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DW

PTTGC : PTTG24C2008A

PTT GLOBAL CHEMICAL PUBLIC COMPANY
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Name PTTG24C2008A |mp|.l..e§ 150.00% Underlying Bid* DW Bid Price(THB) *
Volatility
01-Jun-2020  02-Jun-2020  04-Jun-2020  05-Jun-2020  08-Jun-2020
Underlying PTTGC Delta 63.56% 4625 0.84 0.84 0.83 0.83 0.81
46.00 0.83 0.83 0.82 0.82 0.80
Type Call Listing Date 09-Mar-2020 45.75 0.82 0.82 0.81 0.81 0.79
Strike 46.320 Last Trading Date 31-Aug-2020 450 oot oet 080 080 078
45.25 0.80 0.80 0.79 0.79 0.77
Conversion Ratio 16.00000 Expire O3-Sep—2020 45.00 0.79 0.79 0.78 0.78 0.76
Date(Maturity
44.75 0.79 078 0.77 0.77 075
Date)
44.50 0.78 0.77 0.76 0.76 0.74
Moneyness -2.31% OTM outstanding (31- 126,500 4475 077 076 075 075 073
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Crude Oil (WTI)
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’ Gold 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 891.8 12.9 71 57 0 -114 -5 901.24 901.36 900.59 0.02% 1.75% -9.69 -9.48
S50M20 900.5 21.9 137887 0 234971 306 27 902.36 901.70 905.86 0.38% 1.75% -0.95 -1.86
S50N20 898.3 25.7 20 0 409 0 58 902.47 901.03 909.99 1.04% 1.75% -3.15 -4.17
S50U20 894.0 21.8 10395 909 20815 1752 119 900.63 897.69 916.06 2.03% 1.75% -7.45 -6.63
S50220 892.2 21.6 1980 279 6539 352 210 894.55 889.37 921.78 3.08% 1.75% -9.25 -2.35
S50H21 888.3 21.8 1423 640 2609 249 301 890.37 882.94 929.40 3.24% 1.75% -13.15 -2.07
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 26180 -110 38 -24 542 0 27 26193 26173 26294 -12.51 1.75%
GFQ20 26250 -110 41 -2 700 -12 87 26268 26205 26595 -17.76 1.75%
GFV20 26340 -90 22 9 360 37 149 26346 26239 26906 -5.52 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1739.60 1.20 11853 -7694 16898 -3138 27 1742.05
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.04 -5 31.62 0.24
USDM20 31.66 -0.18 27 31.70 0.03
USDN20 31.71 -0.13 58 31.78 0.08
UsSDU20 31.68 -0.17 119 31.93 0.05
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Remark : FSS's Chairman is a TRUE'’s director.
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