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TU : TU24C2011A
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Name TU24C2011A Impll,efl 60.00% Underlying Bid* DW Bid Price(THB) *
Volatility
23-Jul-2020 24-Jul-2020 27-Jul-2020 29-Jul-2020 30-Jul-2020
Underlying TU Delta 40.15% 135.00 0.63 063 0.62 0.61 0.61
134.50 0.63 0.62 0.61 0.60 0.60
Type Call Listing Date 03-Jul-2020 134.00 0.62 0.61 0.60 0.60 0.59
Strike 15.480 Last Trading Date  30-Nov-2020 13350 oot oot 0.0 09 0.8
133.00 0.60 0.60 0.59 0.58 0.58
Conversion Ratio 4.40000 Expire 03-Dec-2020 132.50 0.59 0.59 0.58 057 057
Date(Maturity
132.00 0.59 0.58 0.57 0.56 0.56
Date)
131.50 0.58 0.57 0.56 0.56 0.55
Moneyness -14.08% OTM outstanding (28- 957,100 131.00 057 057 0.56 0.55 0.55
Jul-2020) -
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Crude Oil (WTI)

WTI SPOT daily
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’ Gold Futures

Spot Gold
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BUISU BUIAL
1930 1860 1965 1980
Contracts Long Short Net YTD
Institution 8916 8540 376 -2457
Jui 28 n.A. 2020 Foreign 17336 19600 -2264 84809
Ao SPDR Gaviasr 18.11 6iu Local 19969 18081 1888 75273
Puaniszeiu 1,243.12611
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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 -62 872.93 874.41 865.12 0.02% 1.75% 16.26 18.83
S50M20 875.3 0.0 50159 0 0 0 -30 874.51 875.23 870.74 0.38% 1.75% -0.15 0.84
S50N20 877.0 -12.4 18 0 372 0 1 875.52 875.49 875.64 1.04% 1.75% 1.50 1.48
S50U20 872.4 -12.4 148082 -11460 253620 8195 62 875.08 873.60 882.89 2.03% 1.75% -3.10 -2.68
S50220 871.0 -12.1 16096 102 19372 490 153 870.62 866.95 889.89 3.08% 1.75% -4.50 0.38
S50H21 867.2 -12.1 2084 87 6214 -42 244 866.78 860.93 897.51 3.24% 1.75% -8.30 0.42
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 -30 29257 29281 29130 -3287.95 1.75%
GFQ20 28570 170 66 -9 490 0 30 29341 29317 29468 -771.08 1.75%
GFV20 28590 170 37 16 565 0 92 29428 29354 29816 -838.17 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 -30 1954.74
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -62 31.33 0.38
USDM20 30.93 0.00 -30 31.41 -0.56
USDN20 31.77 0.07 1 31.49 0.28
uSbu20 31.69 -0.04 62 31.64 0.20
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Remark : FSS's Chairman is a TRUE'’s director.
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