Derivative Warrants Talk

Quantitative Analysis
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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)*
COM708C1801A ASPS 0.23 4.48 0.87 51.60% -0.0015
COM713C1802A KGI 0.29 4.14 1.01 52.13% -0.0015
COM723C1806A SCBS 0.25 3.68 0.77 49.40% -0.0010
COM724C1801A FSS 0.29 4.64 1.13 57.35% -0.0026
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Aaalud1Anyuana&nsayWusluiu AAV, ADVANC,
AMATA, AOT, BA, BANPU, BBL, BCH, BCP, BDMS,
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,
GPSC, GUNKUL, HANA, ICHI, IFEC, IRPC, ITD, IVL, JAS,
KBANK, KCE, KTB, KTC, LH, LPN, MEGA, MINT, MTLS,
PLANB, PSH, PTG, PTT, PTTEP, PTTGC, QH, ROBINS, RS,
SAMART, SAWAD, SCB, SCC, SIRI, SPALI, SPRC, STEC,
STPI, SUPER, TASCO, THAI, THCOM, TKN, TMB, TOP,
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