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Quantitative Analysis
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Call Derivative Warrant on BANPU
Underlying : BANPU
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Underlying Fundamental View
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Underlying Technical View
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BANPU: $1AMINARLIULUATLITEAL 16.20 LW wazfaiudtyrynnd Bullish Divergence 1im Adasludn Ay uansansayiuslufu AAV, ADVANC,
Aufu MACD uag Stochastic aspadniaziiuntsiusaaessaaululidrinelsziduun AMATA, AOT, BA, BANPU, BBL, BCH, BCP, BDMS,
ﬁ'ﬁui’?ﬁ 17.20 WA 18.20 LN FNNAGU BEAUTY, BEC, BEM, BH, BIG, BJC, BJCHI, BLA, BLAND,

BPP, BTS, CBG, CENTEL, CHG, CK, COM7, CPALL, CPF,

CPN, DTAC, EA, EGCO, EPG, GFPT, GL, GLOBAL, GLOW,

DW Issuer Name ~ DW Price  Eff Gearing*  Sensitivity*  Implied Vol*  Time Decay (Baht)* GPSC, GUNKUL, HANA, ICHI, IFEC, IRPC, ITD, IVL, JAS,
BANPO1C1709A BLS 0.12 6.64 0.49 57.64% -0.0023 KBANK, KCE, KTB, KTC, LH, LPN, MEGA, MINT, MTLS,
BANPOBC1711A PTSEC 0.35 4.01 0.87 48.44% -0.0012 PLANB, PSH, PTG, PTT, PTTEP, PTTGC, QH, ROBINS, RS,
BANPO8C1711A ASPS 0.07 6.98 0.30 53.59% -0.0015 SAMART, SAWAD, SCB, SCC, SIRI, SPALI, SPRC, STEC,
BANP11C1709A Ks 0.16 6.35 0.63 57.02% -0.0026 STPI, SUPER, TASCO, THAI, THCOM, TKN, TMB, TOP,
BANP13C1709A KGI 0.04 9.39 0.23 57.13% -0.0018 TPIPL, TRUE, TTA, TTCL, TU, UNIQ, VGI, VIBHA, WHA"
BANP13C1712A Kal 0.22 473 0.64 57.23% -0.0020
BANP13C1802A KaGl 0.36 4.10 0.91 55.45% -0.0022
BANP16C1712A NS 0.44 3.14 0.85 67.30% -0.0017
BANP23C1806A SCBS 0.18 4.59 0.51 45.83% -0.0011 LJs:ané saunonua CISA, CFA
BANP24C1802A FSS 0.39 419 1.01 56.60% -0.0027 lauNa0gudndinsys : 025917
BANP27C1801A RHBS 0.23 423 0.60 59.47% -0.0018 prasitre@asiaplus.co.th
BANP28C1709A MACQ 0.04 9.86 0.24 61.23% -0.0022 WUBE Ahs13150d
BANP28C1711A MACQ 0.17 5.57 0.58 56.58% -0.0021 lAUNITaUINSIASTH - 052647
BANP28C1802A MACQ 0.37 3.80 0.87 53.21% -0.0016 o _
BANP42C1712A MBKET 0.25 4.47 0.69 62.39% -0.0024 BRI B e
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