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365-day Historical Volatility = 250-day Historical Volatility x Sqrt(365/250)

" Historical Volatilities shown here are standard deviations calculated by using daily price returns of underlying securities or indexes of 90 previous trading days
and annualized by multiplying with the square root of number of standard trading days in a year which is 250, mathematically written as Sqrt(250). To use this
information for investment decision, investors must be aware of the assumption. To convert to other number of day base such as 365 calendar day base,
investors may use the below formula. The Displayer takes no responsibility for consequences of using the above information. Displaying this information is not

an intention to sell or to solicit to invest in any securities.

365-day Historical Volatility = 250-day Historical Volatility x Sqrt(365/250)

Page 3 of 3



auuﬁgqumsﬁqmm Implied Volatility 489 DW wag Historical Volatility

(BNFNMUTGEUNA - 1 F.A. 62)
Y ¥ a a @ a o o - o o = = v 1 &
rasuandimitunannindalssinavsaaaiuannindaisissinmanizivanisilFauiiausian DW 1a98aansng e it

1. NSAUIAT Implied Volatility (0) 2asludAgyuansdnsaywus

° . . 5 ° < e < v i au =~ ° = . A o o
N17ATUILU Implied Volatility 'mmmhzgm’lumsmmmmmm@u@ﬂmmm”lﬂu engmm\ﬁﬂmﬂﬂummwmimmmwummumqimif;ummmﬂmm@ﬂLﬂ@ﬂu

ln(%o)+(r+62—2)T
PC/F.X' - ER[SoN(dl) - Ke_TTN(dz)] gl dl - O'\/T

d, = d; —oT

B, /E = ER[Ke "TN(—d;,) — SyN(—d;)]

Page 1 of 4



AUNAFIUN1TAIUIN Implied Volatility Ame DW wag Historical Volatility (FNTNIUTEUNA - 1 F.A. 62)
wasuadsmiiunannindsalszmavdanaduannindmalsznmamnziianisifFauiiausian DW rasdaansing g winuu

danqundls s1aazLden

dd‘ o o cY a k4 o . 26 ¥ 1 . . . dl ° . . .
1) PIAMRNNITNE B9 (S,)* > ﬂimwmﬂmwmmqmLﬂuum’mm (Single Stock) 14il4AN Closing Mid-Price @sAN1anuann (Closing Best Bid + Closing Best Offer)/2

a v

T2 Closing Best Bid AB3AauaTaveifuinedanangaiAveyluszuundsanaaiatienianisllugn

waz Closing Best Offer Ad 1ANIANaINTaNTiuE9BINANgANANe lussuLMAIaNaanTlaiin1sluén
Tunsdinfiuginganii o) ldlsaauedeiite/uazsaaneanadivet iinednldaisnsouis Closing Mid-Price 14
> nsmiivanninddnsdadusainanning (Index) 1il4narTlnsassaiinanningidu SET50 Index DW 1ildsranTlauassadnannineg

SET50 38 Hang Seng Index DW 1iildsnanTlnrassaiivannine Hang Seng

PDEE P < o 4
2) 360 DW (P, P) > 191%AN Mid-Price $3AN1904anN (Best ?ld, Best Offer)/2

Tnel Best Bid A 31A1AWaTAL0 DW NATIA D4 1A AEAAUALNIMNTAMLATIATMANNINE S48

WAY Best Offer ABIIALAUBLIEIBI DW NANEA 0 1IAIALIAUALRNINIAINUATIAUANTN SN ETRN9B

a

Tunsiil DW 1w - lifisanausTevise/nazanaiauenneAnset Winednliaunsaman Mid-Price 1§ Tnssnanaas DW azetlugilaes

ANARULINIENS

v

3) dnsmanidel (r) > Wl¥snmmenidaulauns (Policy Interest Rate) m@qaqaﬁuﬁﬁé’w%wmuﬁﬂw%wﬁé’wqaq‘ﬁ'ﬂi:mﬂ‘imﬂﬁmmmmmmm@ NUAINAIT
4) ’ﬂ’lﬂqmm’g’ﬂ (M > ”Lm%mﬂmmﬁmm DW m1ua34 (Calendar Day) Wazu13@ae 365 autlasvingannduiud
5) em3n131Eanese 1 DW (ER) | > 1¥miuas
6) 21 1ANE (K) > mnuas
>

7) nsuaniUas (Fx) ﬁmmmmﬂaﬂmwdwmaE?iuﬁl%%w@wmuﬁnw%w%w%q LAZINEUM (FIBEAUTINAIUINNLILUBIRULINARINUIU 1 U8B
o davy = e o ey o d . " Y R I T -
anaRun l¥8n9deresndanningdneds) nlsenalassuianswislssnalng vise luunasdiayadunyindiens 1 Thomson Reuters 1178

Bloomberg tluéiu (lunstinlailfitsznimeguiiulasdaassuninisualsvinane)

Page 2 of 4




AUNAFIUN1TAIUIN Implied Volatility Ame DW wag Historical Volatility (FNTNIUTEUNA - 1 F.A. 62)

Y v a as o @ & - o & = = 13 ' &
‘H'asi‘lqu'a’ld'mwLﬂu‘waﬂ‘VISWEIm’ldﬂ‘ixmﬁuiﬂﬂ‘ﬁuﬂﬂnﬂiﬂﬂFl’lsiﬂ'isL'VlﬁL'&Wﬂuﬂﬂﬂﬁﬂlﬁﬂﬂtﬂﬂﬂiﬂﬂﬁ DW UVANHAANAN °] LNTUU

