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fundweidrodo SETS0 Effective Gearing 10.08
szian bW Call Sensitivity Index 0.58
e lddnisdaniin 1075.000 Implied Volatility * 33.9%
sRausil 0.02000 Historical Volatility ** 20.6%
Judamaiugavie 29 41.81. 64 Time Decay (Per Day) 1.93%
angAIvda (Ju) 90 Delta 29.25%
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(Bid Price) Bid Bid Bid Bid Bid Bid Bid
974.00 OTM  9.4% 0.61 0.60 0.59 0.58 0.57 0.56 0.55
973.50 OTM  9.4% 0.61 0.60 0.59 0.58 0.57 0.55 0.54
973.00 OTM  9.5% 0.61 0.59 0.58 0.57 0.56 0.55 0.54
972.50 OTM  9.5% 0.60 0.59 0.58 0.57 0.56 0.55 0.54
972.00 OTM  9.6% 0.60 0.59 0.58 0.57 0.56 0.55 0.53
971.50 OTM  9.6% 0.60 0.59 0.57 0.56 0.55 0.54 0.53
971.00 OTM  9.7% 0.59 0.58 0.57 0.56 0.55 0.54 0.53
970.50 OTM  9.7% 0.59 0.58 0.57 0.56 0.55 0.54 0.53
970.00 OTM  9.8% 0.59 0.58 0.57 0.56 0.54 0.53 0.52
969.50 OTM  9.8% 0.58 0.57 0.56 0.55 0.54 0.53 0.52
969.00 OTM  9.9% 0.58 0.57 0.56 0.55 0.54 0.53 0.52
968.50 OTM  9.9% 0.58 0.57 0.56 0.55 0.54 0.53 0.51
968.00 OTM  10.0% 0.57 0.56 0.55 0.54 0.53 0.52 0.51
967.50 OTM  10.0% 0.57 0.56 0.55 0.54 0.53 0.52 0.51
967.00 OTM  10.0% 0.57 0.56 0.55 0.54 0.53 0.52 0.51
966.50 OTM  10.1% 0.57 0.56 0.55 0.53 0.52 0.51 0.50
966.00 OTM 10.1% 0.56 0.55 0.54 0.53 0.52 0.51 0.50
965.50 OTM  10.2% 0.56 0.55 0.54 0.53 0.52 0.51 0.50
965.00 OTM 10.2% 0.56 0.55 0.54 0.53 0.52 0.51 0.50
964.50 OTM  10.3% 0.55 0.54 0.53 0.52 0.51 0.50 0.49
964.00 OTM 10.3% 0.55 0.54 0.53 0.52 0.51 0.50 0.49
963.50 OTM  10.4% 0.55 0.54 0.53 0.52 0.51 0.50 0.49
963.00 OTM  10.4% 0.55 0.54 0.53 0.52 0.50 0.49 0.48
962.50 OTM  10.5% 0.54 0.53 0.52 0.51 0.50 0.49 0.48
962.00 OTM  10.5% 0.54 0.53 0.52 0.51 0.50 0.49 0.48
961.50 OTM  10.6% 0.54 0.53 0.52 0.51 0.50 0.49 0.48
961.00 OTM  10.6% 0.53 0.52 0.51 0.50 0.49 0.48 0.47
960.50 OTM  10.7% 0.53 0.52 0.51 0.50 0.49 0.48 0.47
960.00 OTM  10.7% 0.53 0.52 0.51 0.50 0.49 0.48 0.47
959.50 OTM  10.7% 0.53 0.52 0.51 0.50 0.49 0.48 0.47
959.00 OTM  10.8% 0.52 0.51 0.50 0.49 0.48 0.47 0.46
958.50 OTM  10.8% 0.52 0.51 0.50 0.49 0.48 0.47 0.46
958.00 OTM  10.9% 0.52 0.51 0.50 0.49 0.48 0.47 0.46
957.50 OTM  10.9% 0.51 0.50 0.49 0.48 0.47 0.46 0.45
957.00 OoTM  11.0% 0.51 0.50 0.49 0.48 0.47 0.46 0.45
956.50 OoT™M  11.0% 0.51 0.50 0.49 0.48 0.47 0.46 0.45
956.00 OoTM  11.1% 0.51 0.50 0.49 0.48 0.47 0.46 0.45

