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fansans : °i,1|ahﬂmLtamﬁmauwuﬁ‘luuumumwao u31¥n GEELY AUTOMOBILE HOLDINGS LIMITED (175) aanias
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A(GEELY28C2306A)

DERIVATIVE CALL WARRANTS ON GEELY AUTOMOBILE HOLDINGS LIMITED (175) ISSUED BY MACQUARIE
SECURITIES (THAILAND) LIMITED LAST TRADING IN JUNE 2023 # A(GEELY28C2306A)
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nuasTguas u3¥N GEELY AUTOMOBILE HOLDINGS LIMITED (175)
aaauannine The Stock Exchange of Hong Kong Limited (Ziasa "HKEX")

Aayandnninega1ade

AR ANNTNE
https://www.hkex.com.hk/Market-Data/Securities-Prices/Equities/Equities-
Quote?sym=175&sc_lang=en

UDYARLTEN
https://www.hkex.com.hk/Market-Data/Securities-Prices/Equities/Equities-
Quote?sym=175&sc_lang=en

NABUTANTLRUDANE

Direct Listing

ssianluddyuans@ndayius

andlunisda (Call Warrant) ang 160 Yu lr@ndasoidied o fuasufivunaig
(wuugsd)

dasnsludninanuas 0.08333 (lushAuuanvandauwus 12.00 nulana 1 yuaiie)
A laEaNE 14.50 maaansaasny (HKD)
dnwaen1sluand aFurnsEumMNFIUAN AT AUENNIWEa1989 (Cash Settlement) tulnaun

Puumnailasuauanaliaan
WAZLEUANE

: a59fl 63,000,000 wude .
: vianua (5uA3vil) 63,000,000 wude
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ulaanasans (a¥ousn)

26 uns1Au 2566

Judtamagame 29 fiqunau 2566

"uﬁﬂ'sun'mummﬂ 4 nsngrau 2566

57A121989 s fauasndnningands an Juvinnisdiamaganie
FAUIUIUIARIUAY Ussian@nalunnsdia (Call DW)
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nmmmmoaammwsammwswm‘mam Lauammumoummmmu 0 un
WudagIuae = Max [0, (;1A1a1989- 1A laans) * Fa1u8ns * dasuanildsu]

dnsuanildau (Foreign Exchange

Rate)

amsmamﬂauummmsau,amﬂaﬂu"l,mmuﬂnm (prevailing rate of exchange)
FLUINIAARAITHRINY WA lnan (*iio
uaavuInunnaraanaduilathsysanainuu 1
Mumﬂuamnawumwmoaa) wiulafunilenaluau (3)
Fuvhnsaasdlszimainanauiuasuinuaaty mudasuanildaudeiinualiiag
santfunsduiidsvasvidaunasdulamuiigaanludidyuansdniauiusdiviuals

Amanuiduniuluadia (Historical
Volatility)

60.759% (2ayataunas 90 Ju 1wt au Juid 19/01/2566)

gosuaviaioilalunisaruasan

vuldenuuuinmefiusungiasudaniuua
http://www.asco.or.th/uploads/upfiles/files/Assumption_27_09_2018(2).pdf
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AULATAR A o
iTﬂzTuﬁnmmmLﬁaﬁa FITCH RATINGS INC
uAdadudu 10/10/2565
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Website zadgaan www.thaidw.com
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wAnszAunsthsendl U351 wuamla? Wuuwdea Taaded AN afivia
HAUWREATNARAY WEudnning unaalad ualinaa (featds) A8 $1da
AMsvinminuasgguasnINARaY (*) : gRUARMWARAYAZYINNTI@uadauazI@uaNl TAaiMIINIITEMINTIAN

Lauasﬁauaumuamu (spread) luAunmn 10 momseﬁamu
: fifnuauadauaziauame (Volume) ‘luginan 20000 v
muum“l,uuaumw 80.0 % °1|aqsuuvnmsfiamﬂmmmuanmwm
u,aummwanmswumawanmswmmoaa ‘
- Muvinnsiauadiawguazne ia DW 61n1 0.05 1