RHELYR

1) gM3 Black-Scholes Formula 419514819898nsN19978 Rutiung = 0%

2) A Implied Volatility ANwanulfazgn Cap Ageagalin 500% wazFloor Arsnanlin 0%

3) lunsaiildanunsameasautlslasudsuilsdinediuls linadnldanusnAiuanian Implied Volatility 19 DW sild uasldugnaduan N/A

2. NISAUINAN Historical Volatility (0') o4 @udu

4

o . ) . 3 ° < = = o ' o 3 = ° = . ' Py
N17ANUITU Historical Volatility ’ZQ’1N']?Eﬂf]]@jm?sluﬂq?ﬂquqmaﬁﬂmﬁ"]ﬂﬂzLﬂﬂﬁﬂﬂmﬂiﬂu GTN’Qmﬁ‘ﬂ\‘iﬂ@’]'ﬂ“ﬂiuﬂ?mmﬂ’]?ﬁquqmmuﬂﬁ@qumqﬂ‘lﬁ?QNN@ﬂ@\ﬁ

. d
ARTILANLILAYL

1) ATUINARBLUNUEBUNAIBINANNINE B89 Ngns U = In(

e u
St
St—l
Fyty

Fyie-1

St *Fx(t)
St—1*Fx(t-1)
NARDLNUILTUUDIUANNINETBN9B
1AL AURINANNITNEAN9BS 4 1A ¢

- e e ey a e d

sAtlnaaananningeates e dun t — 1
. 4 . o v . 4 nyeaseye 4 g .
dnsuanilasu o dun t lusunllarusoudnsuanasuld lilddnmuaniasuaganauniinlsynalagsunasusie-
sz lne
gnsuannlasu o dun t — 1 ludunldausomdnsuanidaeuld lilEdnsuaniaauaiganaumiimlsznialaasunans-

witatlszinelne

° % o o o Y a o 1 J—
2)  ATUIRU Daily volatility ANNARBLUNULBUNRITBINANNINEIE19BY 90 TUANGAT S = \/t_l Mt _o(u — 1)?

Lﬁl’ﬂ S
U;
u
t

AMNEUNAUINETUIBIUBIUNANN SN AR DUNAT 90 TUNNT
NARALUN WIS UARINANNSNETEN9B 0 Tun
NARALUNULDALUBIUANNENEAN9R9ED1UAT 90 FUnNINNg

ANUILIUNINITEAUUAT 90 F14 = 90 T4

Page 3 of 4




AUNAFIUN1TAIUIN Implied Volatility Ame DW wag Historical Volatility (BNFNMUTGEUNA - 1 F.A. 62)

wasuadsmiiunannindsalszmavdanaduannindmalsznmamnziianisifFauiiausian DW rasdaansing g winuu

3)

RANNELKA

1)

A4 Annualized volatility 7N Daily volatility MNQHT o' = S\/E
P ’ o = v o ey a v o o
e o ANNHUNIUT BT IAINANN TN A1NBILIDUNAY 90 U

t

U
A1uUSUNRINNTTaNe 1 1 T (ANnuAAIAEa = 250 SURINNT)

unseiindnninginsdail Corporate Event nlifAan nasuasinuautiuluszuy wu mesnedfuluna naiianu sive nawasuuasariuinm 13
Wisiunnlfumaudnminginidsdiaundaitaliazfiaumanisaii | HBUNIIATUIUNARBLIUNY
Tunsdifindnminginadifisnandaluiuladuritnfenansdi BithemandelusuneumhitinAuananeuuny
lunsdifivanninddnsasifayamanlinm o1 4u Widedlianansnfuamen Annualized volatilty Tesdnnindinsdails Tnaszuuazuanadus N/A
juansen Historical Volatiity (0") uansdiaszdsmasnsinld Vel
® Historical Volatility *’7{meﬁyﬁﬁmmmnquﬂq’mﬁumuﬁwéﬁmﬂ@é’mﬂm@mﬂmmumm”um\mm (Daily Price Return) 1eauanninggnsdaizanail
FreBednuan 00 Susinnnatiounss uazulaailusnasedinanisnnand 2 18931WU TN TN 250 FiFe Sqrt(250) NsAAInaLlU1E
dsznaunisrindulaay dnamuieassmindaauuiguamnans nntinasmusienisulas Historical Volatility Iﬁl,ﬂummmg’mfi’uﬁlu LU 365 TU
ALY ihawmuataulaslaeligasinesnd o fuaneenlisuaaseusenislifeyadnediu uaznsuansinillailfidunsauesneviednaauls
asulunanningla o
365-day Historical Volatility = 250-day Historical Volatility x Sqrt(365/250)
® Historical Volatilities shown here are standard deviations calculated by using daily price returns of underlying securities or indexes of 90 previous
trading days and annualized by multiplying with the square root of number of standard trading days in a year which is 250, mathematically written
as Sqrt(250). To use this information for investment decision, investors must be aware of the assumption. To convert to other number of day base
such as 365 calendar day base, investors may use the below formula. The Displayer takes no responsibility for consequences of using the above

information. Displaying this information is not an intention to sell or to solicit to invest in any securities.

365-day Historical Volatility = 250-day Historical Volatility x Sqrt(365/250)
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