Derivative Warrants Talk

Quantitative Analysis
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Underlying Fundamental View
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Underlying Technical View
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DwW Issuer Name DW Price  Eff Gearing*  Sensitivity*  Implied Vol*  Time Decay (Bahf)*
AOTO1P1707A BLS 0.42 4.30 1.07 43.30% -0.0021
AQT0O6P1707A PTSEC 0.13 9.60 0.61 29.80% -0.0014
AQT08P1705A ASPS 0.05 17.60 0.19 52.00% -0.0027
AOT11P17056A KS 0.35 10.60 213 38.20% -0.0080
AOT13P1706A KGI 0.06 11.90 0.40 57.90% -0.0049
AOT13P1708A KGI 0.18 6.60 0.65 44.40% -0.0026
AOT23P1707A SCBS 0.05 10.60 0.24 45.40% -0.0016
AOT27P1710A RHBS 0.35 3.70 0.74 49.70% -0.0021
AOT42P1705A MBKET 0.10 156.70 0.87 47.60% -0.0086
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AAV, ADVANC, AMATA, AOT, BA, BANPU, BBL,
BCH, BCP, BDMS, BEAUTY, BEM, BH, BJCHI,
BLA, BLAND, BTS, CBG, CENTEL, CHG, CK,
CPALL, CPF, CPN, DTAC, EGCO, EPG, GL,
GLOBAL, GPSC, GUNKUL, HANA, ICHI, IFEC,
IRPC, ITD, IVL, JAS, KBANK, KCE, KTB, KTC,
LH, LPN, MINT, MTLS, PLANB, PS, PTG, PTT,
PTTEP, PTTGC, QH, ROBINS, RS, SAMART,
SAWAD, SCB, SCC, SIRI, SPALI, STEC, STPI,
TASCO, THAI, THCOM, TMB, TOP, TPIPL,
TRUE, TTA, TTCL, UNIQ, VGI, WHA”
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