The Derivatives Story

11 December 2024

KanhSWEsUBIC

Thanachart Securities

“fia Long” $50Z24 1iviang 948 / 955 94....“%a” Block CBG

SET50 Index Futures Dec-24 (S50Z24) Log

"Hia Long" S50Z24 1111318 948 / 955

Trailing Stop wnilanan 930

!i 800.00
Slow Stochastic
~ 100
S
,/\\ﬂ/ \/\//\\\//\\//\ 50
MACD 20
o

L lsr26 lorz lors lor16 lor2z T1o1 l0/15 11 Tanahanshzs Day

N&ING\‘]GIR'W]')%% SET 11Lm"mﬂmmvlwmw@ﬁauvlumuummumau Bullish Flag
NLL?G‘ﬁQ%%%‘Luﬁ%’]ﬂ’]‘J KTB BBL KBANK TTB CBG uaz DELTA @]’]x‘l“ﬁ’]@l‘ﬂ’]ﬁl 1 748
\1. "I.lmd/lﬁﬂ’l‘ﬂ%‘ﬁﬂ +1,275 8Y. 483 SET JanzanIal Flag 1 454 LWﬂ‘L]TiJﬁ{'l'}.lu@Iﬂ

vazlsa:

1) “na Long” $50Z224 lﬁ’l%&l’)ﬂl 948 / 955 ?i)ﬂ S50Z24 Lmauwumumammauvlu
W14 Bullish Flag YU Stochastlc ﬂﬂﬁﬂu‘uuLLa“’ MACD tJuuan...@1911& Short -
15,314 amm'l “fa Long” L‘.Ll’mmﬂ 948 / 955...Trailing Stop Wm‘fl@%a@ 930

2) “?ra" BIock CBG.. nv?s 4Q24 azmufmmamaa anann'ls 4Q24 ﬁl“‘IﬂLL‘lNLLiG
+29% y-y 1 850 aL. ﬁ]’]ﬂﬁ’]uLLU{iﬂ’]i(ﬂﬂ’]ﬂﬂLWﬂﬂlu msaﬂmlmmmma%uu
?J@l‘i’]ﬂ’]vl.i AN PE25 1 22x EIGVLQJLLWGLM?JLYIEI‘]JTTJJT’]’]VL‘J +26% ‘W‘l«b%’]% 93 ‘]J’WI

CBG naua1i1gagdlnal vi1 Three White 6 82.00 / 85.50...Leverage 10.6x

Carabao Group PCL (CBG) Log

85.00

75.00
70.00

65.00

100000

50

2

]

811 g3 lor2 lo/16 l10/1 l10/15 T Tama Day

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

SET50 Futures

da $50224

sadatdiannn 934.60

Whuananemaa 948 / 955

AAAVIAN 930.00
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TINNUING B 934.93

Premium/Discount 0.0%

BLOCK TRADE

ChaThTg) CBGZ24
Tata 81.25
Whurananiemaia 85.5
uanauunwiivang 56%
NAAVIAN® 79.5
TWANAENY 27 5.0. 24
numsandudn (Fyan) 20.00
AINURTY N (1) 1,000.00
wanydsznida 1 Block (L) 152,600
Leverage (x) 10.65
wWisuiay CBG CBGZ24
LS%@G‘Y!WBIOCK 1,625,000 152,600
Hamauunurauaaniis

79.75 -1.8% -19.7%
80.25 -1.2% -13.1%
80.75 -0.6% -6.6%
81.25 0.0% 0.0%
81.75 0.6% 6.6%
82.25 1.2% 13.1%
82.75 1.8% 19.7%
85.50 5.2% 55.7%
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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 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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