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Central Pattana PCL (CPN)

73.00 Support 0.27 un
Breakout!
Resistance 0.52 u1n (+92.6%)
Stop Loss 0.21 un (-22.2%)
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Type Call
CPN01C2312X Indicative Price Strika Price N
BID | OFFER 7 Aug23 8Aug23 9Aug23 10Aug23 11 Aug23 _ _
64.50 | 64.75 0.23 0.22 0.22 0.21 021 Exercise Ratio 799221
64.75| 65.00 0.23 0.23 0.22 022 0.22 Last Trading Date 8 December 2023
65.00| 65.25 0.24 0.23 0.23 0.23 0.22 Time To Last Trading Date 86 Days
65.25| 65.50 0.24 0.24 0.24 0.23 0.23 Technical Indicator Quality Score
65.50 | 65.75 0.25 0.25 0.24 0.24 0.23 Effective Gearing 6.24
65.75| 66.00 0.26 0.25 0.25 0.24 0.24 Sensitivity 0.73
66.00 | 66.25 0.26 0.26 0.26 0.25 0.25 Time Decay Per Day  -1.6%
66.25| 66.50 0.27 0.27 0.26 0.26 0.25
Overall Rate r vy k
66.50 | 66.75 0.28 0.27 0.27 0.26 0.26
66.75| 67.00 0.28 0.28 0.27 0.27 0.27
67.00| 67.25 0.29 0.29 0.28 0.28 027
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s1A1 DW = Intrinsic Value + Time Value

Call Intrinsic Value = Max ((s1A1U330uvaviudedy - s1A18anS) x 9msn1stEanssianuig, 0)
Put Intrinsic Value = Max ((s1A118an5 - s1AUagduUasUE18) X 8ms1n1sidanssanuae, 0)
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1) AuummzuuuiBamnw (Q-Score) WifU indicator usiazdanAuInlFIN DW S 9 uily

Highly

Not Attractive Less Attractive Neutral Moderate Attractive .
Attractive

Indicator / Q-Score
Qlx) =4

Q(x)=0 Qx)=1 Q(x)=2 Q(x) =5

Q(x) =3

3-35 35-4 4-5

Effective Gearing (E) 1-3

<0.2 0.2-04 0.4-05 0.5-0.7 0.7-09

Sensitivity (S) 09-11
>1.8 16-18 15-16 13-15 11-13

Time Decay Per Day (T) > 3.00% 2.00 - 3.00% 1.50 - 2.00% 1.00 - 1.50% 0.75 - 1.00% <0.75%

2) Auasu Total quality score vaw DW sutiug Taeldanfuuuustsiiviinues indicator gagimuinls
9109 (1) MuFRaIumAIl

Total quality score /
Q-Score for individual indicators

33.33%

33.33%

Overall Rating 33.33%

pinaging 1ju BCPO1C2105A

A1 Effective Gearing (E) = 4.50,
Sensitivity (S) = 0.80,

Time decay per day (T) =-1.00%

1)  wiAsuuuldyAnIwueY Indicator wsazsn
Q(E) = 4 mzuuu Q(S) = 4 mzuuu Q(T)= 4 AsLuY

2) A7ulaL Total quality score uaw BCPO1C2105A
Overall rating = (4%"33.33%)+(4*33.33%)+(4*33.33%) = 4.00 AsiLuu
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