnﬂaﬂuu,ﬂmu,n"”lm"l,ﬂ winTauaf ldsuanfowudasll msthdayan
Unngagluanmativd lismanuaniavnssanling saudss wily nieieanimsuniuiassmm szdas lasuanubusenanusEnnan

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 BUY's 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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