DWO1
DW0O1l Commentary

I SCC don:a EMA 200

SCCO01C2511A

s1AMAEE DW d198vansiafudedeiiceidey T

The Siam Cement PCL (SCC)

bou 00 Support 0.88 uan

N gan:=a EMA 200 240.00 0
Seaa 230,00 Resistance 1.15 uan (+30.7%)

by
15600 Stop Loss 0.82 u1n (-6.8%)
Mw MACD & Valume Risk / Reward Ratio [E:RTE}
- _ e #e Structured Products ua.danang
ol oottty il it bl ‘I.‘;_J_‘L__I,IL Ly \;;3_|“,|\|‘.3 10 \__}_,mu‘h BLS Target Price
Buy Target Expected
Name
Zone Price Return
SCC $176.00 $8190.00 * 8.0%
SCC01C2511A B80.88 B1.15 30.7%
@ Key 1dea
. . o .o 200 1.60
SCC aanzg EMA 200 1u wyum2y Volume + MACD Ul 00 || SCCO1C2511A a0
Aenasiv vnliuszuenat ganne uuedaiy uuisu 176 | L ¢ -
U
LuEU 185/190 Stop loss <173 170 |, i 100
. N L] '
*gvBvarnuniiAsisivavaeIudduusenuannsngvimacy atuiud 29 w.a. 2568 160 ? n*ﬂ | LI 1l J 0.80
150 BT TR . 060
id™™y i
140 i - 0.40
. . [ |
Trading Tips 130 ! | 020
U o o U 1 U U a 1 120 000
y H'i"]\]Taﬂ"IHVI‘Wﬂ']ISIﬂiﬂﬂﬂ']"]‘v‘!u‘a’]\m\] 3.7 W 30Jan25 21Feb25 14 Mar25 4Apr25 30 Apr25 26 May 25
- flouannu 2 iu anay 1 909
U i3] i3 =) 1 1 1
- uduR muYusnBudavsiagas T el
Strike Price 209 Baht
SCCO01C2511A Indicative Price Exercise Ratio 2427259 - 1
BID | OFFER 29 May 25 30May 25 4Jun25 5Jun?25 6Jun?5 .
Last Trading Date 7 November 2025
173.00| 173.50 0.82 0.82 0.81 0.80 0.80
Time To Last Trading Date 109 Days
173.50| 174.00 0.83 0.82 0.82 0.81 0.81
17400 | 174550 0.84 0.83 0.83 0.82 081 Technical Indicator Quality Score
174.50| 175.00 0.85 0.84 0.84 0.83 0.82 Effective Gearing 3.68
175.00 | 175.50 0.86 0.85 0.85 0.84 0.83 Sensitivity 0.94
175.50| 176.00 0.87 0.86 0.85 0.85 0.84 Time Decay Per Day -0.7%
176.00 | 176550 088 0.87 0.86 0.86 0.85 Overall Rate e s
17650 | 177.00 0.89 0.88 0.87 0.87 0.86 e .
A UG UAIFEY
177.00| 177.50 0.90 0.89 0.88 0.88 0.87 s Sy, ,
ANSANY) ululudr eyuamuans DUNWUS LANUUBINGININNITAY) ulu
177.50| 178.00 091 0.90 0.89 0.89 0.88 m . m em o o o YO o o
v MSWE 8 w8 vlnums @aw!umiwlmmm'ﬂama NYELEAINANT
178.00 | 178.50 0.91 0.91 0.90 0.90 0.89

WaulunamauwuazANF v ousi ndulaawu vil TUsaAnen
Uayauassasd unmuviviaBviuag 96U uazanunsnue
A lednyneAudi Soulunamauunuuazanuifvedeudnfuleamu  AuusiiudsBnnguusitmaamuuoming

1989910 www.blswarrant.com

fudusuiasin AA www.bualuang.co.th
Tme TRIS Rating f ©® ¥ © bualuangsec

6 Uoraoo pulo




DWO1
DW0O1l Commentary

| noquKUNgUaw DW Technical Indicators

1) Effective Gearing LUuLﬂsaauaTumsmmmLﬂ&mmumm DW (Effective Gearlng uay DW 3 wn
ZEREIN msm’mumoaamaaulu 1% s1A1 DW 9zwAsundasussuna 3%) il Effective Gearing mao
mTuuﬂaomummsalmsumls/mmmuTuUsmmmaam&mﬂumuaomu

2) Sensitivity LUuLﬂsa\maTumsmmmLLmommumm (Sensitivity uas DW Lmﬂu 2 AUTEY 6151A0
Mumuaumaaulu 1 dovs1A1 s1A1 DW aziUduunlasussuncn 2 429s1A1) Vil Sensitivity mawvau
uﬂa\mumumsmaaulmuaomm DW lsluadns

3) Time decay per day LUummuaﬂmmawmmuIU 11u 31A1 DW avamaoﬂLUaamum [mamuum
FauUsBumv 1y a'lmuumaao) o unaamumauaﬂLaaomsnaﬂaao DW #ilen Time Decay gv
Wuszyziaiuu

1
a

4) Implied Volatility (IV) AIsITyULTiEU IV uas DW maaﬂhﬂu DW maumﬁﬁu AnanvBulniiounu Tny

1
a

DW 7§ IV FINNI19NE7 UUIYAIINTT DW muuﬂnﬂ'n uanmﬂum'ﬂaaﬂ‘ﬁa DW 71A1 IV Tuasimn (diuniu

UINUAN Luaumnm v quwumuavﬁ\masﬁmqmuaa DW maau‘(mﬁamﬂaaoﬂusqmuumaaamwms
21U

5) Intrinsic Value Aaluaniinasuazlisuninyinnistdans s Uagudu Tay Intrinsic Value uas DW 2
JAUINAIIUGaWINAU O 1 N

51m1 DW = Intrinsic Value + Time Value

Call Intrinsic Value = Max ((s1A1UagUuuaiudiede - s1anlding) x smsinsléfnssiamiae, 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

Q(x)=0 Qx)=1 Q(x)=2 Q(x) =3 Qx) =4 Q(x) =5

4-5

Effective Gearing (E) 3-35 35-4

<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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