The Derivatives Story

9 March 2026

KanhSWEsUBIC

Thanachart Securities

“Trading” S50H26 Twnsau 900 - 940 Qﬂ...“%ﬁ]” Block PTTEP

SET50 Index Futures Mar-26 (S50H26) Log
il
. i 1000.00
"Trading" S50H26 ‘luniau 900 - 940 n +'$ ]
JaANNHBHIBAAad [ e / 950.00
900.00
850.00
800.00
Slow Stochastic 100
N - /‘” ~— "’\\
= PN VI 50
MACD
0
10/14 11/3 11/17 12/1 12/15 1/5 1/19 2/2 12/116 Day

NNNB\W]&’W]’J%% SET LLﬂ’J\‘]LLﬂUIuLLﬂuﬂ‘.LI3“’%’3’]\‘1’3%%’]?1ﬂ’J’]llﬂG’Jﬂa\‘iﬂi'I&IE‘Wﬁﬁ;l-
a8IL08- é]‘vﬁ’]uilﬂEJQLLQ”VLNK']M']SE]"%UVL@]LTJ mmmwam”ﬂuaﬂmuwaamunumwwu
LANTI@AVERINd i -6,629 aL....Selective ﬂau%uwaaamum Defensive leJﬂﬂ%

viazlsa:

1)  “Trading” S50H26 Twn3ay 900 - 940 9@ S50H26 unidaaluuauavlunsou
LAY 929 - 940 90 TAINITU wuztnsannuRwIwanaslfan wwasl 918 / 900
@99@ Short -3,950 SEyn...uuzi “Trading” Twnsaunine 900 - 940 9a

g a & . 2.9 {
2) “@a” Block PTTEP...NTeua13nanusonsd 14 Yield g9 \JuuSsndaun
LL‘HGLLﬂiGV]ﬁﬂI%ﬂﬂ&I PTT &lamu%ﬂuwuaﬂaﬂmm ﬁi']ﬂﬂﬁ“’LLﬁL\'iuﬁﬂvLﬂLL’]NLLﬂ?G
Wiawlﬂﬂuwaﬁ\?ﬂ?q 6% @Iaﬁ mm”ﬂﬂ?’]&l@]ﬂlﬂiﬂﬂa“iﬁlu a'ﬁiﬁq 'ﬁ%% Sentiment

PTTEP nizq Downtrend Line Tn Weekly A% 146.50 / 151 .00...Leverage 12x

PTT Exploration & Production PCL (PTTEP) Log
Weekly Chart

180.00

160.00

£ 50

120.00

100.00

Million

Slow Stochastic

o \x/\‘v/

I loct_ Dan  Jaor _ Jour_ Toct, lan lapr Dur Joct. lan laor Du Joet [yan Week

o

=) é a o a o
afdANn ANNMRASYNE, CFA
vu 539t

SET50 Futures
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BLOCK TRADE

dyan PTTEPH26
saila 141.5
huanansmaia 151
HAanaUUNWALT AN 82%
INAAIATI 137.5
TURuaeY 30 .. 26
SunEY YT (Fyn) 20.00
MIAUFYY (W1) 1,000.00
waniszniaa 1 Block (L) 233,100
Leverage (x) 12.14
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138.50 -2.1% -25.7%
139.50 -1.4% -17.2%
140.50 -0.7% -8.6%
141.50 0.0% 0.0%
142.50 0.7% 8.6%
143.50 1.4% 17.2%
144.50 2.1% 25.7%
151.00 6.7% 81.5%
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This report is prepared and issued by Thanachart Securities Public Company Limited (TNS) which is owned 99.97% by TMBThanachart Bank Public
Company Limited (TTB) as a resource only for clients of TNS, TMBThanachart Bank Public Company Limited (TTB) 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.
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"This analysis was prepared by Thanachart Securities Public Company Limited (“TNS”) using data from business trends, financial forecasts, Bloomberg,
and other sources. The Company is not an issuer of rights in foreign securities (DRs), so there is no conflict of interest."

WARNING: DRs involve risks from foreign exchange rates and underlying securities, which may result in devaluation. Investors must study the risks
themselves before making any investment decision.

Thanachart analyst registered with the SEC and certifies that the views in this analysis are as follows: Independent opinions are justified and analysts
have no interest in the offered securities as of the date of issuance.

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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