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Wunnfiauwusuny A9a198962f Hang Seng China Enterprises Index dvfiqauauiiionuiidvua‘lilulszadaaenssunis
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TuiuasuinuaalguasiugNidauius we
tunsainaunusudvilunisaainsglunisanailaiudqede (Short Put Option)
1. NSANLNIADULNY 5
NRAAULNUNU = Aantils + NafauunuIINayRusuHY
aaniiy = dasneantdadesiu x  wuiulunenasauunu X uruducu

Day Count Convention

NAAAUUNUINNAYRUBLHY L . .
wan1sal Knock-In Event asiaiaduiiia nenilaiulaiunilsuasiladeatvavag wvinduviasinii Knodk-In Barrier

o fuinminMsal Knock-In Event uag ailadaaodesnnia Put Strike

NREALLNUNNAUNUS L
(ETmsmamﬂﬁ'uumauau

= WURAU X

579A1a1989 — 51ATARNE Put )]
A8 8B UGY

) X dRTINANAULNUIU Call x (

Fasuantlaausueu

o lunseilAue
aTdyardudlunisAIaNanauINa YW US W

2. ANTINLAULTUGY .
WUFAUIEAY = INUTURU X da51N15ANATAITUGU (nFalNTnTANATaILTUGU)

Mg
Anaavnnnsainsdiznad&nalunisunaiiataaeas (Short Put Option)
WHuaY 10,000,000 un]
ANALIUAIAI&T (U]
Junaanaans [3 aarau 2565]
JuasuAIuUnang [3 alanmu 2566]
ansnantie [10.00% eiail]
Day Count Convention [365]
A0TANATAILTUGU (%) [1aid1]
1133871989 @il Hang Seng China Enterprises Index
s1aavastaueu (Initial Level) [6,500]
s1a1lad&na Put (Put Strike) 100% wavs1Aarvagiausy [6,500]
Knock-In Barrier 85% uavsmanvavtausiu [5,525]
ansWanauwnusIn Put (Put Participant Rate, %) 100%
51A181989 snanilauavaati Hang Seng China Enterprises Index
L JUAIUATIANENIAN
JuAnuATIAE19AY [28 ffuenau 2566]
JUATUTAUANLNRADUULNUADIAUWUS UHY [3 aarau 2566]
dasuwantddaususu (THB amount per 1 HKD) 4.50
571 a5 ATINLHIGDUULNY AN AY Tunanls/aanuainnsg
81989 | wanuldy | wanauunuIInaywus aantie WRADULLNUTIN Wusu RINU
UfAUIL K]
4,550 4.2 WRAAULNUIINAUNUS aantde HRAALLNUTIN WusduangAy | (WuduInedu + Nanauuny
ueo= 10,000,000 x = = 1,000,000 + = 574) — Wueu = (10,000,000
(4.2/4.5) x 100% x 10,000,000 | -2,800,000 10,000,000 | + -1,800,000) — 10,000,000
((4,550-6,500)/6,500) x 10% x = -1,800,000 un 1N =-1,800,000 un
= -2,800,000 un (365/365)
5,850 4.2 asaitiatunAIsal = AsaiLAn asaiiiatinn1sal Knock-
Knock-In Event 1,000,000 | win1sai Knock- In Event
WRAAULNUINNAYNUT UM In Event (Wusuangdu + WamauLny

fHufl 1-min 3
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urlo= 10,000,000 x
(4.2/4.5) x 100% x
((5,850-6,500)/6,500)
= -933,333.33 11

Assiauq
NARALWNUIINAURUS
weo=0

6,500

4.2

WRAAULNUIINAYWUS
wpvo=0

HAMAULNUTIN
= 1,000,000 +
-933,333.33

= 66,666.67 11

Assiaug
NRADUUNUTIN
= 1,000,000 + 0
= 1,000,000

8,450

4.2

WRAAULNUIINAUNUS
uo= 0

NAGBAUUNUTIN
= 1,000,000 + 0
= 1,000,000

4,550

5.4

WRAAULNUIINAUNUS
wedo= 10,000,000 x
(5.4/4.5) x 100% x
((4,550-6,500)/6,500)
= -3,600,000 un

WAOBUUNUTIN
= 1,000,000 + 0
= 1,000,000

5,850

5.4

nsaltAaLinAsal
Knock-In Event
WRAAULNUIINAUNUS
ueo= 10,000,000 x
(5.4/4.5) x 100% x
((5,850-6,500)/6,500)
= -1,200,000 11

Assiauq
NARALWNUIINAURUS
o= 0

HRADUWNUTIN
= 1,000,000 +
-3,600,000

= -2,600,000 un

6,500

5.4

WROAULNUIINAYWUS
upv=0

nsaiLAG
inAsal Knock-
In Event
HRADUUNUTIN

= 1,000,000 +
-1,200,000

= -200,000 10

Assiaug
NRADUUNUTIN
= 1,000,000 + 0
= 1,000,000

8,450

5.4

WRAAULNUIINAUNUS
uo= 0

NAMAUUNUTIN
= 1,000,000 + 0
= 1,000,000

HNAMBUUNUTIN
= 1,000,000 + 0
= 1,000,000

534) — Wueu = (10,000,000
+ 66,666.67) — 10,000,000
= 66,666.67 U

Aseiaug

(WuauanaAu + HamaULNU
57%) — Wueu = (10,000,000
+ 1,000,000) — 10,000,000
= 1,000,000 un

(Wusuanadu + Hamaulnu
57%) — Wusu = (10,000,000
+ 1,000,000) — 10,000,000
= 1,000,000 un

(Wuauana@Au + NamauLnu
57U) — Wueu = (10,000,000
+ 1,000,000) — 10,000,000
= 1,000,000 un

(WuauaneaAu + HamauLNu
57%) — Wusu = (10,000,000
+ -2,600,000) — 10,000,000
= -2,600,000 un

nsaiiiatiann1sal Knock-
In Event

(WuauaneaAu + NamauLNu
574) — Wueu = (10,000,000
+ -200,000) — 10,000,000
=-200,000 un

nseiaug

(Wuauana@Au + NamauLnu
574) — Wueu = (10,000,000
+ 1,000,000) — 10,000,000
= 1,000,000 un

(Wuduanafu + HanauLnu
57%) — Wusiu = (10,000,000
+ 1,000,000) — 10,000,000
= 1,000,000 un

(WuauaneAu + HaAaULNY
574) — Wueu = (10,000,000
+ 1,000,000) — 10,000,000
= 1,000,000 un

NanaUWNUn
AUWUSLHY

Barrier

saa
&nd
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