Derivative Warrants Talk

Quantitative Analysis

Call Derivative Warrant on BDMS
Underlying : BDMS
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Underlying Fundamental View
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Underlying Technical View
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Dw Issuer Name DW Price  Eff Gearing*  Sensitivity*  Implied Vol*  Time Decay (Baht)*
BDMS01C1708A BLS 0.11 14.58 0.81 48.72% -0.0061
BDMS06C1803A PTSEC 0.47 4.12 0.98 34.71% -0.0009
BDMS08C1801A ASPS 0.34 5.49 0.95 43.36% -0.0024
BDMS11C1803A KS 0.46 5.17 1.21 31.93% -0.0015
BDMS13C1709A KGI 0.05 13.05 0.33 45.80% -0.0027
BDMS13C1801A KGI 0.33 5.20 0.87 46.11% -0.0024
BDMS16C1712A TNS 0.39 3.91 0.77 60.22% -0.0021
BDMS23C1802A SCBS 0.09 7.32 0.33 39.76% -0.0012
BDMS24C1711A FSS 0.06 11.79 0.36 36.96% -0.0019
BDMS24C1805A FSS 0.35 6.16 1.09 33.25% -0.0021
BDMS27C1801A RHBS 0.28 5.35 0.76 45.47% -0.0021
BDMS28C1712A MACQ 0.25 6.36 0.81 42.96% -0.0024
BDMS42C1712A MBKET 0.34 5.82 1.00 43.38% -0.0026
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Technical Chart
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