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PTT01C2311X Indicative Price
BID | OFFER 28Jun23 29Jun23 30Jun23 3Jul23 4Jul 23

28.50| 28.75 0.07 0.07 0.07 0.07 0.06
28.75| 29.00 0.08 0.07 0.07 0.07 0.07
29.00| 29.25 0.08 0.08 0.08 0.08 0.08
29.25| 29.50 0.09 0.09 0.08 0.08 0.08
2950 29.75 0.09 0.09 0.09 0.09 0.09
29.75| 30.00 0.10 0.10 0.10 0.10 0.09
30.00| 30.25 011 011 0.10 0.10 0.10
30.25| 3050 011 011 011 011 011
30501 30.75 012 012 012 012 012
30.75| 31.00 0.13 0.13 0.13 0.13 0.12
3100 31.25 014 0.14 0.14 0.13 0.13
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Support 0.11 u1n
Resistance 0.25 unn (+127.3%)
Stop Loss 0.06 uan (-45.5%)

Risk / Reward Ratio [FX:Xli4]

#1e Structured Products va.damaig

BLS Target Price

Buy Target Expected
Name
Zone Price Return
PTT $830.00 B34.00 * 13.3%
PTT01C2311X B0.11 B80.25 127.3%
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Specification

Type Call

Strike Price 37 Baht

Exercise Ratio 8.85622:1

Last Trading Date 7 November 2023
Time To Last Trading Date 90 Days
Effective Gearing 7.01

Sensitivity 0.87

Time Decay Per Day -1.2%

Overall Rate

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




DWO1

DWO01 Commentary

| noquKUNgUaw DW Technical Indicators

1)

2)

3)

4)

5)

6)

6 Uoraoo pulo

Effective Gearing LUuLﬂsauua?uﬂ'ﬁmﬂ'nuLawmumm DW (Effective Gearmg yay DW 3 i1
ZERERN msmmumaamﬂaaulu 1% 51A1 DW 9zwAsuulasussuna 3%) nvil Effective Gearing mao
mTuuﬂaumummsalmunﬂa/mmmuTuUsmmmaam&mﬂ'umuaamu

Sensitivity LUuLﬂsaa:ua?umsammmLLmommumm (Sensitivity uay DW AU 2 nUeE ma']mvm
§19BuUdsuly 1 dovsiAn s1A1 DW azswBeunlasussunas 2 429s1A1) veil Sensitivity maoavmﬂuuﬂ
a\mumuﬂ'l'al,ﬂaaulmua\mm DW lsluadns

Time decav per day LUHF]'WIUE]F]')’]LNE]L’)H’]N%AIU 1 U 57A1 DW avamaaﬂLUasmum (mamuummuﬂs
SuAR 1 's'm'mumoaq) Frtiu uﬂaomuma‘wanLa&mm'iﬂamao DW #ifiAn Time Decay gv u
STYSLIATUU

]
addodao

Implled Volatility (IV) AsISHUINYU IV uay DW fdanl3nu DW mau‘@uaummoaamuauﬂu The
DW # IV FINNINDNRT UNIYAINNTIT DW muuﬂﬂmﬂ uaﬂmﬂum'ﬂaaﬂ‘ﬁa DW A1 1V Tuasm (3runau
11NUA Luaomﬂm Vv quwumua"mwaTmﬂmuao DW Lﬂaauluaaamﬂaaonusmmumaaommmmaav

W

Intrinsic Value Aaluaniminawmuazlfsumniinnsiédns e Yagtu Tee Intrinsic Value vaw DW a:dl
ATNINNTIKGOINAU O LFND

s1A1 DW = Intrinsic Value + Time Value

Call Intrinsic Value = Max ((s1A1U330uvaviudedy - s1A18anS) x 9msn1stEanssianuig, 0)
Put Intrinsic Value = Max ((s1A118an5 - s1AUagduUasUE18) X 8ms1n1sidanssanuae, 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
Qlx) =4

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

Q(x) =3

3-35 35-4 4-5

Effective Gearing (E) 1-3

<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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