Derivative Warrants Talk

Quantitative Analysis

Call Derivative Warrant on PTT
Underlying : PTT
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Underlying Technical View
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Technical Chart
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DW Issuer Nome ~ DW Price  Eff Gearing* ~ Sensitivity*  Implied Vol*  Time Decay (Baht)*
PTTO1C1612A BLS 0.96 3.82 1.07 69.47% -0.0036
PTTO1C1702A BLS 0.90 3.58 0.94 61.52% -0.0035
PTTO6C1611A PTSEC 1.78 2.48 1.29 100.00% -0.0006
PTTO8C1702A ASPS 0.58 4.95 0.84 59.17% -0.0057
PTT11C1703A KS 0.79 4.22 0.98 48.35% -0.0032
PTT13C1611A KGI 1.15 3.48 1.16 100.00% -0.0033
PTT13C1612A KGI 0.38 791 0.88 57.44% -0.0093
PTT13C1705A KGI 1.13 2.74 0.91 61.47% -0.0023
PTT23C1611A SCBS 1.67 4.55 2.10 100.00% -0.0146
PTT23C1705A SCBS 0.60 4.29 0.76 50.20% -0.0032
PTT24C1703A FSS 0.29 7.91 0.67 44.71% -0.0055
PTT24C1709A FSS 0.95 4.07 1.14 43.92% -0.0037
PTT27C1703A RHBS 1.10 367 1.19 56.27% -0.0040
PTT28C1612A MACQ 0.21 13.47 0.83 49.56% -0.0119
PTT28C1704A MACQ 0.65 4.31 0.82 54.46% -0.0039
PTT42C1611A MBKET 0.49 10.05 1.44 48.04% -0.0083
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