DWO1
DWO01 Commentary

] AAV lasvasiuunsu

AAV01C2503A

s1AMAEE DW d198vansiafudedeiiceidey T

Asia Aviation PCL (AAV)

220 Support 0.25un

Uptrend...undugaliaudnes!

2.3 Resistance 0.45 u1n (+80%)
2.70
2.60
A R Stop Loss 0.21 u1n (-16%)
2.30
2.20
e Risk / Reward Ratio =AUk
1.90
. ne fne Structured Products va.damiang
Volume Million
Valume outstanding! : BLS Target Price
Mgl il E\_‘| ‘ L .!7“\‘|M|! ity \‘ " I sl gt gl M b\I| | ‘ 1), W\'I!.H . Name Buy Target Expected
an 17 =) 1] Toe T TDec Tham Fes o o Dy T W =] ey Xt Tov ZUne price Return
AAV B2.80 B3.20 * 14.3%

AAV01C2503A B80.25 $80.45 80.0%
@ Key idea

g I 2wy . 31 0.50

AAV breakout Uuﬁﬂ‘iE]UUu...ﬁ']L‘iﬁ]! ‘SE]UU']UIAENIJJF\]UG’]EIG] 30 0.45

JUMT volume outstanding UyuAIENSERY LNUAY LUISU 29 - 040

2.8 uuasinu 3.2/3.4 Stop loss < 2.7 28 i | F 035

i 2.7 P *?f 1 W A4 030

*g98vannunitAsiziivavaneuuisvusEnuannswagiavaie aduiun 19 we. 2567 . |[|“|]ﬁf|[||]ﬁ01|] . 1““ 3y LY 025
' Mol I ’

25 | vﬂ" 0.20

24 iy qu 0.15

Q Tradina Tips 23 ' ﬂn ﬂ ----- AAVO1C2503A [ 010

g p 2.2 U?. # I Aav — 0.05

21 0.00

* H'ﬁ"]\]TGﬂ']HVl'Wﬂ']IS‘IﬂNWﬂﬂ']']'v‘!ua']\ja\] 47 Qe 15Aug 24 3Sep24 20Sep24 90ct24 300ct24 18 Nov24

+ fossann 3 9u anns 1 doy

U =] i3] i3 =) 1 1 1
e UYYUR G]"IN‘I/!‘IAQ']\]E]\?UE]\?G]E)UEN Type Call
Strike Price 3.56 Baht
AAV01C2503A Indicative Price Exercise Ratio 0.75875 - 1
BID | OFFER 19 Nov24 20Nov24 21 Nov24 22 Nov24 25 Nov?24
Last Trading Date 7 March 2025
2.68] 2.70 0.20 0.20 0.19 0.19 0.19
270 2.72 021 0.20 0.20 0.20 0.19 Time To Last Trading Date 74 Days
272 | 274 021 021 021 0.20 0.20 Technical Indicator QUallt\/ Score
274 276 0.22 0.22 0.22 021 021 Effective Gearing 4.69
2.76] 2.78 0.23 0.23 0.22 0.22 0.22 Sensitivity 0.96
2.78 | 2.80 0.24 0.24 0.23 0.23 0.23 Time Decay Per Day  -1.3%
280| 2.82 0.25 0.25 0.24 0.24 0.23
| Overall Rate N o
2.82| 2.84 0.26 0.25 0.25 0.25 0.24 S I e
A UG TUAIFIEY
2.84| 2.86 0.27 0.26 0.26 0.26 0.25 e e . q
ANSANY) whludA EULEAPNEVS DUWUS T AMNLEINGIWANNNISAY) i
28 | 238 028 b2y 07 B2y L2 udnmsngswdulnense amumsinanudtaiivinuaeasans
2.881] 2.90 0.29 0.28 0.28 0.27 0.27

WaulunamauwuazANF v ousi ndulaawu vil TUsaAnen
Uayauassasd unmuviviaBviuag 96U uazanunsnue
A lednyneAudi Soulunamauunuuazanuifvedeudnfuleamu  AuusiiudsBnnguusitmaamuuoming

8198997n www.blswarrant.com

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

6 Uoraoo pulo




DWO1
DW0O1l Commentary

| noquKUNgUaw DW Technical Indicators

1) Effective Gearing LUuLﬂsaauaTumsmmmLﬂ&mmumm DW (Effective Gearlng uay DW 3 wn
ZEREIN msm’mumoaamaaulu 1% s1A1 DW 9zwAsundasussuna 3%) il Effective Gearing mao
mTuuﬂaomummsalmsumls/mmmuTuUsmmmaam&mﬂumuaomu

2) Sensitivity LUuLﬂsa\maTumsmmmLLmommumm (Sensitivity uas DW Lmﬂu 2 AUTEY 6151A0
Mumuaumaaulu 1 dovs1A1 s1A1 DW aziUduunlasussuncn 2 429s1A1) Vil Sensitivity mawvau
uﬂa\mumumsmaaulmuaomm DW lsluadns

3) Time decay per day LUummuaﬂmmawmmuIU 11u 31A1 DW avamaoﬂLUaamum [mamuum
FauUsBumv 1y a'lmuumaao) o unaamumauaﬂLaaomsnaﬂaao DW #ilen Time Decay gv
Wuszyziaiuu

1
a

4) Implied Volatility (IV) AIsITyULTiEU IV uas DW maaﬂhﬂu DW maumﬁﬁu AnanvBulniiounu Tny

1
a

DW 7§ IV FINNI19NE7 UUIYAIINTT DW muuﬂnﬂ'n uanmﬂum'ﬂaaﬂ‘ﬁa DW 71A1 IV Tuasimn (diuniu

UINUAN Luaumnm v quwumuavﬁ\masﬁmqmuaa DW maau‘(mﬁamﬂaaoﬂusqmuumaaamwms
21U

5) Intrinsic Value Aaluaniinasuazlisuninyinnistdans s Uagudu Tay Intrinsic Value uas DW 2
JAUINAIIUGaWINAU O 1 N

51m1 DW = Intrinsic Value + Time Value

Call Intrinsic Value = Max ((s1A1UagUuuaiudiede - s1anlding) x smsinsléfnssiamiae, 0)
Put Intrinsic Value = Max ((s1A1l3anE - snA1lagtuuauiiugede) x snsinnsldanssioniay, 0)

6) Time Value Radusinuseninesia1 DW Tumaimium Intrinsic Value maaﬂuauuoﬂauammmwu
Uy DW L‘L!E]\ﬂﬁﬂﬂ DW uu&l\.‘JINMﬂJE]E]']EJEJ\?&ITE]F]’]EWIK]‘”VI']F]']I%‘IG]NWF]UH muuao DW JJE]WEIFNLMHE]JJ']F] QERY
gammowmgamq DW WNQ']E(IIF]\HMHE]UEIEI

A lednymueiudi Soulunanauunuuazanuifedousniuloasu

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

6 Uoraoo pulo



DWO1
DW0O1l Commentary

I 58A1suazuuudnaavnldus:iiunauU=audirsSunisavnuiu DW

o

1) AuummzuuuiBamnw (Q-Score) WifU indicator usiazdanAuInlFIN DW S 9 uily

Highly

Not Attractive Less Attractive Neutral Moderate Attractive .
Attractive

Indicator / Q-Score

Q(x)=0 Qx)=1 Q(x)=2 Q(x) =3 Qx) =4 Q(x) =5

4-5

Effective Gearing (E) 3-35 35-4

<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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