* u‘uaﬂnnu mumsm‘lumum 2 ..
1|a\nlamuumwmﬂﬁmmm”uummaawaanu, AAh °luaimmuamﬁ1/|ﬁauwuﬁ
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4.1 aundavaasludrdayuansansayiius (DW)

anudavannsiauarangirfiauasludrdauanvansayiius

asuldsundladsiamuas DW munnﬂqawmﬂﬂsums LY $1A7 U3a mmwumumamumaaa/mﬂuuaﬂmswumaao
m’mmaanwﬁ’amwaowaomu‘lu DW (demand/supply) Foifu insAzasuaviensaduiindnniwaaiofesinudunIu
undiu a”aowa“lm"lm DW fiaudusiugetiuanulaans . 3

uananil DW Lﬂumswmsmnmumnmuavuuamnm Tagvnnalgadidazay DW anag azdina Tudasnisanasuag
uamnm (Time Decay) mm‘:‘iumwumu grorfu DW m‘lnmumsun‘muma‘m uamna‘maa DW agfiunun TUuanaIat1anaLsh
‘lun‘{mmvgaomuaa DW audiviuasuAiviuaang uay DW fiagaugiilu Out of The Money (OTM) s1a1uag DW a”uuaml,ﬂu 0
(Fue)

autdavann Leverage

asaenulu DW lunmsasmuiigasmulzaiduasmuinnutaaninmsamulundnningaiodeinans (Leverage) ia
muamﬂuwamammummauamu rinfilanaaglafunanauunuriaznanuludanigeninnsasulundaninaaisds
Taaas9 wn DW figanugiiu Out of The Money (0TM) HaINUii TanaFeuLdaduaInuisiTuIu

Effective gearing Lﬂummu,amam’mmstﬂauuuﬂmﬁmmaa DW mm.m'uamswmnﬂauuuﬂaos'\ﬂwamanmswnmaao
1ne Effective Gearing azuansaiiusiuium iy an Effective  Gearing WnNAY 4 1 wanede Wanaasvdnninaaiede
wasull 1 % 371229 DW azl@suudlastiilseana 4 % vinlunasuiilamalananauuny viamanuludasgenin
AMsasnulunanninaavdsinamsg

audavanuasinaasyaanludidausdaandauius
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man’mumﬁwﬁ AsaInulu DW um‘mLﬁmmu“l,u“l,mumi?j'\sumumuﬁmmmsamau“l:u“tuwanmumﬁwﬁ Gl YRINU
AseavRANTaLATAnuaIKaan DW dsznaunsasnuaia el gaanudnniwaarede Wuiaulunissufintaule 9 ale

AMA LA IUANINARDY

NAINUAITRATANENINARAILAY DW unazsu naudamie Taaaniwaaaduas DW fuagdualssaniaglviuaas
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nanMInaavlsEINa wmu,aamwmaaamaumamnm‘lummu,aamwmaao‘lumomuanmswumoawsamﬁwanmswu
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DW AiAnnas uazarassnalugaevuiilamamavuann msdamewdanisdimaidugadiuasanasladnd
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VLNNW?J']?ZWHM‘L!TVIVLGI LL&”N\?N&1ME\15\1WG\&Q\‘]‘UH\‘] DW anad uanannil Manmswﬂmaaommanmswﬂmaumsamﬂvmuuﬁamn
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4.2 anwauzwidiuay DW
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A'ls/aevuannnisung DW uaarandnninaunsdssnalng agfinseasnfiaudunisttaanauly
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mn@aomluaal DW aufiviuasufiviunany Ltay"l,msmouammymamnms‘tﬁawﬁ NaInuianseaBAAmuas Taanag
R uaasIUa N lasuanA1sTa&na lus A wandusalaiwaldanguseand
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Snuazitdmanizsu (a1dl)

fNadunladses A UARIUANY (Settlement Currency): Ineaun (THB)
mmtﬁﬂamnmsmawauaswmmaouumoﬂs“mﬂmm?n Naomumaaummmauaﬁmmamumoao Hong Kong 7 www.hkex.
com.hk v3auviastayadu q ffiammﬂumauammm aaNawwaomua’mau“l,u"l,mmuasumus'lmmaavmmaaa Hong Kong
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