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Yud19a9 HMPRO Effective Gearing #VALUE!
dszian bW Call Sensitivity #VALUE!
e ld&ndsanin 16.389 Implied Volatility * 103.0%
dnnslddngea 1 usndlay 5.95973 Historical Volatility ** 32.7%
Judamaugavihe 30 W.e. 63 Time Decay (Per Day) HVALUE!
agaunda (Ju) 0 Delta

iszunaisnan bw

16.50 ITM  0.7%
16.40 IT™  0.1%
16.30 OTM  0.5%
16.20 OoT™M  1.2%
16.10 OoTM  1.8%
16.00 OTM  2.4%
15.90 OTM  3.0%
15.80 OTM  3.6%
15.70 OTM  4.2%
15.60 OTM  4.8%
15.50 OTM  5.4%
15.40 OTM  6.0%
15.30 OTM  6.6%
15.20 OTM  7.3%
15.10 OoT™M  7.9%
15.00 OTM  8.5%
14.90 OTM  9.1%
14.80 OTM  9.7%
14.70 OTM 10.3%
14.60 OTM  10.9%
14.50 OTM  11.5%
14.40 OT™M  12.1%
14.30 OTM  12.7%
14.20 OTM  13.4%
14.10 OTM  14.0%
14.00 OTM  14.6%
13.90 OTM  15.2%
13.80 OTM  15.8%
13.70 OTM  16.4%
13.60 OTM  17.0%
13.50 OTM  17.6%
13.40 OTM  18.2%
13.30 OTM  18.8%
13.20 OTM  19.5%
13.10 OTM  20.1%
13.00 OTM  20.7%
12.90 OTM  21.3%

* pvlAaAMUENNAT UL NS LEUAR 51989 http://www.asco.or.th/uploads/upfiles/files/Assumption_27_09_2018(2).pdf
** @n Historical Volatility 2a9%{ua1989 daunay 90 Juvinn1s a1n Bisnews AFE (Thailand) Limited
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Source : Financial Product Development Department, Kasikorn Securities Public Company Limited.
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1. BEudnning ndnsing e (W) (“U3Em”) vinwihi } 1051815 DW 2019611
2. anfidsngluae dusaisanaenaumasg Black Sholes Model 'ﬂmﬂmmmmu‘lmfamMuaua”ﬁniﬂmumushuﬂﬂ?lu?ﬁwL'ﬂmwﬂmwmm"au Taglildnuiadouaranndsodunniatsand i Usnaeaw
AravzauE9Es uaz/mia Amnudagmsdauaraiudagniszny DW antinaevy s
3. BBV hlalinnstusasinazafiumsivine bwil wfaulmmunamdnnindavdinaanina innzasfinamensaliussnlisunsainmsna dw Bitafaulmmunamdnnindaivdelaiasnanuaiatadasieg
SufousbiiAauies

- 5naunsane DW zavudEnvdutinanu
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HMPR11C2011A AU 2563
*ud19a9 HMPRO Effective Gearing #VALUE!
Ussan DW Call Sensitivity Index #VALUE!
e ld&ndaamie 16.389 Implied Volatility * 103.0%
dannistddndea 1 uandley 5.95973 Historical Volatility ** 32.7%
Judaueiugaving 30 W.1. 63 Time Decay (Per Day) #VALUE!
agaunda (Ju) 0 Delta
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18.30 ™  11.7%
18.20 I™  11.1%
18.10 ITM  10.4%
18.00 ITM 9.8%
17.90 ITM  9.2%
17.80 IT™M 8.6%
17.70 ITM  8.0%
17.60 I™  7.4%
17.50 ITM  6.8%
17.40 IT™  6.2%
17.30 ITM  5.6%
17.20 IT™M  4.9%
17.10 IT™  4.3%
17.00 ™ 3.7%
16.90 IT™  3.1%
16.80 ™ 2.5%
16.70 IT™  1.9%
16.60 ™ 1.3%
e e
12.80 OTM  21.9%
12.70 OTM  22.5%
12.60 OTM  23.1%
12.50 OTM  23.7%
12.40 OTM  24.3%
12.30 OTM  24.9%
12.20 OTM  25.6%
12.10 OTM  26.2%
12.00 OTM  26.8%
11.90 OTM  27.4%
11.80 OTM  28.0%
11.70 OTM  28.6%
11.60 OTM  29.2%
11.50 OTM  29.8%
11.40 OTM  30.4%
11.30 OTM  31.1%
11.20 OTM  31.7%
11.10 OTM  32.3%

* EvlanmaMUENNAT UL TN LEUAR 51989 http://www.asco.or.th/uploads/upfiles/files/Assumption_27_09_2018(2).pdf
** @n Historical Volatility 2a9%{ua1989 daunay 90 Juvinn1s a1n Bisnews AFE (Thailand) Limited
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Source : Financial Product Development Department, Kasikorn Securities Public Company Limited.
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1. BBEmudnning ndnsing e (W) (“U3Em”) vinwihi } 10151815 DW 21961U
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- 5naunsane DW zavudEnvidutnanu

- 2179 Call Market (ATO/ATC) twsizfianu'llivivauzassiaite uag snanlla
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- anuanthzastayavdaiaamamaiadug

- nsdlduq vanwilamsmuauuasudEnihisnunsamannele
4. 13 biMavinsusasiddodame w1l sasqnsazannsatugdamatlafonue Wodduagmumaiouazarudssdurusdminguninsanme
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