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TQM CORPORATION PUBLIC COMPANY LIMITED daily
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DW

CRC :CRC24C2101A

CENTRAL RETAIL CORPORATION PUBLIC COMPANY
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Volatility
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Underlying Bid* DW Bid Price(THB) *
01-Oct-2020 02-Oct-2020 05-Oct-2020 06-Oct-2020  07-Oct-2020

26.75 0.13 0.13 0.12 0.12 0.12
26.50 0.12 0.12 0.12 0.12 0.11
26.25 0.12 0.12 0.11 0.11 0.11
26.00 0.11 0.11 0.11 0.10 0.10
25.75 0.11 0.10 0.10 0.10 0.10
25.50 0.10 0.10 0.10 0.09 0.09
25.25 0.10 0.09 0.09 0.09 0.09
25.00 0.09 0.09 0.09 0.08 0.08
24.90 0.09 0.09 0.08 0.08 0.08
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Crude Oil (WTI)

WTI SPOT daily
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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 0.0 71 0 0 0 -126 776.40 779.09 762.24 0.02% 1.75% 110.70 115.36
S50M20 875.3 0.0 50159 0 0 0 -94 778.30 780.32 767.74 0.38% 1.75% 94.29 97.05
S50N20 856.3 0.0 77 0 0 0 -63 780.10 781.45 773.03 1.04% 1.75% 75.24 76.20
S50U20 794.8 0.0 39907 0 0 0 -2 781.07 781.11 780.85 2.03% 1.75% 13.70 13.69
S50720 778.6 -15.3 205170 39505 388233 15160 89 778.53 776.62 788.53 3.08% 1.75% -2.46 0.07
S50H21 774.7 -14.7 18454 11368 13911 746 180 775.32 771.47 795.54 3.24% 1.75% -6.36 -0.62
S50K20
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFM20 285:?965 0 211 0 542 0 -94 28229 28302 27846 -2260.10 1.75%
GFQ20 2(?59(?2 0 183 0 490 0 -34 28311 28337 28172 670.14 1.75%
GFV20 28410 50 74 7 303 0 28 28395 28373 28509 15.19 1.75%
Gold Online Futures
Series Settle Change Cor:’t::\cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 0.00 7623 0 3082 0 -94 1880.47
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -126 31.26 0.29
USDM20 30.93 0.00 -94 31.34 -0.66
USDN20 31.38 0.00 -63 31.42 -0.20
usbu20 31.70 0.00 -2 31.58 0.12
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Remark : FSS's Chairman is a TRUE'’s director.
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