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Quantitative Analysis
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Call Derivative Warrant on KKP
Underlying : KKP
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Underlying Fundamental View
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KKP: 113949310 Momentum @auanianmadiag a14nsAMSIuIAAaLLWIAIY 71.75 1M “{laqiftafn nszinmslugns sEndeenuazdguannm
w¥au MACD uaz RS| Msluatnsaiilasduii asdilan1aiiunis Breakout 21 New High Asealud ATy uansdnseyuslufu AAV, ADVANC,

Tnetlsvfiuuadusyasduldn 72.50 U 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,

Dw Issuer Name DW Price  Eff Gearing*  Sensitivity*  Implied Vol*  Time Decay (Baht)* ROBINS, RS, SAMART, SAWAD. SCB, SCC, SIRI, SPALI,
KKPO1C1710A BLS 0.72 3.67 0.93 50.83% -0.0021 STEC, STPI, TASCO, THAI, THCOM, TMB, TOP, TPIPL,
KKPO8C1710A ASPS 0.74 4.05 1.06 51.23% -0.0031 TRUE, TTA, TTCL, UNIQ, VGI, WHA”

KKP13C1709A KGlI 1.26 2.77 1.23 54.72% -0.0013
KKP23C1709A SCBS 0.68 4.92 1.18 44.65% -0.0033
KKP24C1708A FSS 1.23 5.02 2.18 42.92% -0.0045
KKP27C1710A RHBS 0.85 3.64 1.09 58.30% -0.0034 Us:an3 saunonua CISA, CFA
KKP28C1711A MACQ 0.47 4.92 0.82 48.43% -0.0031 AUNIdaUUNIIASYE - 025917
KKP42C1708A MBKET 1.03 3.97 1.45 54.82% -0.0036 prasit.re@asiaplus.co.th
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