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fundweidrodo SETS0 Effective Gearing 11.12
szian bW Call Sensitivity Index 1.30
e tddnfaania 900.000 Implied Volatility * 43.0%
sRausil 0.02326 Historical Volatility ** 22.1%
Judamaiugavie 295.A. 63 Time Decay (Per Day) 2.58%
angAIvda (Ju) 29 Delta 55.74%
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(Bid Price) Bid Bid Bid Bid Bid Bid Bid
918.00 IT™  2.0% 1.18 1.16 1.13 1.10 1.07 1.04 1.01
917.50 IT™M 1.9% 1.17 1.15 1.12 1.09 1.06 1.03 1.00
917.00 IT™M 1.9% 1.17 1.14 1.11 1.09 1.06 1.03 1.00
916.50 IT™M 1.8% 1.16 1.13 1.11 1.08 1.05 1.02 0.99
916.00 IT™M 1.8% 1.15 1.13 1.10 1.07 1.04 1.01 0.98
915.50 IT™M 1.7% 1.15 1.12 1.09 1.07 1.04 1.01 0.98
915.00 IT™M 1.7% 1.14 1.11 1.09 1.06 1.03 1.00 0.97
914.50 IT™M 1.6% 1.13 111 1.08 1.05 1.02 0.99 0.96
914.00 IT™M 1.6% 1.13 1.10 1.07 1.05 1.02 0.99 0.96
913.50 IT™M 1.5% 1.12 1.09 1.07 1.04 1.01 0.98 0.95
913.00 IT™ 1.4% 111 1.09 1.06 1.03 1.00 0.97 0.94
912.50 IT™M 1.4% 1.11 1.08 1.05 1.03 1.00 0.97 0.94
912.00 IT™ 1.3% 1.10 1.07 1.05 1.02 0.99 0.96 0.93
911.50 IT™M 1.3% 1.09 1.07 1.04 1.01 0.98 0.95 0.92
911.00 IT™ 1.2% 1.09 1.06 1.03 1.01 0.98 0.95 0.92
910.50 IT™M 1.2% 1.08 1.05 1.03 1.00 0.97 0.94 0.91
910.00 IT™ 1.1% 1.07 1.05 1.02 0.99 0.96 0.93 0.90
909.50 IT™M 1.1% 1.07 1.04 1.01 0.99 0.96 0.93 0.90
909.00 IT™  1.0% 1.06 1.03 1.01 0.98 0.95 0.92 0.89
908.50 IT™M  0.9% 1.05 1.03 1.00 0.97 0.94 0.91 0.88
908.00 ITM  0.9% 1.05 1.02 0.99 0.97 0.94 0.91 0.88
907.50 IT™M  0.8% 1.04 1.02 0.99 0.96 0.93 0.90 0.87
907.00 ITM  0.8% 1.04 1.01 0.98 0.95 0.92 0.89 0.86
906.50 IT™M  0.7% 1.03 1.00 0.98 0.95 0.92 0.89 0.86
906.00 IT™M  0.7% 1.02 1.00 0.97 0.94 0.91 0.88 0.85
905.50 ITM  0.6% 1.02 0.99 0.96 0.93 0.91 0.88 0.84
905.00 ITM  0.6% 1.01 0.98 0.96 0.93 0.90 0.87 0.84
904.50 ITM  0.5% 1.00 0.98 0.95 0.92 0.89 0.86 0.83
904.00 ITM  0.4% 1.00 0.97 0.94 0.92 0.89 0.86 0.82
903.50 ITM  0.4% 0.99 0.97 0.94 0.91 0.88 0.85 0.82
903.00 ITM  0.3% 0.99 0.96 0.93 0.90 0.87 0.84 0.81
902.50 ITM  0.3% 0.98 0.95 0.93 0.90 0.87 0.84 0.81
902.00 ITM  0.2% 0.97 0.95 0.92 0.89 0.86 0.83 0.80
901.50 ITM  0.2% 0.97 0.94 0.91 0.88 0.86 0.83 0.79
901.00 ITM  0.1% 0.96 0.93 0.91 0.88 0.85 0.82 0.79
900.50 IT™M  0.1% 0.95 0.93 0.90 0.87 0.84 0.81 0.78
900.00 ATM  0.0% 0.95 0.92 0.89 0.87 0.84 0.81 0.78

