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QA Report : Warrant Focus Tuesday, 24 November 2020
Warrant Exe. Price Exe. Ratio Volatility ~ Time Left
Stock
(M.Shares) (Baht) (1:X) (%) (Year) Expiry Date  Exercise Period
BCPG-W1 89.30 8.00 1 35.61 1.92 25-Oct-22 20 Apr 21, 20 Jul 21, 20 Oct 21, 20 Jan 22, 20 Apr 22

Underlying Black Scholes
(Baht) (Baht)
13.90 6.4
14.00 6.49
14.10 6.58
14.20 6.67
14.30 6.77
14.40 6.86
14.50 6.95
14.60 7.04
14.70 713
14.80 7.22
14.90 7.32

BCPG-W2 89.30 8.00 1 35.61 2.92 25-Oct-23 20 Jan 23, 20 Apr 23, 20 Jul 23, 20 Oct 23

Underlying Black Scholes
(Baht) (Baht)
13.90 6.81
14.00 6.9
14.10 6.99
14.20 7.08
14.30 717
14.40 7.26
14.50 7.35
14.60 7.44
14.70 7.53
14.80 7.62
14.90 7.71
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