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PTTEPO1C2606T Indicative Price

BID | OFFER 30Dec?25 5Jan26 6Jan26 7Jan26 8dJan?26
107.00| 107.50 0.40 0.40 0.39 0.39 0.39
107.50| 108.00 041 0.40 0.40 0.40 0.39
108.00 | 108.50 041 041 041 0.40 0.40
108.50 | 109.00 0.42 042 041 041 041
109.00 | 109.50 043 042 042 042 041
109.50| 110.00 0.43 0.43 0.43 0.42 0.42
110.00| 110.50 0.44 0.44 0.43 0.43 0.43
110.50| 111.00 0.45 0.44 0.44 0.44 0.43
111.00]| 111.50 0.45 0.45 0.45 0.44 0.44
111.50| 112.00 0.46 0.46 0.45 0.45 0.45
112.00]| 112.50 0.47 047 0.46 0.46 0.45
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Support 0.44 u1n
Resistance 0.58 uan (+31.8%)
Stop Loss 0.39 uan (-11.4%)

Risk / Reward Ratio [FX:Xlik)

#1e Structured Products va.damads

BLS Target Price

Buy Target Expected
Name
Zone Price Return
PTTEP $110.00 B120.00 * 9.1%
PTTEPO1C2606T B0.44 B0.58 31.8%
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Specification

Type Call

Strike Price 136.281 Baht
Exercise Ratio 33.34445:1
Last Trading Date 9 June 2026
Time To Last Trading Date 104 Days

Technical Indicator Quality Score

Effective Gearing 334

Sensitivity 0.69

Time Decay Per Day -0.7%

Overall Rate R
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1) Effective Gearing LUuLﬂsaauaTumsmmmLawmumm DW (Effective Gearlng uay DW 3 wn
ZERERN mswmuuawamﬂaaulu 1% 57A1 DW 9zasunlasuszaunas 3%) Vil Effective Gearing mao
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2) Sensitivity LUumsaouaTumsmmmLm'mmmumm (Sensitivity uay DW wrmu 2 UNYEY 8151A7
Mumoaama&lulu 1 gous1AT 51A1 DW aziUGuunuasussunc 2 49951A") Wil Sensitivity maoavmﬂu
unaamumumsmaaulmuaomm DW Tsiiluatnvs

3) Time decay per day LUummuamﬂmanmmulu 1'Ju 31A1 DW avamaomUasmum (mamuum
FauUsBumai 1ou 'sm'mua'maa) Ftiu unaomumsuanLawmsaaﬂsaa DW #ifidn Time Decay gv
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4) Implied Volatility (IV) AIsWTyuLiigy IV uas DW ﬁLﬁanHﬁU DW ﬁaéuﬁﬁﬁuﬁﬂ gdaniiounu Tny
DW il Y M1NINBAET NU1YAINNIT DW muuﬂnﬂ'n uaﬂmﬂumﬂaanﬂa DW A1 IV Tuaﬁmlﬂﬁumu
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5) Intrinsic Value Aauaniiinawuazlisunininnistdans e Uagdu Taw Intrinsic Value uas DW ag
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51m1 DW = Intrinsic Value + Time Value

Call Intrinsic Value = Max ((s1A1UagUuuasiudiede - s1anlging) x dnsinnsldanSsiomiay, 0)
Put Intrinsic Value = Max ((s1A1188NE - sna1lagtuuauiiugede) x dnsinnstdanSsiaming, 0)

6) Time Value Aadus19sE1IesIA DW TumaimfiuFn Intrinsic V8|UE Mfaaaﬂuwu\mauammmwu
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1) AunuarzuuuiBiamnIw (Q-Score) Wi indicator usiazdanAMInEIN DW $u 9 uily

Highly

Not Attractive Less Attractive Neutral Moderate Attractive .
Attractive

Indicator / Q-Score

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

4-5

Effective Gearing (E) 3-35 35-4

<0.2 0.2-04 0.4-05 05-0.7 0.7-0.9

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) Awasu Total quality score vay DW sutiue TaeldAaiuuuusaviiviinuay indicator gasiAuinls
91109 (1) AuFRaIUsT

Total quality score /
Q-Score for individual indicators

33.33%

33.33%

Overall Rating 33.33%

pinaging ju BCPO1C2105A

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

Time decay per day (T) = -1.00%

1) wiAzuuuldyAnIwuay Indicator whazs?
Q(E) = 4 mzuuu Q(S) = 4 mzuuu Q(T)= 4 AsuuY

2) Auad Total quality score uay BCPO1C2105A
Overall rating = (4%33.33%)+(4"33.33%)+(4"33.33%) = 4.00 AsLLUL
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| Disclaimer
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