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040 0.39 038
041 0.40 039
042 041 0.40
0.42 0.42 041
0.43 0.43 042
0.44 0.44 043
0.45 0.45 0.44
046 046 0.45
047 047 046
048 0.48 047
049 049 048
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038 037 037
039 038 038
040 0.39 0.38
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042 0.41 040
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044 044 043
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046 046 0.45
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Effective Gearing
Sensitivity

Time Decay (%)
Implied Volatility
Historical Volatility
Moneyness

Delta

All In Premium
Intrinsic Value (THB)
Time Value (THB)

QOutstanding

- 5.06

: 1.00

- -1.30%
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DW

Issuer

Type

Underlying

Exercise Type

Issue Amount (units)

Strike (THB)

Ratio (DW:Underlying)

First Trading Date

Last Trading Date

Expiry Date

Remaining Maturity (Days)

- CRCOICZ26MA

- BLS

- Call

- CRC

- European

- 100,000,000

- 28500

- 390095 : 1

- 8 Jun 2026

: 6 Nov 2026

- 11 Nov 2026

- 69 (3urhns)

smfinanvlumsisiauedoduidosduuos DWO1 LUHS"‘IF]']LETuEWjElFlu DWQ1 Lua\muwuswmawmsmqLaua'ﬁaﬂumﬂuﬂa\mu Truizu
ﬂ*um\mmua\maﬂmw&Jmqa\awﬁamjum\mumuwswumum\ﬁnmmmsvamaﬂnmuaummmuaﬂmwsLm\msvmnlwa s lsisrufedae
Aoudavinnnstaunusouldiuazune (“Pre- opening”) LLavm\mauUmmm%amaamu (“Auction”) T silupisusziusia1 DWO1 Ta
’J'anlqyuumaamﬁm Uswuaa\nuams?umsmaauuﬂawsauﬁ'luswm usauauaau?wLL,ﬂm\aTumswLauaﬁaﬂuwa\muuaa DWO1 Tnels
foauavlins1uatiin saufvaviudnslunisiiansaunvdninarivaziioulusuioAumuiuidniiuaumisilusiunsel

usEn [ lATn1ssusonsasuUsyiudnezsnfiunislisian DWO1 usinglunssanudeuislunainuannsnguisussmaine indoulunimiu
s1mfuaavlumistviauatoAulossiuvoy, DWO] svtiusia1 DWO1 fisinglunssaruBovislunaiandnnswduivussimalng a1alinse
nialdiduniusiusimnuanslunisivausiofuovsiuuay DWO1

anNnsuwel

(7 UO&00

WEALTH

Disclaimer apply | wtin 2/4

a1allkancuadwaiadu Wealth Connex

CON P
NEX

Available on the

App Store

GET ITON
‘ })’ Google Play



https://www.blswarrant.com/mydw/CRC01C2611A

DWO1

AJMTUKUMgUav DW Technical Indicators

1) Effective Gearing LUuLﬂsaauaTummﬂmmLawmumm DW (Effective Gearlng uay DW 3
Wi BULaN mmmuumaam‘daaum 1% s2A1 DW QWLUHHHLLUHGUSWN']W 3%) vmu Effective
Gearing maum?uunaumummsalmvmI's/mwu?uﬂsmﬂmaomamumuaamu

2) Sensitivity Lﬂumsa\masfumsmmmLLm\ammusqm (Sensitivity uaw DW 1infiu 2 vianeiiv

mswmuuawamﬂaaum 1 ¥9951A1 51A1 DW 92 LUEEJuLLUEi\]U’i‘”SJ']m 2 ¥9vs1A1) vmu
Sensﬂmty maaamﬂu uﬂa\mumumsmaaulmuaamm DW [mTuatngi

3) Time decay per day L‘Uummuamﬁmanmmum 1 9 571A0 DW szanaviluosiBus (Lﬁa
AMMUA FAILUSDUAIN LU mmuum\aa\j) BTl uﬂaumumsuaﬂLawm'iﬂama\a DW 7diA"
Time Decay gy {ussyziiaiuu

4) Implled Volatility (IV) mfim'i&mm&m IV uay DW maaﬂhﬂu DW mauviuaumm\aa\j
muauﬂu Tne DW 98 1V rmﬂ'naﬂm UUYAININ DW EI'Juuﬂﬂﬂ’N wonaniiAsidente
DW i IV?uamquwumumﬂuﬂ \fiovannAn IV quwumuma\maqumua\a DW wadoulna
aamﬂaaaﬂummvgum\m\amwmsaumu

5) Intrinsic Value Aaduaniinawuazifsuninyinnisiéaing au Uagtu Tay Intrinsic Value vav
DW agdfiAnuinnituiawingu 0 1aue

