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SCB11C 3 ANANWUS 2563
Wuaede SCB Aszunan  Effective Gearing 9.72
Uszian DW Call AszanaL  Sensitivity Index 0.07
enld@ngsaniae 148.373 Aszunas  Fixed Volatility 1 39.2%
dnsnslddndea 1 vusndey 20.84170 Adszunan  Implied Volatility 2 42.5%
Judamesuaaving 304.0. 63 Aszanas  Historical Volatility 3 33.2%
angAia  (Tu) 149 Aszunal Time Decay (Per Day) 2.49%

wa liiinavyussinse3otunisavu (iavain DW donara lasuaniuiauasvgsaininayu a13virlyisa19a271889nI151A 187989073 Price Guideline
szanasnan DW

s1A11jud9de — 3 N.N. 63 4A.N. 63 5n.W. 63 6 N.W. 63 7 AN. 63 11 A.N. 63 12 A.N. 63
(Bid Price) Bid Offer  Delta Bid Delta Bid Delta Bid Delta Bid Delta Bid Delta Bid Delta
105.00 OT™M 29.2% 0.06 0.07 0.1 0.06 0.1 0.06 0.1 0.06 0.1 0.06 0.1 0.05 0.1 0.05 0.1
104.50 OT™M 29.6% 0.06 0.07 0.1 0.06 0.1 0.06 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1
104.00 OT™M 29.9% 0.06 0.07 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1
103.50 OT™M 30.2% 0.05 0.06 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1
103.00 OT™M 30.6% 0.05 0.06 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1
102.50 OT™M 30.9% 0.05 0.06 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.05 0.1 0.04 0.1 0.04 0.1
102.00 (1Y 31.3% 0.05 0.06 0.1 0.05 0.1 0.05 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1
101.50 OT™M 31.6% 0.05 0.06 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1
101.00 [\ 31.9% 0.04 0.05 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1
100.50 OT™M 32.3% 0.04 0.05 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1
100.00 [\ 32.6% 0.04 0.05 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.03 0.1
99.75 OT™M 32.8% 0.04 0.05 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.03 0.1 0.03 0.1
99.50 (1Y 32.9% 0.04 0.05 0.1 0.04 0.1 0.04 0.1 0.04 0.1 0.03 0.1 0.03 0.1 0.03 0.1
99.25 OT™M 33.1% 0.04 0.05 0.1 0.04 0.1 0.04 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1
99.00 [\ 33.3% 0.04 0.05 0.1 0.04 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1
98.75 OT™M 33.4% 0.04 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1
98.50 (1Y 33.6% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1
98.25 OT™M 33.8% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1
98.00 [\ 34.0% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1
97.75 OT™M 34.1% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1
97.50 (1Y 34.3% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1
97.25 OT™M 34.5% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1
97.00 OT™M 34.6% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1
96.75 OT™M 34.8% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.0
96.50 (1Y 35.0% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.0 0.03 0.0
96.25 OT™M 35.1% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.1 0.03 0.0 0.03 0.0 0.02 0.0
96.00 OT™M 35.3% 0.03 0.05 0.1 0.03 0.1 0.03 0.1 0.03 0.0 0.03 0.0 0.02 0.0 0.02 0.0
95.75 OT™M 35.5% 0.03 0.05 0.1 0.03 0.1 0.03 0.0 0.03 0.0 0.02 0.0 0.02 0.0 0.02 0.0
95.50 (1Y 35.6% 0.03 0.05 0.1 0.03 0.0 0.03 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
95.25 OT™M 35.8% 0.03 0.05 0.0 0.03 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
95.00 OT™M 36.0% 0.03 0.05 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
94.75 OT™M 36.1% 0.02 0.04 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
94.50 (1Y 36.3% 0.02 0.04 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
94.25 OT™M 36.5% 0.02 0.04 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
94.00 OT™M 36.6% 0.02 0.04 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
93.75 OT™M 36.8% 0.02 0.04 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
93.50 OT™M 37.0% 0.02 0.04 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0

http://kswarrants.kasikornsecurities.com/

Source : Financial Product Development Department, Kasikorn Securities Public Company Limited.

Disclaimer

1. There is risk associated with investment in Derivative Warrants ("DWs"). Investors should carefully study information before making any investment decision.

2. Kasikorn Securities ("KS") acts as a market maker and an issuer of the DWs above.

3. The above DWs prices are indicative only and subject to changes due to any unknown or uncontrollable factor.

4. The volatility at which the DWs are trading is not always fixed and might change substantially between time an investor buys the DWs and time he/she sells the DWs.

