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Name BBL24C2009A Implied 60.00% Underlying Bid* DW Bid Price(THB) *

Volatility
27-May-2020  28-May-2020  29-May-2020  01-Jun-2020  02-Jun-2020
Underlying BBL Delta 37.37% 99.75 034 034 034 033 033
99.50 034 034 033 033 033
Type Call Listing Date 07-May-2020 99.25 034 033 033 032 032
Strike 118.240 Last Trading Date  30-Sep-2020 2900 033 033 033 032 032
98.75 033 032 032 032 031
Conversion Ratio 22.76500 Expire 05-Oct-2020 98.50 032 0.32 032 0.31 0.31
Date(Maturity
98.25 032 032 031 031 031
Date)
98.00 032 031 031 030 030
Moneyness -16.48% OTM outstanding (25- 25,500 9775 0.31 0.31 0.31 0.30 0.30
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Suii 26 w.a. 2020 Institution 2834 3497 663 -4336
nasnu SPDR Asn1sfionasm Foreign 3325 4142 -817 109627
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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 888.0 10.9 22 -19 120 0 1 888.57 888.55 888.70 0.02% 1.75% -0.53 -0.57
S50M20 886.8 10.6 120561 0 234176 -1296 33 889.63 888.83 893.85 0.38% 1.75% -1.73 -2.83
S50N20 886.7 14.4 5 0 410 0 64 889.64 888.08 897.82 1.04% 1.75% -1.83 -2.94
S50U20 880.8 10.6 12108 3533 20153 881 125 887.68 884.64 903.65 2.03% 1.75% -7.73 -6.88
S50220 878.8 9.8 2299 937 6225 287 216 881.54 876.28 909.14 3.08% 1.75% -9.73 -2.74
S50H21 874.8 10.9 1343 482 2364 -122 307 877.39 869.92 916.63 3.24% 1.75% -13.73 -2.59
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFM20 26160 -120 205 190 542 0 33 25981 25958 26104 178.68 1.75%
GFQ20 26270 -110 55 54 864 183 93 26056 25990 26403 214.06 1.75%
GFV20 26350 -150 70 59 347 46 155 26133 26023 26711 216.95 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1727.00 -7.50 17222 11200 19408 6258 33 1715.46
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.90 -0.10 1 31.87 0.04
USDM20 31.89 -0.08 33 31.95 0.03
USDN20 31.91 -0.05 64 32.03 0.05
usbu20 31.90 -0.06 125 32.18 0.04
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Remark : FSS's Chairman is a TRUE'’s director.
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