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Name HMPR24C2008A |mp|.l..e§ 100.00% Underlying Bid* DW Bid Price(THB) *
Volatility
20-Aug-2020  21-Aug-2020  24-Aug-2020  25-Aug-2020  26-Aug-2020
Underlying HMPRO Delta 77.06% 15.70 0.42 041 039 038 038
15.60 0.40 0.39 0.38 0.37 0.36
Type Call Listing Date O7—Apr—2020 15.50 0.39 0.38 0.36 0.35 0.35
Strike 13.662 Last Trading Date 31-Aug-2020 1549 037 037 035 034 033
15.30 0.36 0.35 0.33 0.32 0.32
Conversion Ratio 5.64685 Expire O3-Sep—2020 15.20 0.35 0.34 032 0.31 0.30
Date(Maturity
15.10 033 033 0.30 0.30 0.29
Date)
15.00 0.32 0.31 0.29 0.28 0.27
Moneyness 11.99% ITM outstanding (19- O 14.90 0.31 0.30 028 027 096
Aug-2020) -
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Crude Oil (WTI)
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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 -84 847.18 849.14 836.91 0.02% 1.75% 41.19 44.58
S50M20 875.3 0.0 50159 0 0 0 -52 848.91 850.12 842.55 0.38% 1.75% 24.78 26.44
S50N20 856.3 0.0 77 0 0 0 -21 850.22 850.71 847.65 1.04% 1.75% 5.73 6.08
S50U20 845.8 -20.0 205806 55477 301755 3176 40 850.31 849.38 855.20 2.03% 1.75% -4.77 -4.51
S50220 843.5 -19.3 18869 4818 23638 -199 131 846.51 843.46 862.54 3.08% 1.75% -7.07 -3.01
S50H21 840.2 -19.2 2887 428 6823 35 222 842.86 837.69 870.02 3.24% 1.75% -10.37 -2.66
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM20 285:?9688 0 211 0 542 0 -52 28916 28957 28699 -2947.19 1.75%
GFQ20 29580 -160 398 216 490 0 8 28999 28993 29033 580.57 1.75%
GFV20 29580 -230 203 64 934 267 70 29086 29030 29377 494.40 1.75%
Gold Online Futures
Series Settle Change Cor:::c:;cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 0.00 7623 0 3082 0 -52 1936.68
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -84 31.20 0.46
USDM20 30.93 0.00 -52 31.28 -0.49
USDN20 31.38 0.00 -21 31.36 -0.03
uSbu20 31.23 0.09 40 31.51 -0.18
20 August 2020 9 | Page
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Remark : FSS's Chairman is a TRUE'’s director.
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