5. This document is produced base upon sources believed to be reliable but their accuracy completeness or correctness is not guaranteed. KS and its related and affiliated corporations and their respective associated and connected persons, affiliates, directors,
officers and employees do not guarantee nor represent nor warrant the timeliness, originality, accuracy or completeness of the Data and accepts no liability (whether in tort, or contract or otherwise) for any loss or damage arising from any delay, inaccuracies or
omissions in respect of the Data.

6. The information on this document is for information purpose only, and is not, and should not be construed as, an offer or the solicitation of an offer to buy or sell any securities. The use of any information shall be at the sole discretion and risk of the user.

7. The DWs prices shown above are based on an option pricing model known as the Black-Scholes method. They may not be the same as those generated by financial models used by KS to make markets the DWs. The scenarios used to generate the warrant prices
are extracted from information which KS obtained publicly. These scenarios are purely illustrative. KS does not represent or warrant that these scenarios accurately reflect real life conditions, whether now or in the future. The DWs prices shown may not be
applicable for certain conditions such as short term out of money DWs.

8. Dividends are not included in the calculation.

9. The statement or expression of opinions herein is arrived at after due and careful consideration to use as information for investment and subject to change without notice.

1. eiKfaan DW fwua
2. mﬁmmmmuauuﬁﬁwﬂamusunzﬂﬂﬁuﬁq 87989  http://www.asco.or.th/uploads/upfiles/files/Assumption_27_09_2018(2).pdf
3.A1 Historical Volatility 2a9vudiede daunds 90 Juvinnns ann  Bisnews AFE (Thailand) Limited
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udrede SCB AlsvanaL  Effective Gearing 9.72
dszian DWW Call Adszanal  Sensitivity Index 0.07
e ld&nisaniia 148.373 AlsennaL  Fixed Volatility 1 39.2%
dasnsldd@ngea 1 vfuanlay 20.84170 Aseanae  Implied Volatility 2 42.5%
Fudamefugarine 3041.8.63 AsvanaL  Historical Volatility 3 33.2%
agavvda (Ju) 149 AsgunaL  Time Decay (Per Day) 2.49%

wa liiinavyussinse3otunisavu (iavain DW donara lasuaniuiauasvgsaininayu a13virlyisa19a271889nI151A 187989073 Price Guideline
szanasnan DW

