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Yud19a9 ADVANC Effective Gearing #VALUE!
dszian bW Put Sensitivity #VALUE!
e ld&ndsanin 152.384 Implied Volatility * 83.6%
dnnslddngea 1 usndlay 28.51062 Historical Volatility ** 19.9%
Judamaugavihe 30 W.e. 63 Time Decay (Per Day) HVALUE!
agaunda (Ju) 0 Delta

iszunaisnan bw

184.50 OTM  21.1%
184.00 OTM  20.7%
183.50 OTM  20.4%
183.00 OTM  20.1%
182.50 OTM  19.8%
182.00 OTM  19.4%
181.50 OTM  19.1%
181.00 OTM  18.8%
180.50 OTM  18.5%
180.00 OTM  18.1%
179.50 OTM  17.8%

179.00 OTM  17.5%
178.50 OoTM  17.1%
178.00 OTM  16.8%
177.50 OTM  16.5%
177.00 OTM  16.2%
176.50 OTM  15.8%
176.00 OTM  15.5%
175.50 OTM 15.2%
175.00 OTM  14.8%
174.50 OTM  14.5%
174.00 OTM  14.2%
173.50 OTM  13.9%
173.00 OTM  13.5%
172.50 OTM  13.2%
172.00 OTM  12.9%
171.50 OTM  12.5%
171.00 OTM  12.2%
170.50 OTM  11.9%
170.00 OTM  11.6%

169.50 OTM  11.2%
169.00 OTM  10.9%
168.50 OTM  10.6%
168.00 OTM  10.2%
167.50 OTM  9.9%
167.00 OTM  9.6%
166.50 OTM  9.3%

* 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.

daimusuazudaulunislyolunsie DWI1 indicative Price
1. BEudnning ndnsing e (W) (“U3Em”) vinwihi } 1051815 DW 2019611
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5. dnanudurIwbildeiaei uaranainsulfsunlasadefitoas luaaeiignarfinsdantaana ow
6. g luamedelilenunailseTamian Corporate Action uaazfimsiliuans Tusuvuarsdeduiatasming
7. nmeiidavivdudafiurayadsznaunisdaduladassuwinguy uabilafunsiudsziunausatnole warbiffaaniasifidnsaniunisgua iy 4n30 wunih wiadhinlifinsdawsansanamnonisdulan bin
nATIWIaN AN lnasnumsiasanadivsavaaulunisldayaluamsme Aaudadulaanu
8. udEmbiaiusaslan Avanugneaasasudiuaasianalumsy defvhiinamomaladnuussvhizafufesausamundome (Gmudouslindamosanundomasanldaialsylamnilaq) Wonesouagmiodani
\Aaduainmstdvaya ol wsEvanuanalunisudlagaausien Wwaselagbisasudolivmualomh waniudbidlaving: daaandaulaswiaudludayabiiionuaniaueaiu Taolilafuauqnaainusyv



http://kswarrants.kasikornsecurities.com/

KSecurities

ADVA11P2011A i 2563
*ud19a9 ADVANC Effective Gearing #VALUE!
Ussan DW Put Sensitivity Index #VALUE!
e ld&ndaamie 152.384 Implied Volatility * 83.6%
dannistddndea 1 uandley 28.51062 Historical Volatility ** 19.9%
Judaueiugaving 30 W.1. 63 Time Decay (Per Day) #VALUE!
agaunda (Ju) 0 Delta
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193.50 OTM  27.0%
193.00 OTM  26.7%
192.50 OTM  26.3%
192.00 OTM  26.0%
191.50 OTM  25.7%
191.00 OTM  25.3%
190.50 OTM  25.0%
190.00 OTM  24.7%
189.50 OTM  24.4%
189.00 OTM  24.0%
188.50 OTM  23.7%

188.00 OTM  23.4%
187.50 OTM  23.0%
187.00 OTM  22.7%
186.50 OTM  22.4%
186.00 OTM  22.1%
185.50 OTM  21.7%
185.00 OTM  21.4%
e e N
166.00 OTM  8.9%
165.50 OTM  8.6%
165.00 OTM  8.3%

164.50 OTM  8.0%
164.00 OTM  7.6%
163.50 OTM  7.3%
163.00 OT™M  7.0%
162.50 OTM  6.6%

162.00 OTM  6.3%
161.50 OTM  6.0%
161.00 OTM  5.7%

160.50 OTM  5.3%
160.00 OTM  5.0%
159.50 OoT™M  4.7%
159.00 OTM  4.3%
158.50 OTM  4.0%
158.00 OTM  3.7%
157.50 OTM  3.4%

* 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.

daimusuazudaulunislyolunse DWI1 indicative Price
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
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