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Name Buy Target Expected
Zone Price Return
KTC $830.00 $38.00 * 26.7%
KTCO1C2607A $80.28 B80.64 128.6%
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Strike Price 35 Baht
KTC01C2607A Indicative Price Exercise Ratio 121363 1
BID | OFFER 13Feb26 16Feb26 17 Feb26 18 Feb 26 19 Feb 26
Last Trading Date 7 July 2026
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2875 29.00 023 023 023 0.23 022 L5 1D (ERE il ki 94 Days
2900 29.25 0.24 0.24 0.24 023 0.23 Technical Indicator Quality Score
29.25| 29.50 0.25 0.25 0.25 0.24 0.24 Effective Gearing 3.86
29.50| 29.75 0.26 0.26 0.25 0.25 0.25 Sensitivity 0.96
29.75| 30.00 0.27 0.27 0.26 0.26 0.26 Time Decay Per Day -0.8%
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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
Uy DW Lua\ﬁﬂﬂ DW uu&l\ﬂ‘luﬂuE]E]']EIE]\TIEJIE]H']HVIQ”VHF]']IS‘[E]ll']ﬂU‘u E]\TL!‘L!EJ\TI DW llE]']EIF]\ﬂLMﬂE]ZLI']ﬂ il
Qﬂﬂ']‘i/ﬂ\ﬂl{)ﬂ%ﬂ\ﬂﬂ'ﬂ DW VIZJE]']E!F]\?LMBE]HE]EI

viAnadhlednuasiudi SoulunanauunuuazAnuifuvriaudndulaaou

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

6 Uoraoo pulo




DWO1
DWO01 Commentary

I 35a1suazuuugrasvildus:=liunaukur=audissunisavnulu DW

]
v o o

1) AunuarzuuuiBiamnIw (Q-Score) Wi indicator usiazdanAMInEIN DW $u 9 uily
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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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