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(Uszna'lng) 3da damagaadaunuaiius 2566 Useiananilunisda su A(SCB41C2302A)
DERIVATIVE CALL WARRANTS ON SCB X PUBLIC COMPANY LIMITED ISSUED BY JPMORGAN SECURITIES
(THAILAND) LIMITED LAST TRADING IN FEBRUARY 2023 # A(SCB41C2302A)

naNNINEa1989 nuaiyua 13 waadi ang 1da (uvnu)
AayanAnNINEa1989 wuLuERIansaayalszand (56-1/56-DW)
2YRIUNTIUNIARFA
https://www.set.or.th/set/companyprofile.do?symbol=SCB&ssoPageld=4
AnwagNIsIEUaLNE Direct Listing
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analunisdia (Call Warrant) ang 126 Yu lu&ngesaden au Juasudtviuaany
(wuug i)

dasnsladninanuas 0.06667 (ludAuuandndaywus 15.00 vulana 1 yuaide)
s 11&nd 125.00 un (THB)
dnwarnsluang 1A3UTsUIUMNFIUAII LRI AUANNIWEAN9A (Cash Settlement) wiulnaun
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WRZLAUDANE

: a%eil 50,000,000 muae .
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Amanufuniuluadia (Historical
Volatility)

31.27% (zayasaunde 90 Ju Audan au Juil 29/09/2565)
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http://www.asco.or.th/uploads/upfiles/files/Assumption_27_09_2018(2).pdf
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AMsvininuasgguasnInARaY (*) : JAUAFAIWARAYATVINMSIRuadauasEUaNY TALNIMNITEMNTIAN
Lauasﬁauaumuamu (spread) luiAunmn 10 momseﬁamu

: finuauadauaviauame (Volume) ‘lusinan 20000 v

s vinvini'luuaani 80.0 % 2295 L'Jmsfiamﬂmmmuanmwm
: Wwvihnssuadaw@uans Wa DW 61n1 0.05 1n

* wuaﬂnnu mum“uiumum 2 .
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4.1 aundavaasludrdayuansansayiius (DW)
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asuldsunladsiamuas DW munnﬂaawmﬂﬂsums LU $1A7 U3a mmwumumamumaaa/mﬂuuaﬂmswumaao
m’mmaams*ﬁ’amwaowaomu‘lu DW (demand/supply) Foifu insAzasuaviensaduiindnniwaanofesinuiunIu
undiu a”aowa“lm"lm DW fiaudusiugetiuanulaans . 3

uananil DW Lﬂumswmsmnmumnmuauummnm Tagnnatgadidazay DW anag azdina Tudasnisanasuag
uamnm (Time Decay) mm‘:‘iumwumu grotfu DW m‘lnmumsun‘muma‘m uamna‘maa DW agfiuin TUuanaIat e
‘lun‘{mmvgaomuaa DW audviuasudviunaie uay DW figausiu Out of The Money (OTM) s1anuas DW agfiyamdu 0
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autdavann Leverage
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muamﬂuwamammummauamu vilndfilanaaglafunanauunuriaznanuludanigeninnisasulundaninaaisae
Taaas9 wn DW figanugiiu Out of The Money (0TM) HaINUSi Tan AUl uaINuisiTuIu

Effective gearing Lﬂummu,amam’mmstﬂauuuﬂmﬁmmaa DW mm.m'uamswmnﬂauuuﬂaos'\ﬂwamanmswnmaao
1ne Effective Gearing azuansaiusiuium iy an Effective  Gearing WwnAY 4 1 wanede Wasnazasmdnningaiede
wasull 1 % 371229 DW azl@suudlastiilseana 4 % vinlunasuiilamalananauuny viamanuludasigenin
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Tunsdliigaan DW lusunsaztisudusadiuaoainn1sladng wialuljifeadgaviadauladdivualu
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