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51m1 DW = Intrinsic Value + Time Value

Call Intrinsic Value = Max ((s1A1UagUuuaiudiede - s1anlding) x smsinsléfnssiamiae, 0)
Put Intrinsic Value = Max ((s1A1l3anE - snA1lagtuuauiiugede) x snsinnsldanssioniay, 0)
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1) AuummzuuuiBamnw (Q-Score) WifU indicator usiazdanAuInlFIN DW S 9 uily
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Not Attractive Less Attractive Neutral Moderate Attractive .
Attractive

Indicator / Q-Score

Q(x)=0 Qx)=1 Q(x)=2 Q(x) =3 Qx) =4 Q(x) =5

4-5

Effective Gearing (E) 3-35 35-4

<0.2 0.2-04 0.4-05 0.5-0.7 0.7-09

Sensitivity (S) 09-11
>1.8 16-18 15-16 13-15 11-13

Time Decay Per Day (T) > 3.00% 2.00 - 3.00% 1.50 - 2.00% 1.00 - 1.50% 0.75 - 1.00% <0.75%

2) Auasu Total quality score vaw DW sutiug Taeldanfuuuustsiiviinues indicator gagimuinls
9109 (1) MuFRaIumAIl

Total quality score /
Q-Score for individual indicators

33.33%

33.33%

Overall Rating 33.33%

pinaging 1ju BCPO1C2105A

A1 Effective Gearing (E) = 4.50,
Sensitivity (S) = 0.80,

Time decay per day (T) =-1.00%

1)  wiAsuuuldyAnIwueY Indicator wsazsn
Q(E) = 4 mzuuu Q(S) = 4 mzuuu Q(T)= 4 AsLuY

2) A7ulaL Total quality score uaw BCPO1C2105A
Overall rating = (4%"33.33%)+(4*33.33%)+(4*33.33%) = 4.00 AsiLuu

A lednymueiudi Soulunanauunuuazanuifedousniuloasu

fudusuiasin AA www.bualuang.co.th
Tme TRIS Rating f ©® ¥ © bualuangsec

((,‘ Foriaoo pulo



DWO1
DW0O1l Commentary

I Disclaimer

Laﬂm‘sauuuaﬂmuuTﬂauswmuaﬂmsw&J Uaa9 910/ (u‘mﬁu] (“uSun’ ] Uaua Luam U1181s YU LA
vamulm 81 VIUS'Iﬂ{]TuLE)ﬂﬁ'ISQUUu (MBIUQuLSUﬂ'ﬂN'ﬂ UE]:LIEI ) ammmuuuuwumuua\aLmauuauamujam
JAuUNLGano waz/vse ummaﬂmaﬂ muauamﬂmnguwmumwm'iLUaauLLUa\a wAlu was /mammmulm
Trelufiagudelvinsiuanautin muuswmlumasma\mammLaameﬂﬂ 5 Butfimannn1snseyin aztiun1snsein
'wsamnumsnswmaumwwLﬂmuumﬂms%uauaumLﬂsuumumsm&mwsu wawumsmﬂmuauauaﬂﬁ
Ravfifiaagsauraulunisindulaau

A lednymueiudi Soulunanauunuuazanuifedousniuloasu

nannswei — ‘t AudunuLlAsSAn AA WWW.bualuang.co.th
p UONaov UL | e tris Rating f ® ¥ © bualuangsec




	Slide Number 1
	Slide Number 2
	Slide Number 3
	Slide Number 4

