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SPALO1CZ2203A Indicative Price

BID | OFFER 250ct21 260ct21 270ct2l 280ct2l 290ct?21

20.90 | 21.00 041 041 0.40 0.40 0.40
21.001] 2110 0.42 0.42 042 041 041
21101 21.20 043 0.43 043 0.42 0.42
21.20] 21.30 0.44 0.44 044 043 0.43
21.301] 21.40 0.46 0.45 0.45 0.44 0.44
21.40| 21.50 047 0.46 0.46 0.45 0.45
2150 21.60 0.48 0.47 047 0.46 0.46
21.601| 21.70 0.49 0.48 0.48 0.47 0.47
21.70| 21.80 050 0.49 0.49 0.49 0.48
21.801| 21.80 051 051 050 050 0.49
21.90| 22.00 052 052 051 051 050
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Support 0.48 um
Resistance 0.79 un (Upside +64.6%)
Stop Loss 0.42 U (Downside -12.5%)

Risk/Reward

_ 5.2 W
Ratio

wW1e Structured Products ua.umaiy

HLS Target Price

Buy Target Expected
Name
Zone Price Return
SPALI B21.50 B24.00 * 11.6%
SPALO1C2203A B0.48 #0.79 64.6%
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Specification

Type Call

Strike Price 27 Baht

Exercise Ratio 3.13268: 1
Last Trading Date 30 March 2022
Time To Last Trading Date 108 Days

Technical Indicator Quality Score

Effective Gearing 4.89
Sensitivity 112
Time Decay Per Day -0.09%

Overall Rate

Disclaimer apply
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1) Effective Gearing Uuwmzaviialunisinanubuesiu Put Intrinsic Value
57A1 DW (Effective Gearing uas DW 3 i1 #nngilv 61 = Max (518§ - s1mlaquiuuesiugude)
s1AUGBuAYUlU 1% s1A1 DW asidsuuiavussuna x dms1msTdanssioming, 0)

3%) Wil Effective Gearing figevinlitinawuanuisalsisu

finls/vranululduungufsuniuiivasu ) . . .
: v : 7) Time Value Aadus1vseningsiA1 DW Tumaimfiu

A1 Intrinsic  Value u3adniduuilvAsyaridiuiiiuuag

2) Sensitivity {WuwrsaviialunisinAnuundvsaAIusIAN o L oo, - - S e .
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3) Time decay per day {WurAfivanifianansiulul Tu
57A1 DW azapavAtuasisus (tlafmunsiaudsoumei wbu
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4) Implied Volatility (IV) m7siwSuuiisu IV vay DW
\Honl3iu DW shdufifiudsredomiioudu Tne DW 7§
IV sind18nsia nuneanadt DW dadugnndt uenannians
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ldiunuazdonaliisIAuay DW indoulwaanndoviusian

YY)

usduBumuiinisaziu

6) Intrinsic Value Aaduaniitdnawuazlasumininnistd
fng au Uaguu Tmw Intrinsic Value vaw DW azfidnu1nnidn
usaLwinfiu 0 1dua

51m1 DW = Intrinsic Value + Time Value

Call Intrinsic Value

= Max ((s1m1¥aguuvaiudiede - s1aldans)

X dms1n1sIEaNSsauuae, 0)
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1) fivumRzluwBIAMAIW (Q-Scare) TRy indicator usiazdafAwIlFaIN DW Sunilen

. 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

Disclaimer apply
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