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GPSC01C2508A Indicative Price

BID | OFFER 28 Apr25 29Apr25 30Apr25 2May25 6May 25 Exercise Ratio 10.24:1

26.50| 26.75 0.21 0.21 0.21 0.21 0.20 Last Trading Date 7 August 2025
26.75| 27.00 0.22 0.22 0.22 0.22 0.21 Time To Last Trading Date 67 Days
27.00| 27.25 0.23 0.23 0.23 0.23 0.22 Technical Indicator Quality Score
2750| 27.75 0.25 0.25 0.25 0.25 0.24 Sensitivity 133
27.75| 28.00 0.27 0.26 0.26 0.26 0.25 Time Decay Per Day  -0.8%
28.00| 28.25 0.28 0.27 0.27 0.27 0.26
Overall Rate s
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2875 29.00 031 031 030 030 030 ﬂ’]fﬁ\ﬂ/nliu }LyUET:F]EUULLHE\TELVISE]‘qu‘l/\lusnmFl’ﬂlJLlflﬂE]:\‘]?']ﬂﬂ’ﬁa\muu
NAanNNINe E)’]\‘JE]\‘JT,HEJMN Na\WIuF]’ﬁVI'IF]']'mLU’ITﬁlﬂ\m AWYEUSHINANT
29.00| 29.25 032 032 032 031 031 v

WaulunamauwuazANF v ousi ndulaawu vil TUsaAnen
Uayauassasd unmuviviaBviuag 96U uazanunsnue
A lednyneAudi Soulunamauunuuazanuifvedeudnfuleamu  AuusiiudsBnnguusitmaamuuoming

8198va1n www.blswarrant.com

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

6 Uoraoo pulo




DWO1
DW0O1l Commentary

| noquKUNgUaw DW Technical Indicators

1) Effective Gearing LUuLﬂsaauaTumsmmmLﬂ&mmumm DW (Effective Gearlng uay DW 3 wn
ZEREIN msm’mumoaamaaulu 1% s1A1 DW 9zwAsundasussuna 3%) il Effective Gearing mao
mTuuﬂaomummsalmsumls/mmmuTuUsmmmaam&mﬂumuaomu

2) Sensitivity LUuLﬂsa\maTumsmmmLLmommumm (Sensitivity uas DW Lmﬂu 2 AUTEY 6151A0
Mumuaumaaulu 1 dovs1A1 s1A1 DW aziUduunlasussuncn 2 429s1A1) Vil Sensitivity mawvau
uﬂa\mumumsmaaulmuaomm DW lsluadns

3) Time decay per day LUummuaﬂmmawmmuIU 11u 31A1 DW avamaoﬂLUaamum [mamuum
FauUsBumv 1y a'lmuumaao) o unaamumauaﬂLaaomsnaﬂaao DW #ilen Time Decay gv
Wuszyziaiuu

1
a

4) Implied Volatility (IV) AIsITyULTiEU IV uas DW maaﬂhﬂu DW maumﬁﬁu AnanvBulniiounu Tny

1
a

DW 7§ IV FINNI19NE7 UUIYAIINTT DW muuﬂnﬂ'n uanmﬂum'ﬂaaﬂ‘ﬁa DW 71A1 IV Tuasimn (diuniu

UINUAN Luaumnm v quwumuavﬁ\masﬁmqmuaa DW maau‘(mﬁamﬂaaoﬂusqmuumaaamwms
21U
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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
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