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Yud19a9 BJC Effective Gearing 4.81
dszian bW Call Sensitivity 1.10
e ld&ndsanin 44,000 Implied Volatility * 60.6%
dnnsldd8ndsa 1 iusndlay 10.00000 Historical Volatility ** 31.9%
Fudameiuaavinn 30n.A. 64 Time Decay (Per Day) 0.99%
agaunda (Ju) 121 Delta 44.09%

iszunaisnan bw
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(Bid Price) Bid Bid Bid Bid Bid Bid Bid
43.75 OTM  0.6% 0.59 0.59 0.58 0.58 0.58 0.57 0.57
43.50 oT™M  1.1% 0.58 0.57 0.57 0.57 0.56 0.56 0.55
43.25 OoT™M  1.7% 0.56 0.56 0.56 0.55 0.55 0.54 0.54
43.00 OTM  2.3% 0.55 0.55 0.54 0.54 0.53 0.53 0.53
42.75 OTM  2.8% 0.54 0.53 0.53 0.52 0.52 0.52 0.51
42.50 OTM  3.4% 0.52 0.52 0.52 0.51 0.51 0.50 0.50
42.25 OTM  4.0% 0.51 0.51 0.50 0.50 0.49 0.49 0.49
42.00 OTM  4.5% 0.50 0.49 0.49 0.49 0.48 0.48 0.47
41.75 OTM  5.1% 0.48 0.48 0.48 0.47 0.47 0.46 0.46
41.50 OTM  5.7% 0.47 0.47 0.46 0.46 0.46 0.45 0.45
41.25 OTM  6.3% 0.46 0.45 0.45 0.45 0.44 0.44 0.44
41.00 OTM  6.8% 0.45 0.44 0.44 0.43 0.43 0.43 0.42
40.75 OTM  7.4% 0.43 0.43 0.43 0.42 0.42 0.41 0.41
40.50 OTM  8.0% 0.42 0.42 0.41 0.41 0.41 0.40 0.40
40.25 OTM  8.5% 0.41 0.41 0.40 0.40 0.40 0.39 0.39
40.00 OT™M  9.1% 0.40 0.39 0.39 0.39 0.38 0.38 0.38
39.75 OTM  9.7% 0.39 0.38 0.38 0.38 0.37 0.37 0.36
39.50 OTM  10.2% 0.38 0.37 0.37 0.36 0.36 0.36 0.35
39.25 OTM 10.8% 0.36 0.36 0.36 0.35 0.35 0.35 0.34
39.00 OTM  11.4% 0.35 0.35 0.35 0.34 0.34 0.34 0.33
38.75 OTM  11.9% 0.34 0.34 0.34 0.33 0.33 0.33 0.32
38.50 OTM  12.5% 0.33 0.33 0.33 0.32 0.32 0.31 0.31
38.25 OTM  13.1% 0.32 0.32 0.32 0.31 0.31 0.30 0.30
38.00 OTM  13.6% 0.31 0.31 0.30 0.30 0.30 0.29 0.29
37.75 OTM  14.2% 0.30 0.30 0.30 0.29 0.29 0.28 0.28
37.50 OTM  14.8% 0.29 0.29 0.29 0.28 0.28 0.28 0.27
37.25 OTM  15.3% 0.28 0.28 0.28 0.27 0.27 0.27 0.26
37.00 OTM  15.9% 0.27 0.27 0.27 0.26 0.26 0.26 0.25
36.75 OTM  16.5% 0.26 0.26 0.26 0.25 0.25 0.25 0.24
36.50 OT™M  17.0% 0.25 0.25 0.25 0.25 0.24 0.24 0.24
36.25 OTM  17.6% 0.25 0.24 0.24 0.24 0.23 0.23 0.23
36.00 OTM  18.2% 0.24 0.23 0.23 0.23 0.23 0.22 0.22
35.75 OTM  18.8% 0.23 0.23 0.22 0.22 0.22 0.21 0.21
35.50 OTM  19.3% 0.22 0.22 0.21 0.21 0.21 0.21 0.20
35.25 OTM  19.9% 0.21 0.21 0.21 0.20 0.20 0.20 0.19
35.00 OTM  20.5% 0.20 0.20 0.20 0.20 0.19 0.19 0.19
34.75 OTM  21.0% 0.20 0.19 0.19 0.19 0.19 0.18 0.18

