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CPALO1CZ2208A Indicative Price 2Jan22 BFeb2z 2AFeh2z 17 MarZ2 5Apr22 28 Apr 22
6350 | BIY5 0.22 0.22 0.21 0.21 0.20 Type Call
63.75 | 84.00 0.23 0.22 0.22 0.21 0.21 Strike Price B0.01 Baht
64.00 | b4.25 0.23 0.23 0.23 022 022 Exercise Ratio 7.23641:1
64.25| 6450 0.24 0.24 0.23 0.23 0.23 Last Trading Date 30 August 2022
6450 | 6475 0.25 0.25 024 0.24 0.23 Time To Last Trading Date 78 Days
65.00 | B5.25 0.27 0.26 0.26 0.25 0.25 Effective Gearing 7.53
6525 | B550 0.27 0.27 0.27 0.26 0.26 Sensitivity 0.85
6550 | B5.75 0.28 0.28 0.27 0.27 0.26 Time Decay Per Day -15%
6575 | B6.00 0.29 0.29 0.28 0.28 0.27 Overall Rate
66.00 | BB.25 0.30 0.30 0.29 0.29 0.28
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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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