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Momentum Trading
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Swing Trading

CENTRAL RETAIL CORPORATION PUBLIC COMPANY
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PTTGC : PTTG24C2008A
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Name PTTG24C2008A Implied 150.00% Underlying Bid® L L)
Volatility 23-Apr-2020  24-Apr-2020  27-Apr-2020  28-Apr-2020  29-Apr-2020
36.00 0.60 0.60 0.59 0.59 0.58
Underlying PTTGC Delta 55.51%
35.75 0.59 0.59 0.58 0.58 057
Type Call Listing Date 09-Mar-2020 35.50 0.58 0.58 0.57 0.57 0.57
3525 0.57 057 0.56 0.56 0.56
Strike 46.320 Last Trading Date 31-Aug-2020
35.00 0.57 0.56 0.55 055 055
Conversion Ratio = 16.00000 Expire 03-Sep-2020 34.75 0.56 055 0.55 054 054
Date(Maturity 3450 0.55 0.55 0.54 0.53 0.53
Date)
34.25 0.54 054 053 053 052
Moneyness -24.44% OTM outstanding (22- 10,000 34.00 0.53 0.53 0.52 0.52 0.51
Apr-2020) .
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML guel. O e oo mheoretiol Lo AP
Theoretical Lower Upper
S50J20 845.4 8.5 16 -27 194 -2 6 849.05 848.91 849.78 0.02% 1.75% -3.41 -3.65
S50K20 843.4 8.5 14 0 86 0 35 849.93 849.11 854.20 0.38% 1.75% -5.41 -6.53
S50M20 841.4 5.9 200046 0 228577 0 67 849.92 848.36 858.10 1.04% 1.75% -7.41 -8.52
S50U20 835.4 6.1 12800 762 12928 275 159 847.77 844.08 867.19 2.03% 1.75% -13.41 -12.37
S50720 834.0 6.0 2269 443 5982 -31 250 841.08 835.26 871.60 3.08% 1.75% -14.81 -7.08
S50H21 829.2 6.2 1151 269 1191 45 341 836.99 829.06 878.63 3.24% 1.75% -19.61 -7.79
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFJ20 26180 270 37 -98 718 -122 6 26271 26267 26294 -91.03 1.75%
GFM20 26300 290 88 37 729 4 67 26348 26300 26601 -47.85 1.75%
GFQ20 26340 250 35 15 316 -10 127 26423 26332 26903 -83.40 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1706.80 26.70 14558 -2291 15407 -1272 67 1714.65
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 32.32 -0.15 6 32.34 -0.01
USDK20 32.44 -0.07 35 32.42 0.11
USDM20 32.33 -0.17 67 32.50 0.00
usbu20 32.37 -0.10 159 32.74 0.04
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Remark : FSS's Chairman is a TRUE'’s director.

April 23, 2020 11 | Page



