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S50219C1050 8.00 -13.20 866
5 S50219C1075 1.40 -4.60 895
S S50219C1100 0.30 -0.90 324
chg S50719C1125 0.10 -0.20 527
S50719C1150 0.10 0.00 3
S50Z19P1050 6.30 4.10 1287
i S50Z19P1075 25.00 13.30 339
= S50Z19P1100 48.20 16.60 33
g S50Z19P1125 74.10 18.60 8
S50Z19P1150 98.30 17.70 12
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Open Intrinsic Time Break
Interest Value Value Even
2823 0.00 8.00 1058.00
5744 0.00 1.40 1076.40
8,204 0.00 0.30 1100.30
8,164 0.00 0.10 1125.10
5,177 0.00 0.10 1150.10
5651 0.16 6.14 1043.70
3,438 25.16 -0.16 1050.00
2,671 50.16 -1.96 1051.80
676 75.16 -1.06 1050.90
2,386 100.16 -1.86 1051.70

SET50 Long .
Cost  Profit/Loss
Index S50Z19C1 G0
1000 -75 11 -11
1025 -50 11 -11
1050 -25 11 -11
1075 0 11 -11
1100 25 11 14
1125 50 11 39
1150 75 11 64
1175 100 11 89
1200 125 11 114
All -in- Implied Effective
: . Delta )
Premium Volatilit y Gearing
0.01 11.48% 0.51 66.35
0.03 12.47% 0.13 97.58
0.05 14.85% 0.03 105.84
0.07 17.70% 0.01 101.95
0.10 22.54% 0.01 82.10
-0.01 9.15% -0.49 -82.46
0.00 6.99% -0.98 -41.08
0.00 0.00% -1.00 -21.04
0.00 0.00% -1.00 -14.02
0.00 0.00% -1.00 -10.51
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Health Care Services

Level 1 Level 2 Health Care Services
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BCH :BCH24C2003A

BANGKOK CHAIN HOSPITAL PUBLIC COMPANY
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Name

Underlying

Type
Strike

Conversion Ratio

Moneyness

an 0608131519212327 no

BCH24C2003A

BCH

Call

17.827

4.22333

-6.32% OTM

0509111317192325 wn

0408101517212428 nw
Implied
Volatility
Delta

Listing Date
Last Trading Date
Expire
Date(Maturity

Date)

outstanding (17 -
Dec-2019)

0608121418202226 on

42.00%

43.39%
23-Aug-2019
31-Mar-2020

03-Apr-2020

476,400
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Underlying Bid* DW Bid Price(THB) *
18-Dec-2019 19-Dec-2019 20-Dec-2019 23-Dec-2019  24-Dec-2019
17.10 0.29 0.29 0.29 0.28 0.28
17.00 0.28 0.28 0.28 0.27 0.27
16.90 0.27 0.27 0.27 0.26 0.26
16.80 0.26 0.26 0.26 0.25 0.25
16.70 0.25 0.25 0.25 0.24 0.24
16.60 0.24 0.24 0.24 0.23 0.23
16.50 0.23 0.23 0.23 0.22 0.22
16.40 0.22 0.22 0.22 0.21 0.21
16.30 0.21 0.21 0.21 0.20 0.20
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Crude Oil (WTI) Shipping Index
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