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BEM : BEM24C2008A
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Name BEM24C2008A Implied 80.00% Underlying Bid* DW Bid Price(THB) *
Volatility 13-Apr-2020  14-Apr-2020  15-Apr-2020  16-Apr-2020  17-Apr-2020
8.55 0.58 0.8 0.58 0.58 058
Underlying BEM Delta 73.43%
8.50 0.58 057 057 057 057
Type Call Listing Date 07-Apr-2020 8.45 057 057 0.56 0.56 0.56
8.40 0.56 0.56 0.56 0.55 0.55
Strike 6.950 Last Trading Date 31-Aug-2020
8.35 0.55 0.55 0.55 0.55 0.54
Conversion Ratio  4.21100 Expire 03-Sep-2020 830 0.54 054 0.54 0.54 0.54
g:::;Maturtty 8.25 0.53 053 0.53 0.53 0.53
8.20 0.52 052 0.52 0.52 0.52
Moneyness 20.14% ITM outstanding (12' 523,000 8.15 051 0.51 051 051 051
Apr-2020) .
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g COMMODITY MARKET
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’ Gold Futures

| Spot Gold 4 hours
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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
S50J20 827.8 131 79 -46 222 5 16 829.63 829.27 831.54 0.02% 1.75% -1.20 -1.83
S50K20 826.1 11.1 28 0 55 11 45 830.40 829.38 835.77 0.38% 1.75% -2.90 -4.30
S50M20 826.3 12.4 156191 0 204571 0 77 830.24 828.49 839.42 1.04% 1.75% -2.70 -3.94
S50U20 820.4 12.6 10886 -5070 13574 169 169 827.93 824.09 848.08 2.03% 1.75% -8.60 -7.53
S50720 818.9 125 1980 -2269 6073 27 260 821.15 815.24 852.15 3.08% 1.75% -10.10 -2.25
S50H21 813.3 12.2 911 -976 878 22 351 817.12 809.15 858.97 3.24% 1.75% -15.70 -3.82
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A fE
GFJ20 26330 320 11 -3 770 0 16 26237 26226 26297 92.88 1.75%
GFM20 26380 310 36 33 649 0 77 26314 26258 26604 66.21 1.75%
GFQ20 26470 330 3 -3 348 6 137 26389 26291 26906 80.79 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1704.80 28.80 2479 -17726 13299 -6498 77 1692.95
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 32.65 -0.18 16 32.74 -0.05
USDK20 32.67 -0.12 45 32.82 -0.03
USDM20 32.68 -0.13 77 32.90 -0.02
usbu20 32.70 -0.07 169 33.14 0.00
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Remark : FSS's Chairman is a TRUE'’s director.
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