* t-hl’immmmuauuﬁg1uuawuiuntﬂ‘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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fundweidrodo SETS50 Effective Gearing 10.08
szian DW call Sensitivity Index 0.58
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(Bid Price) Bid Bid Bid Bid Bid Bid Bid
983.00 OTM  8.6% 0.67 0.66 0.65 0.64 0.62 0.61 0.60
982.50 OTM  8.6% 0.67 0.65 0.64 0.63 0.62 0.61 0.60
982.00 OTM  8.7% 0.66 0.65 0.64 0.63 0.62 0.61 0.60
981.50 OTM  8.7% 0.66 0.65 0.64 0.63 0.61 0.60 0.59
981.00 OTM  8.7% 0.66 0.64 0.63 0.62 0.61 0.60 0.59
980.50 OTM  8.8% 0.65 0.64 0.63 0.62 0.61 0.60 0.59
980.00 OTM  8.8% 0.65 0.64 0.63 0.62 0.61 0.59 0.58
979.50 OTM  8.9% 0.65 0.64 0.62 0.61 0.60 0.59 0.58
979.00 OTM  8.9% 0.64 0.63 0.62 0.61 0.60 0.59 0.58
978.50 OTM  9.0% 0.64 0.63 0.62 0.61 0.60 0.58 0.57
978.00 OTM  9.0% 0.64 0.63 0.61 0.60 0.59 0.58 0.57
977.50 OoTM  9.1% 0.63 0.62 0.61 0.60 0.59 0.58 0.57
977.00 OTM  9.1% 0.63 0.62 0.61 0.60 0.59 0.58 0.56
976.50 OTM  9.2% 0.63 0.62 0.61 0.59 0.58 0.57 0.56
976.00 OoTM  9.2% 0.62 0.61 0.60 0.59 0.58 0.57 0.56
975.50 OTM  9.3% 0.62 0.61 0.60 0.59 0.58 0.57 0.56
975.00 OTM  9.3% 0.62 0.61 0.60 0.59 0.57 0.56 0.55
974.50 OTM  9.3% 0.61 0.60 0.59 0.58 0.57 0.56 0.55
955.50 oT™M  11.1% 0.50 0.49 0.48 0.47 0.46 0.45 0.44
955.00 OoT™M  11.2% 0.50 0.49 0.48 0.47 0.46 0.45 0.44
954.50 OoTM  11.2% 0.50 0.49 0.48 0.47 0.46 0.45 0.44
954.00 OTM  11.3% 0.50 0.49 0.48 0.47 0.46 0.45 0.44
953.50 OoT™M  11.3% 0.49 0.48 0.47 0.46 0.45 0.44 0.43
953.00 OTM  11.3% 0.49 0.48 0.47 0.46 0.45 0.44 0.43
952.50 OTM  11.4% 0.49 0.48 0.47 0.46 0.45 0.44 0.43
952.00 OTM  11.4% 0.49 0.48 0.47 0.46 0.45 0.44 0.43
951.50 OoT™M  11.5% 0.48 0.47 0.46 0.45 0.44 0.43 0.42
951.00 OoTM 11.5% 0.48 0.47 0.46 0.45 0.44 0.43 0.42
950.50 OoTM  11.6% 0.48 0.47 0.46 0.45 0.44 0.43 0.42
950.00 OTM 11.6% 0.47 0.47 0.46 0.45 0.44 0.43 0.42
949.50 OoT™M  11.7% 0.47 0.46 0.45 0.44 0.43 0.42 0.41
949.00 OoTM 11.7% 0.47 0.46 0.45 0.44 0.43 0.42 0.41
948.50 OoT™M  11.8% 0.47 0.46 0.45 0.44 0.43 0.42 0.41
948.00 OoTM  11.8% 0.46 0.45 0.45 0.44 0.43 0.42 0.41
947.50 OoT™M  11.9% 0.46 0.45 0.44 0.43 0.42 0.41 0.40
947.00 OTM  11.9% 0.46 0.45 0.44 0.43 0.42 0.41 0.40

* t-hl’immmmuauuﬁg1uuawuiuntﬂ‘uﬁuﬁn 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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