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BANGKOK COMMERCIAL ASSET MANAGEMENT
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Name EGCO24C2009A Implied 85.00% S DW Bid Price(THB) *
Volatility 12-May-2020  13-May-2020  14-May-2020  15-May-2020 18-May-2020
274.00 0.81 081 0.80 0.80 0.78
Underlying EGCO Delta 45.45%
273.00 0.80 0.80 0.79 0.79 0.77
Type Call Listing Date 07-Apr-2020 272.00 0.79 0.79 0.78 0.78 0.76
271.00 0.78 078 0.77 0.77 075
Strike 331.430 Last Trading Date = 30-Sep-2020
270.00 0.77 077 0.76 0.76 075
Conversion Ratio  47.71300 Expire 05-Oct-2020 269.00 0.76 0.76 0.75 0.75 0.74
Date(Maturity 268.00 0.75 0.75 074 074 073
Date)
267.00 0.74 0.74 073 073 0.72
Moneyness -18.53% OTM outstanding (10- 1,480,100 266.00 0.73 0.73 0.73 0.72 0.71
May-2020) .
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B USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o be mmeoretiol Lo AP
Theoretical Lower Upper
S50K20 863.6 18.2 21 -14 121 3 16 864.98 864.60 866.96 0.02% 1.75% -0.72 -1.38
S50M20 859.4 141 137010 0 244756 -1443 48 865.88 864.74 871.84 0.38% 1.75% -4.92 -6.48
S50N20 859.1 18.1 4 0 52 0 79 865.65 863.78 875.47 1.04% 1.75% -5.22 -6.55
S50U20 852.8 13.7 8157 -1038 15579 34 140 863.39 860.08 880.80 2.03% 1.75% -11.52 -10.59
S50720 851.5 135 1930 530 5819 -151 231 857.04 851.57 885.76 3.08% 1.75% -12.82 -5.54
S50H21 846.9 13.9 815 238 1690 47 322 852.96 845.33 892.99 3.24% 1.75% -17.42 -6.06
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFM20 26060 -380 12 -6 542 0 48 26024 25989 26203 36.44 1.75%
GFQ20 26150 -360 11 -7 669 1 108 26098 26021 26502 51.75 1.75%
GFV20 26210 -460 11 6 323 13 170 26175 26055 26810 34.57 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1704.90 -20.70 9016 -6691 12313 -3298 48 1700.33
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 32.14 -0.14 16 32.24 -0.06
USDM20 32.16 -0.09 48 32.32 -0.04
USDN20 32.14 -0.16 79 32.40 -0.06
usbu20 32.18 -0.06 140 32.56 -0.02
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Remark : FSS's Chairman is a TRUE'’s director.
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