Derivative Warrants Talk

Quantitative Analysis

Call Derivative Warrant on SCC
Underlying : SCC
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Underlying Fundamental View
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Underlying Technical View
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DW Issuer Nome ~ DW Price  Eff Gearing*  Sensitivity*  Implied Vol*  Time Decay (Baht)*
SCCO1C1711A BLS 035 6.39 0.89 41.24% -0.0024
SCCO6C1711A PTSEC 098 296 1.01 100.00% -0.0036
SCC08C1804A ASPS 0.29 7.25 0.84 30.63% -0.0021
SCC11C1803A KS 0.36 6.55 0.94 32.62% -0.0022
SCC13C1711A KGI 0.37 6.08 0.90 40.99% -0.0021
SCC13C1805A KGI 0.42 5.49 0.92 35.36% -0.0020
SCC23C1803A scBS 0.12 7.63 0.37 37.93% -0.0015
SCC24C1712A Fss 0.03 14.18 0.17 39.98% -0.0016
SCC24C1806A Fss 038 6.42 098 33.51% -0.0026
SCC27C1801A RHBS 038 5.82 0.88 40.18% -0.0024
SCC28C1712A MACQ 019 8.53 065 39.95% -0.0029
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Technical Chart
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CPN, DTAC, EA, EGCO, EPG, GFPT, GL, GLOBAL, GLOW,
GPSC, GUNKUL, HANA, ICHI, IFEC, IRPC, ITD, IVL, JAS,
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