51A11{uad9d — 3 N.N. 63 4 n.N. 63 5 N.N. 63 6 N.N. 63 7 AN. 63 11 n.N. 63 12 n.N. 63
(Bid Price) Bid Delta Bid Delta Bid Delta Bid Delta Bid Delta Bid Delta Bid Delta
114.00 OTM  232% | 0.12 0.2 0.12 0.2 0.12 0.2 0.12 0.2 0.11 0.2 0.11 0.2 0.11 0.2
113.50 OTM  23.5% | 0.12 0.2 0.12 0.2 0.11 0.2 0.11 0.2 0.11 0.2 0.11 0.2 0.11 0.2
113.00 OTM  23.8% | 0.11 0.2 0.11 0.2 0.11 0.2 0.11 0.2 0.11 0.2 0.10 0.2 0.10 0.2
112.50 OTM  24.2% | 0.11 0.2 0.11 0.2 0.11 0.2 0.10 0.2 0.10 0.2 0.10 0.2 0.10 0.2
112.00 OTM  24.5% | 0.10 0.2 0.10 0.2 0.10 0.2 0.10 0.2 0.10 0.2 0.10 0.2 0.09 0.2
111.50 OTM  24.9% | 0.10 0.2 0.10 0.2 0.10 0.2 0.10 0.2 0.09 0.1 0.09 0.1 0.09 0.1
111.00 OTM  252% | 0.10 0.2 0.10 0.2 0.09 0.1 0.09 0.1 0.09 0.1 0.09 0.1 0.09 0.1
110.50 oT™ 25.5% 0.09 0.1 0.09 0.1 0.09 0.1 0.09 0.1 0.09 0.1 0.09 0.1 0.08 0.1
110.00 o™™ 25.9% 0.09 0.1 0.09 0.1 0.09 0.1 0.09 0.1 0.08 0.1 0.08 0.1 0.08 0.1
109.50 oT™ 26.2% 0.09 0.1 0.09 0.1 0.08 0.1 0.08 0.1 0.08 0.1 0.08 0.1 0.08 0.1
109.00 o™ 26.5% 0.08 0.1 0.08 0.1 0.08 0.1 0.08 0.1 0.08 0.1 0.08 0.1 0.07 0.1
108.50 oT™ 26.9% 0.08 0.1 0.08 0.1 0.08 0.1 0.08 0.1 0.07 0.1 0.07 0.1 0.07 0.1
108.00 o™ 27.2% 0.08 0.1 0.08 0.1 0.07 0.1 0.07 0.1 0.07 0.1 0.07 0.1 0.07 0.1
107.50 oT™ 27.5% 0.07 0.1 0.07 0.1 0.07 0.1 0.07 0.1 0.07 0.1 0.07 0.1 0.07 0.1
107.00 o™ 27.9% 0.07 0.1 0.07 0.1 0.07 0.1 0.07 0.1 0.07 0.1 0.06 0.1 0.06 0.1
106.50 oT™ 28.2% 0.07 0.1 0.07 0.1 0.07 0.1 0.06 0.1 0.06 0.1 0.06 0.1 0.06 0.1
106.00 o™ 28.6% 0.07 0.1 0.06 0.1 0.06 0.1 0.06 0.1 0.06 0.1 0.06 0.1 0.06 0.1
105.50 oT™ 28.9% 0.06 0.1 0.06 0.1 0.06 0.1 0.06 0.1 0.06 0.1 0.06 0.1 0.06 0.1
93.25 oT™ 37.2% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
93.00 o™ 37.3% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
92.75 oT™ 37.5% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
92.50 o™™ 37.7% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
92.25 oT™ 37.8% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
92.00 o™™ 38.0% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
91.75 oT™ 38.2% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
91.50 o™™ 38.3% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
91.25 oT™ 38.5% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
91.00 o™™ 38.7% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0
90.75 oT™ 38.8% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.01 0.0
90.50 o™™ 39.0% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.01 0.0 0.01 0.0
90.25 oT™ 39.2% 0.02 0.0 0.02 0.0 0.02 0.0 0.02 0.0 0.01 0.0 0.01 0.0 0.01 0.0
90.00 o™™ 39.3% 0.02 0.0 0.02 0.0 0.02 0.0 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0
89.75 oT™ 39.5% 0.02 0.0 0.02 0.0 0.02 0.0 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0
89.50 o™™ 39.7% 0.02 0.0 0.02 0.0 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0
89.25 oT™ 39.8% 0.02 0.0 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0
89.00 o™™ 40.0% 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0 0.01 0.0

http://kswarrants.kasikornsecurities.com/

Source : Financial Product Development Department, Kasikorn Securities Public Company Limited.

Disclaimer

1. There is risk associated with investment in Derivative Warrants ("DWs"). Investors should carefully study information before making any investment decision.

2. Kasikorn Securities ("KS") acts as a market maker and an issuer of the DWs above.

3. The above DWs prices are indicative only and subject to changes due to any unknown or uncontrollable factor.

4. The volatility at which the DWs are trading is not always fixed and might change substantially between time an investor buys the DWs and time he/she sells the DWs.

5. This document is produced base upon sources believed to be reliable but their accuracy completeness or correctness is not guaranteed. KS and its related and affiliated corporations and their respective associated and connected persons, affiliates, directors,
officers and employees do not guarantee nor represent nor warrant the timeliness, originality, accuracy or completeness of the Data and accepts no liability (whether in tort, or contract or otherwise) for any loss or damage arising from any delay, inaccuracies or
omissions in respect of the Data.

6. The information on this document is for information purpose only, and is not, and should not be construed as, an offer or the solicitation of an offer to buy or sell any securities. The use of any information shall be at the sole discretion and risk of the user.

7. The DWs prices shown above are based on an option pricing model known as the Black-Scholes method. They may not be the same as those generated by financial models used by KS to make markets the DWs. The scenarios used to generate the warrant prices
are extracted from information which KS obtained publicly. These scenarios are purely illustrative. KS does not represent or warrant that these scenarios accurately reflect real life conditions, whether now or in the future. The DWs prices shown may not be
applicable for certain conditions such as short term out of money DWs.

8. Dividends are not included in the calculation.

9. The statement or expression of opinions herein is arrived at after due and careful consideration to use as information for investment and subject to change without notice.

1. éviefaan DW rinvium
2.mﬁmu)mmuauuﬁgwwawnsmw:ﬁ-uﬁuﬁa 87989  http://www.asco.or.th/uploads/upfiles/files/Assumption_27_09_2018(2).pdf
3.A1 Historical Volatility 229%{ua@1edy daunds 90 Juvinn1s a1n  Bisnews AFE (Thailand) Limited


http://kswarrants.kasikornsecurities.com/

