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WHAD1C2203A Indicative Price

BID | OFFER 2Nov2l 3Novél 4Nov2l S5NovéZl BNov?Zl
326 3.28 0.27 0.26 0.26 0.26 0.25
3.281] 3.30 0.27 0.27 0.27 0.26 0.26
3301 332 0.28 0.28 0.27 0.27 0.27
332] 334 0.29 0.29 0.28 0.28 0.27
334 336 0.30 0.29 0.29 0.29 0.28
336| 3.38 031 0.30 0.30 0.29 0.29
3381 340 031 031 031 030 030
3401 342 032 032 031 031 031
342] 344 033 033 032 032 032
3441 346 034 034 0.33 033 032
346 3.48 0.35 034 034 034 033
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Support 0.32 um
Resistance 0.45 UN (Upside +40.6%)
Stop Loss 0.28 UM (Downside -12.5%)

Risk/Reward

, 3.25 win
Ratio

w1 Structured Products ua.uamaiy

HLS Target Price

Buy Target Expected
Name

Zone Price Return
WHA h2.38 270" 9.5%
WHAD1C2203A #0332 #0.45 40.6%
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Strike Price 4.86 Baht

Exercise Ratio 0.68B76: 1
Last Trading Date 30 March 2022
Time To Last Trading Date 102 Days

Technical Indicator Quality Score

Effective Gearing 4.20
Sensitivity 0.85
Time Decay Per Day -1.1%

Overall Rate

Disclaimer apply
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ATuKNIYUay DW Technical Indicators

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 .
DW iava1n DW uudulivunanyFeiilontanasindnls

(Sensitivity a2y DW 11fu 2 wuneily  6151A1 U198y o B o 8 - . -
y . S ¢ . TAunTu sutude DW Jonypsudaunn aziyaAinig
WaywlU 1 gavsiAn s1A1 DW azilasuniavussuna 2 gav , da - e *
5 p . - . 1287g9N71 DW nllongmvinaauay
31A1) Vil Sensitivity mquazm?uuﬂamumumsmaaulm

yavs1A1 DW [mduagnei

3) Time decay per day {WurAfivanifianansiulul Tu
57A1 DW azapavAtuasisus (tlafmunsiaudsoumei wbu
s1Aud1ede) sviu dnavwuAlsudnifvenisiionsas DW

'
= 1

fiA1 Time Decay gv {Wussysinaiuiu

4) Implied Volatility (IV) m7siwSuuiisu IV vay DW
\Honl3iu DW shdufifiudsredomiioudu Tne DW 7§
IV sind18nsia nuneanadt DW dadugnndt uenannians
\Hondo DW i IV uasialdduniuninidn Wovannsn IV 4
IdiunuazdonaliisIAuay DW indoulwaanndoviusian
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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

aounutouaiiufinvdoaulaBouns DW wuu Big lot Tns 02 618 1901

(=) @owo1 (f) biswarrant

@ www.blswarrant.com { Tel.0-2618-1492



DWO1 Newsletter

2 November 2021

Disclaimer

“© e

lonansavuisavihiulngusdnmanndug tavate 1dm (amnsu) (“usEn’) doya ilomwn tnaans seviu uazdoanulan fiusing
Tulenansaduil (doluaziFunsauin “Goyavnans”) gnimvinfuvuiiugiuiivisniianuiivinindefouasldnunisfionsaun
odnvsaumauTuuziidavin usiviedl uFEnenatinisudly Usuuge nedsuuuasldlnelisosudelinsudromih uonanni usem
filfsuussAufivanugniiosniornuasuduanysaluavdayatnias uazlilAsuuseAusIAT nanauunu uornuFumyans
awu wioanasihdoyaunanslag Tuldviviu

vi¥nladminenaisatuiiiauseTonilunistdiludoyausenaunisandulalunisasuuaviasuiintu JlATTngUszavd

o
=

iiafizdnyiunaturnistourundnnsuilalauiawizusoidunisialuusiognele gasyuiivlddoyatnastulenasadui
Usznaudutayauazanuiiudun saufvazdaldinsuninvesgasuiasTunisinfulaasulunsaznsd uanainil daya
117815 wianamssiuntusiniuandulonansaduil flF0udedudufiomanisindunstusuan Tauduiivedoyatuasing
usEnsmvintuiionguszavAtunssuwstoyaidlulidudamuwindu vsnezlisuiinvausianugryidy ioanuiFumey
o9 (i lnemseudolaudon uazlitozmadiulduiolifiniu) SafnannisTdionaisaduilldivomunrsousunvau

nsawulundnnsngildnisuiniunaziinnuds gasuenalssuiils wsoanaiinavianuiniuls fawuaisAnuidoyastnv
azifumsaumaudaudnfulaauu msiznsasuatasiniigadusuasuldduisdunionovunls fasudaevinanudila
dnwauziur Wouly nanauunuuazANuFuerousnfulaawunnasy

o

ninemsanansatuilliausainlUimsunsgansisae stunvliaiunsaingy dauwdav Anasn Unlul & uSouandy unndedlils
suausmluanudnualdnusannuiyn

aaummﬁa;dmﬂ'mLﬁmuﬁaau%%ama DW wuu Big lot Tns 02 618 1901

@@DWM ® blswarrant

@ www.blswarrant.com { Tel.0-2618-1492




