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CPALL, CPF, CPN, DTAC, EGCO, EPG, GL,
GLOBAL, GPSC, GUNKUL, HANA, ICHI, IFEC,
IRPC, ITD, IVL, JAS, KBANK, KCE, KTB, KTC,

DW Issuer Name DW Price Eff Gearing Sensitivity Implied Vol Time Decay (Baht) LH, LPN, MINT, MTLS, PLANB, PS, PTG, PTT,
CPFO1C1707A BLS 0.27 3.54 0.85 56.28% -0.0010 PTTEP. PTTGC. QH, ROBINS, RS, SAMART,
CPF06C1801A PTSEC 0.33 3.01 0.89 46.46% -0.0006

SAWAD, SCB, SCC, SIRI, SPALI, STEC, STPI,
CPF08C1708A ASPS 0.15 5.24 0.70 51.19% -0.0014
CPF11C1706A Ks 0.27 433 1.04 46.95% -0.0010 TASCO, THAI, THCOM, TMB, TOP, TPIPL,
CPF13C1705A Kl 0.21 405 0.76 66.14% -0.0015 TRUE, TTA, TTCL, UNIQ, VGI, WHA"
CPF13C1708A KGl 0.15 5.21 0.70 54.69% -0.0016
CPF16C1712A NS 0.37 2.46 0.81 69.05% -0.0009 Us:éné’ S"C]uﬁonua C|SA, CFA
CPF23C1802A SCBS 0.19 3.82 0.65 49.26% -0.0008 BUNIDEULNIIAS T - 025917
CPF24C1704A Fss 0.03 9.06 0.24 67.61% -0.0018 orasitre@asiaplus.coh
CPF27C1709A RHBS 0.24 3.58 0.7 56.09% -0.0010
CPF28C1705A MACQ 0.18 5.07 0.82 63.80% -0.0020 WUBE NNS1o60J
CPF42C1708A MBKET 0.24 3.73 0.80 62.04% -0.0014 lauNIdgudndInsYA : 052647
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