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S50219C1050 8.70 -1.00 806 2646 0.00 8.70 1058.70 0.01 11.01% 0.46 55.80
c
.g S50219C1075 2.40 -0.70 940 5493 0.00 2.40 1077.40 0.03 12.23% 0.17 72.27
8‘ S50219C1100 0.60 -0.30 405 7,743 0.00 0.60 1100.60 0.05 13.50% 0.05 83.63
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§ S50Z19P1075 31.00 0.50 362 3,486 27.98 3.02 1044.00 0.00 14.00% -0.80 -27.05
3‘ S50Z19P1100 54.40 1.60 88 2,686 52.98 1.42 1045.60 0.00 17.54% -0.90 -17.30
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S50219P1150 103.80 2.60 - 2,404 102.98 0.82 1046.20 0.00 26.36% -0.95 -9.55
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GLOBAL: GLOB24C2005A

SIAM GLOBAL HOUSE PUBLIC COMPANY LIMITED daily
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Name BCP24C2004A Implied 37.00% Underlying Bid* DW Bid Price(THB) *
Volatility 09-Dec-2019  11-Dec-2019  12-Dec-2019  13-Dec-2019  16-Dec-2019
. 26.00 0.06 0.06 0.06 0.06 0.05
Underlying BCP Delta 15.00%
25.75 0.05 0.05 0.05 0.05 0.05
Type Call Listing Date 23-Sep-2019 25.50 0.05 0.05 0.05 0.05 0.05
] . 25.25 0.05 0.04 0.04 0.04 0.04
Strike 32.775 Last Trading Date  30-Apr-2020
25.00 0.04 0.04 0.04 0.04 0.04
Conversion Ratio  9.85000 Expire 08-May-2020 24.90 0.04 0.04 0.04 0.04 0.04
Date(Maturity
24.80 0.04 0.04 0.04 0.04 0.04
Date)
24.70 0.04 0.04 0.04 0.04 0.03
Moneyness -23.72% OTM Outstanding (08' 238,000 24.60 0.04 0.03 0.03 0.03 0.03

Dec-2019)
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Crude Oil (WTI) Newcastle Coal
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’ Gold Futures
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