DWO1l Commentary

6 January 2023

SCGP Break out undusau(Ki!
SCG Packaging PCL (SCGP)

70.00
165.00
Breakout....g180!

R 6000

55.00

50.00

No Gaps

Volume

Volume outstanding
1200000

Ot Mov Tee T TFeb Mar Tor v Tn [ Taw Tep Jood Teov  Tec Day
7]

201 I
6 Key Ildea

SCGP Tasvashvszuzpnafnavazsnausinluuitusoulug Wovandeyayiea

<

“Breakout” wwisnudAsy wanani volume Liiuduvyunnie bulls run!
wrudalyusu 58 fu 65 waz 68 IAUAANUFYITINKARUSIINL 56

*g98991NUNTIATIEA YDA IUTTHUSINUANNSWEUIMATY AUUTWI 6 uASIAN 2566

-®:Trading Tips
o asvlanmavindn(stauinndniudiede 7.6 win
. floUszunee 2 Tu anav 1 gav
- vgUR muviudededavsiaday

SCGP01C2303X Indicative Price

BID | OFFER GJan23d 8Jan23d 10Jan23 11 .Jan#3 12 .Jan23
5650 56.75 018 017 017 016 016
56.75| 57.00 019 018 017 017 016
5700 57.25 019 019 018 018 017
57.25]| 5750 0.20 0.20 0189 018 018
5750| 57.75 0.21 0.20 0.20 019 019
57.75| 58.00 0.22 021 021 0.20 019
58.00| 58.25 0.23 022 021 021 0.20
58.25| 5850 0.23 0.23 0.22 0.22 0.21
5850 5875 024 024 0.23 022 022
58.75| 58.00 0.25 0.25 0.24 0.23 0.23
59.00| 59.25 0.26 0.25 0.25 0.24 0.23
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Support 0.23 um
Resistance 0.72 Un (Upside +213%)
Stop Loss 0.16 un (Downside -30.4%)
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w1 Structured Products ua.uamaiy

BLS Target Price

Buy Target Expected
Name

Zone Price Return
SCGP #58.00 #E8.00 * 17.2%
SCGPO1C2303X #0.23 #o.72 213.0%

Price Chart
B2 0.70
61 ==w== SCGEPO1CZ2303X 0.ED

SCGP

I
53 i [ N N 0.20
it -

51 *||h|? ?MT ! a0
49 0.00
15 Sep 22 11 Ogt 22 9 Nov 22 £ Dec 22 3.Jan 23
Specification

Type Call
Strike Price 68.25 Baht
Exercise Ratio 78922:1

Last Trading Date 8 March 2023

Time To Last Trading Date 43 Days
Effective Gearing 7.55
Sensitivity 0.89
Time Decay PerDay -2.2%

Overall Rate
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1) Effective Gearing Uuwmzaviialunisinanubuesiu Put Intrinsic Value
57A1 DW (Effective Gearing uas DW 3 i1 #nngilv 61 = Max (518§ - s1mlaquiuuesiugude)
s1AUGBuAYUlU 1% s1A1 DW asidsuuiavussuna x dms1msTdanssioming, 0)
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4) Implied Volatility (IV) m7siwSuuiisu IV vay DW
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6) Intrinsic Value Aaduaniitdnawuazlasumininnistd
fng au Uaguu Tmw Intrinsic Value vaw DW azfidnu1nnidn
usaLwinfiu 0 1dua

51m1 DW = Intrinsic Value + Time Value

Call Intrinsic Value

= Max ((s1m1¥aguuvaiudiede - s1aldans)

X dms1n1sIEaNSsauuae, 0)
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1) fmumRzluwBeAunW (Q-Scare) Tifu indicator usiazsa

s

NAwInlsaIn DW sunilee

. Not Attractive Less Attractive Neutral Moderate Attractive  Highly Attractive
Indicator / Q-Score
Q(x)=0 Qlx) =1 Q(x)=2 Q(x) =3 Qx) =4 Q(x) =5
Effective Gearing (E) <1 1-3 3-35 35-4 4 -5 >5

L <0.2 02-04 0.4-05 05-0.7 0.7-09

Sensitivity (S) 09-11
>1.8 16-18 15-16 13-15 1.1-13

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) Auanu Total guality score uaw DW sutiuf IneldAnafsuuudinimtinuas indicator gaufiduinulsfainda (1) au

Anausil

Total quality score /

Q-Score faor individual indicators

Overall Rating 33.33% 33.33% 33.33%

RDEN ﬁu BCP0O1C2105A #irn Effective Gearing (E) = 4.50, Sensitivity (S) = 0.80, Time decay per day (T) = -1.00%

1) wirsuuuldvAunwuay Indicator usagen
Q(E) = 4 mzuuu Q(S) = 4 mzuun Q(T)= 4 Asuuu
2) MA1uasu Total quality score vay BCPO1C2105A

= (4%33.33%)+(4"33.33%)+(4"33.33%) = 4.00 AzLuu

Overall rating
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