51m1 DW = Intrinsic Value + Time Value

Call Intrinsic Value = Max ((s1A1Uagtuuauiudede - s1anldans) x dnsinnsldanssia

uuy, 0)
Put Intrinsic Value = Max ((s7A1188n8 - s1Ataguuuaviiud1ede) x dnsinisldanssia
uuy, 0)

6) TImE Value FIE]H']NG]"I\TSQJWN\TT]FI'] DW Tumanmfiudn Intrinsic Value maaﬂuwuaﬂauammu
L'il\lll‘UE]\? DW LuEl\iﬁﬂﬂ DW quJ\ﬂlI‘VIJJIFIEﬂEJ'«U\?&IT,E]FI'THVIQWVI']FI'TI‘SIEIN'THUH ﬂouuw DW llEﬂEJ
AYLADUNA Q»NHEFHVI']\?L'JH']QGFI'J'T DW VINE]']EJF]\TLMEE]UE]EJ

Disclaimer apply | w1 3/4

WEALTH a1allkancuadwaiadu Wealth Connex

Mé__ﬂl‘lSLUE] CUN #  Available on the GETITON
(7 UD1iao0 NEX | @ AppStore || B> GooglePley |




DWO1

| Disclaimer

a o g

onasavuismintulnuussnudnnsng Tanane $18m (uunsw) (“usEn”) Uaya Luam U'nm‘s 1891
waztamnule g fivsingluenaisaduil (salusziBunsaudn “ dayau1ias”) ﬂﬂwmuuuuwumumuswm
ummmummmaﬂau,aulmmumswmsmmmusauﬂaUTuumxﬁamm WEil ‘uswmmwm‘mf‘ﬁu
Usuuse wiodsuudavlalaeligovudelinsruareniin uenaini USUWNIEI‘SUUS::HHEMF]T]NEIH5180121‘38
AuAsutuaNysaivaviayat1as uasiilAsuUseiusIA1 HanRauLnY ¥3aANUIHYIEAINA1SAY
waamnmsu'mauatmms?m o [UTdvivdu

wmlﬁ m‘i'lLanmsaU‘uuLwaU‘awT&IUu"ZumSTULUuUaua‘u'iwnaum‘amms{u%?umsaamuuaxﬂwa\mummu
AHTRgUsEAYA Wiafiaz UﬂU'JuWiBUu’lﬂ’l‘i“UaU’l&l‘Viaﬂ‘Vl‘i‘V\lETZWTEIEJLQW’IwM‘iaLUuﬂ']SVI'ﬂULLI?]E)&I'NTE]
pjaa‘lqu TTJU8JJH‘U'l‘]ﬁ"ﬁ?w,aﬂﬁﬂ"a‘Q‘U‘Uu‘U‘iwﬂa‘Uﬂ‘UUE)&IaLLH zANTILEY o srudvazdauliiansmuinuas
ﬁaammaa?umsmau?aaamu?uuma 256l uonaInil Uayaunas wionansanfiuuluafniuanly
lonansaduil ulmLUua\muauﬂ\mamsmLuums'fuamﬂm TmlLUuwauauaTuammmusummmumwa
’Jﬁlﬂﬂ‘imﬁ\iﬂzuﬂﬂ‘ﬂw&lLL‘V\I‘SUBEJHVI’JIUTMF]UNHQ‘I/]‘HL‘V]THH USUVIE]«IZJ‘S‘UNE]UE)‘UG]BF]’J’]NHEULHEJ n3amAIN
Laamaﬂm [Imﬂmamama’fmaaau LLﬁwI&I'ﬂﬁlwﬂ"I[}]LMuIE]M‘iE)IﬁJﬂGﬂlI) FaAnannnistiionansatuili
WU ANSoUFUIIEIY

U D

nsasnulunannsndfildnisainiiuuasinnuides gavueialasuninls iooralinavianuiintuls o
a\mum'iﬂﬂmua:uaa&ma“La&lmsaUﬂaUﬂaumau?aaamu LW‘S’]“’ﬂ’]‘Jﬂ\flﬂua’lﬁlﬁJ“’ﬂ’ﬂMHmLHEIL\ma\WIuIN’J’I
mamuusamumlm waomummmmmLUﬂTaaﬂumvaum WSoulu namauunuLaz mwma&mnaumau%

aamumnmo

£

4151504 sTuNvllaiu1saringn Arulay Arasn U1 luld
NWSINUTEN

uangme: lnansatuilldanusaiUineuns
usauandny wndulilfsuaysailuatudnual

Disclaimer apply | wti1 4/4

WEALTH a1allkancuadwaiadu Wealth Connex

MannsLel
CON #  Available on the

(7 UO&00 NEX | @ AppStore

GETITON
‘ }/“ Google Play




	Slide 1
	Slide 2
	Slide 3
	Slide 4