* pvlAaAMUENNAT UL NS LEUAR 51989 http://www.asco.or.th/uploads/upfiles/files/Assumption_27_09_2018(2).pdf
** ¢ Historical Volatility 229{ua198e launay 90 $uvin1s an Bisnews AFE (Thailand) Limited
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Source : Financial Product Development Department, Kasikorn Securities Public Company Limited.
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*ud19a9 BJC Effective Gearing 4.81
dszian bW Call Sensitivity Index 1.10
e ld&ndaamie 44,000 Implied Volatility * 60.6%
dansladdndsia 1 vuaniiey 10.00000 Historical Volatility ** 31.9%
Judamaiugaving 300.0. 64 Time Decay (Per Day) 0.99%
agaunda (Ju) 121 Delta 44.09%
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48.25 ITM  9.7% 0.87 0.87 0.87 0.86 0.86 0.85 0.85
48.00 IT™  9.1% 0.86 0.85 0.85 0.84 0.84 0.84 0.83
47.75 ITM  8.5% 0.84 0.84 0.83 0.83 0.82 0.82 0.82
47.50 IT™  8.0% 0.82 0.82 0.82 0.81 0.81 0.80 0.80
47.25 IT™  7.4% 0.81 0.80 0.80 0.79 0.79 0.79 0.78
47.00 IT™  6.8% 0.79 0.79 0.78 0.78 0.77 0.77 0.77
46.75 IT™™  6.3% 0.77 0.77 0.77 0.76 0.76 0.75 0.75
46.50 IT™  5.7% 0.76 0.75 0.75 0.75 0.74 0.74 0.73
46.25 ITM  5.1% 0.74 0.74 0.73 0.73 0.73 0.72 0.72
46.00 IT™  4.5% 0.73 0.72 0.72 0.71 0.71 0.71 0.70
45.75 IT™  4.0% 0.71 0.71 0.70 0.70 0.69 0.69 0.69
45.50 ™M 3.4% 0.70 0.69 0.69 0.68 0.68 0.68 0.67
45.25 IT™  2.8% 0.68 0.68 0.67 0.67 0.66 0.66 0.66
45.00 I™  2.3% 0.67 0.66 0.66 0.65 0.65 0.65 0.64
44.75 ™  1.7% 0.65 0.65 0.64 0.64 0.63 0.63 0.63
44.50 ™  1.1% 0.64 0.63 0.63 0.62 0.62 0.62 0.61
44.25 ITM  0.6% 0.62 0.62 0.61 0.61 0.60 0.60 0.60
44.00 ATM  0.0% 0.61 0.60 0.60 0.59 0.59 0.59 0.58
e e e A —
34.50 OTM  21.6% 0.19 0.19 0.18 0.18 0.18 0.18 0.17
34.25 OTM  22.2% 0.18 0.18 0.18 0.17 0.17 0.17 0.17
34.00 OTM  22.7% 0.17 0.17 0.17 0.17 0.16 0.16 0.16
33.75 OTM  23.3% 0.17 0.17 0.16 0.16 0.16 0.15 0.15
33.50 OTM  23.9% 0.16 0.16 0.16 0.15 0.15 0.15 0.15
33.25 OTM  24.4% 0.15 0.15 0.15 0.15 0.14 0.14 0.14
33.00 OTM  25.0% 0.15 0.15 0.14 0.14 0.14 0.14 0.13
32.75 OTM  25.6% 0.14 0.14 0.14 0.13 0.13 0.13 0.13
32.50 OTM  26.1% 0.14 0.13 0.13 0.13 0.13 0.12 0.12
32.25 OTM  26.7% 0.13 0.13 0.13 0.12 0.12 0.12 0.12
32.00 OTM  27.3% 0.12 0.12 0.12 0.12 0.12 0.11 0.11
31.75 OTM  27.8% 0.12 0.12 0.11 0.11 0.11 0.11 0.11
31.50 OTM  28.4% 0.11 0.11 0.11 0.11 0.11 0.10 0.10
31.25 OTM  29.0% 0.11 0.11 0.10 0.10 0.10 0.10 0.10
31.00 OTM  29.5% 0.10 0.10 0.10 0.10 0.10 0.09 0.09
30.75 OTM  30.1% 0.10 0.10 0.09 0.09 0.09 0.09 0.09
30.50 OTM  30.7% 0.09 0.09 0.09 0.09 0.09 0.08 0.08
30.25 OTM  31.3% 0.09 0.09 0.09 0.08 0.08 0.08 0.08

* 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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