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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)
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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

viAnadhlednuasiudi SoulunanauunuuazAnuifuvriaudndulaaou

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

((,‘ Foriaoo pulo



DWO1
DWO01 Commentary

| Disclaimer

LE]ﬂH"]'iQUUHQEWI"]UHTEIEJUSUVIMHFWISWEJ UIma19 9196 (u‘mﬁu) (“usun’ ) Uaua Luavi'l U17815 1Y LA
vamuln 91 mUswngTuLaﬂmsauuu (maIanLsaﬂsamfl Ua:ua ) ﬂﬂammuuuuwumuuaﬂLma\mauammam
JAuULEafio uaz/vso ummﬂﬂma\a muauamﬂsmgm\mumwmsmaammaﬂ wAlu was /usmwmmulﬂ
Tnelufavudviinsruaremin muuswmlumasvsa\mammLaameﬂﬂ 5 BuLiima1nN15NSEYIN azLIuN1SASENN
W3IRALIUNISNSEVINa UL LﬂﬂuumﬂmsTﬁuauaumLﬂsuumumsmauwsu wawumsmnmuauauaﬂﬁ
RaviifinagvsaumauTunsenfulaaunu

viAnadhlednuasiudi SoulunanauunuuazAnuifuvriaudndulaaou

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

