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PTG ENERGY PUBLIC COMPANY LIMITED daily
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PTTGC : PTTG24C2008A

PTT GLOBAL CHEMICAL PUBLIC COMPANY
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Name PTTG24C2008A
Underlying PTTGC

Type Call

Strike 46.320

Conversion Ratio  16.00000

Moneyness 5.25% ITM

Implied
Volatility

Delta
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Underlying Bid* DW Bid Price(THB) *

11-Jun-2020 12-Jun-2020 15-Jun-2020 16-Jun-2020  17-Jun-2020

49.75 0.68 0.67 0.66 0.66 0.65
49.50 0.67 0.66 0.65 0.65 0.64
49.25 0.66 0.65 0.64 0.64 0.63
49.00 0.65 0.64 0.63 0.63 0.62
48.75 0.64 0.63 0.62 0.62 0.61
48.50 0.63 0.62 0.61 0.61 0.60
48.25 0.62 0.61 0.60 0.60 0.59
48.00 0.61 0.60 0.59 0.59 0.59
47.75 0.60 0.59 0.58 0.58 0.58
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Crude Oil (WTI)

WTI SPOT daily
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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 0.0 71 0 0 0 -14 949.40 949.76 947.49 0.02% 1.75% -58.27 -57.64
S50M20 950.6 11.3 173968 0 200259 -1417 18 950.67 950.20 953.13 0.38% 1.75% 0.57 -0.07
S50N20 945.0 12.0 47 0 409 0 49 950.94 949.66 957.63 1.04% 1.75% -5.03 -5.94
S50U20 944.7 11.1 19026 -6198 27571 17 110 949.23 946.37 964.26 2.03% 1.75% -5.33 -4.53
S50720 943.6 11.4 3192 -630 7045 -115 201 943.07 937.84 970.54 3.08% 1.75% -6.43 0.53
S50H21 939.7 11.4 1281 -923 3382 -118 292 938.71 931.11 978.61 3.24% 1.75% -10.33 0.99
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 25480 30 30 -34 542 0 18 25482 25469 25548 -1.68 1.75%
GFQ20 25500 0 5 -26 723 -36 78 25555 25501 25841 -54.92 1.75%
GFV20 25630 60 1 -78 325 -58 140 25631 25533 26143 -0.60 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1719.20 9.90 17276 7162 15406 1228 18 1734.18
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -14 30.88 0.95
USDM20 31.14 -0.21 18 30.96 0.23
USDN20 31.15 -0.26 49 31.03 0.24
USDU20 31.18 -0.20 110 31.18 0.27
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Remark : FSS's Chairman is a TRUE'’s director.
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