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Effective Gearing - 4.45 DW - STGTOIC2612A
Sensitivity : 068 Issuer : BLS

Time Decay (%) - -1.34% Type - Call
Implied Volatility : 7433% Underlying : STGT
Historical Volatility 1 42.26% (a5 of 31 Jul 26 Exercise Type - European
Moneyness : OTM / -28.81% Issue Amount (units) - 90,000,000
Delta : 29.46% Strike (THB) - 15100

All in Premium - 47.08% Ratio (DW:Underlying) : 430961 : 1
Intrinsic Value (THB) - 0.00 First Trading Date - 10 Jul 2026
Time Value (THB) - 017 Last Trading Date - 8 Dec 2026
QOutstanding - 0.00% Expiry Date - 14 Dec 2026
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