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Quantitative Analysis
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Put Derivative Warrant on KTB
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Underlying Fundamental View
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Underlying Technical View
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MINT, MTLS, PLANB, PS, PTG, PTT, PTTEP, PTTGC, QH,

DwW Issuer Name DW Price  Eff Gearing*  Sensitivity*  Implied Vol*  Time Decay (Baht)* ROBINS, RS, SAMART, SAWAD. SCB, SCC, SIRI, SPALI,
KTBO1P1708A BLS 0.48 =543 1.30 45.30% -0.0034 STEC, STPI, TASCO, THAI, THCOM, TMB, TOP, TPIPL,
KTBOTP1711A BLS 0.62 -3.54 1.15 39.54% -0.0019 TRUE, TTA, TTCL, UNIQ, VGI, WHA”

KTB11P1710A KS 0.70 -4.08 1.50 35.43% -0.0020
KTB23P1803A SCBS 0.28 -4.70 0.69 41.41% -0.0022
KTB42P1708A MBKET 0.04 -11.20 0.24 51.43% -0.0025
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