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GPSC : GPSC24C2011A

GLOBAL POWER SYNERGY PUBLIC COMPANY daily
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Name GPSC24C2011A Implied 72.00%
Volatility

Underlying GPSC Delta 35.34%

Type Call Listing Date 15-Jun-2020

Strike 98.130 Last Trading Date  30-Nov-2020

Conversion Ratio  11.67000 Expire 03-Dec-2020
Date(Maturity
Date)

Moneyness -22.81% OTM outstanding (21- 100,400

Jul-2020)
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Underlying Bid* DW Bid Price(THB) *

22-Jul-2020 23-Jul-2020 24-Jul-2020 27-Jul-2020 29-Jul-2020
76.75 0.57 0.56 0.56 0.55 0.54
76.50 0.56 0.56 0.55 0.54 0.53
76.25 0.55 0.55 0.54 0.53 0.52
76.00 0.54 0.54 0.54 0.52 0.52
75.75 0.54 0.53 0.53 0.52 0.51
75.50 0.53 0.53 0.52 0.51 0.50
75.25 0.52 0.52 0.51 0.50 0.49
75.00 0.51 0.51 0.51 0.49 0.49
74.75 0.51 0.50 0.50 0.49 0.48
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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 -55 901.85 903.22 894.70 0.02% 1.75% -12.45 -10.09
S50M20 875.3 0.0 50159 0 0 0 -23 903.43 904.00 900.44 0.38% 1.75% -28.86 -28.08
S50N20 903.6 13.6 10 0 395 0 8 904.35 904.15 905.39 1.04% 1.75% -0.61 -0.75
S50U20 902.4 16.8 139183 -2526 246841 2601 69 903.73 902.02 912.71 2.03% 1.75% -1.81 -1.33
S50220 900.3 16.4 15751 959 17703 790 160 898.94 894.97 919.75 3.08% 1.75% -3.91 1.36
S50H21 896.4 16.6 2391 1014 6121 -139 251 894.95 888.73 927.59 3.24% 1.75% -7.81 1.45
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:?9688 0 211 0 542 0 -23 27829 27847 27737 -1860.58 1.75%
GFQ20 27490 100 93 -5 490 0 37 27910 27881 28058 -419.56 1.75%
GFV20 27530 120 3 -5 567 -70 99 27992 27917 28389 -462.38 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 -23 1857.48
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -55 31.38 0.35
USDM20 30.93 0.00 -23 31.46 -0.59
USDN20 31.69 -0.13 8 31.54 0.17
uSbu20 31.68 -0.14 69 31.69 0.16
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Remark : FSS's Chairman is a TRUE'’s director.
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