* t-hl’iﬁ1u1mﬂ1uauuﬁ§1uuawuiuntﬂ‘uﬁuﬁn 71989 http://www.asco.or.th/uploads/upfiles/files/Assumption_27_09_2018(2).pdf
** @ Historical Volatility 229%{ua1989 aunay 90 Jurinnns ain Bisnews AFE (Thailand) Limited

http://kswarrants.kasikornsecurities.com/
Source : Financial Product Development Department, Kasikorn Securities Public Company Limited.
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fpaudail 0.02326 Historical Volatility ** 22.1%
Judamaiugavine 29 5.0. 63 Time Decay (Per Day) 2.58%
angavvda (Ju) 29 Delta 55.74%
szunaisan bW
927.00 IT™  3.0% 1.31 1.28 1.26 1.23 1.20 1.17 1.14
926.50 ™  2.9% 1.30 1.28 1.25 1.22 1.19 1.16 1.13
926.00 IT™  2.9% 1.29 1.27 1.24 1.21 1.19 1.16 1.13
925.50 IT™  2.8% 1.29 1.26 1.23 1.21 1.18 1.15 1.12
925.00 IT™  2.8% 1.28 1.25 1.23 1.20 1.17 1.14 1.11
924.50 ™  2.7% 1.27 1.25 1.22 1.19 1.16 1.13 1.10
924.00 IT™  2.7% 1.27 1.24 1.21 1.18 1.16 1.13 1.10
923.50 IT™  2.6% 1.26 1.23 1.21 1.18 1.15 1.12 1.09
923.00 IT™M  2.6% 1.25 1.22 1.20 1.17 1.14 1.11 1.08
922.50 IT™  2.5% 1.24 1.22 1.19 1.16 1.13 1.11 1.07
922.00 I™  2.4% 1.24 1.21 1.18 1.16 1.13 1.10 1.07
921.50 IT™  2.4% 1.23 1.20 1.18 1.15 1.12 1.09 1.06
921.00 I™  2.3% 1.22 1.20 1.17 1.14 1.11 1.08 1.05
920.50 IT™  2.3% 1.22 1.19 1.16 1.13 1.11 1.08 1.05
920.00 ™  2.2% 1.21 1.18 1.16 1.13 1.10 1.07 1.04
919.50 ™ 2.2% 1.20 1.18 1.15 1.12 1.09 1.06 1.03
919.00 ™  2.1% 1.20 1.17 1.14 1.11 1.09 1.06 1.02
918.50 ™  2.1% 1.19 1.16 1.13 1.11 1.08 1.05 1.02
[N I ) N R R
899.50 OTM 0.1% 0.94 0.92 0.89 0.86 0.83 0.80 0.77
899.00 OTM 0.1% 0.94 0.91 0.88 0.85 0.83 0.80 0.76
898.50 OTM  0.2% 0.93 0.90 0.88 0.85 0.82 0.79 0.76
898.00 OTM  0.2% 0.92 0.90 0.87 0.84 0.81 0.78 0.75
897.50 OTM  0.3% 0.92 0.89 0.86 0.84 0.81 0.78 0.75
897.00 OTM  0.3% 0.91 0.89 0.86 0.83 0.80 0.77 0.74
896.50 OT™M  0.4% 0.91 0.88 0.85 0.82 0.80 0.77 0.73
896.00 OTM  0.4% 0.90 0.87 0.85 0.82 0.79 0.76 0.73
895.50 OTM  0.5% 0.89 0.87 0.84 0.81 0.78 0.75 0.72
895.00 OTM  0.6% 0.89 0.86 0.84 0.81 0.78 0.75 0.72
894.50 OTM  0.6% 0.88 0.86 0.83 0.80 0.77 0.74 0.71
894.00 OTM  0.7% 0.88 0.85 0.82 0.80 0.77 0.74 0.71
893.50 OTM  0.7% 0.87 0.85 0.82 0.79 0.76 0.73 0.70
893.00 OTM  0.8% 0.87 0.84 0.81 0.78 0.76 0.73 0.69
892.50 OTM  0.8% 0.86 0.83 0.81 0.78 0.75 0.72 0.69
892.00 OTM  0.9% 0.85 0.83 0.80 0.77 0.74 0.71 0.68
891.50 OTM  0.9% 0.85 0.82 0.80 0.77 0.74 0.71 0.68
891.00 OTM  1.0% 0.84 0.82 0.79 0.76 0.73 0.70 0.67

* mVﬁmmmmnaunﬁgwuawuwndﬂﬁum 71989 http://www.asco.or.th/uploads/upfiles/files/Assumption_27_09_2018(2).pdf
** @ Historical Volatility 229%{ua1989 aunay 90 Jurinn1s ain Bisnews AFE (Thailand) Limited

http://kswarrants.kasikornsecurities.com/
Source : Financial Product Development Department, Kasikorn Securities Public Company Limited.
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