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ESSO (THAILAND) PUBLIC COMPANY LIMITED
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Name CKP24C2006A Implied 50.00% Ul B - e DN
Volatility 24-3an-2020  27-Jan-2020  28-Jan-2020  29-Jan-2020  30-Jan-2020
, 436 0.18 0.17 0.17 0.17 0.17
Underlying CKP Delta 22.78%
434 0.17 0.17 0.17 0.17 0.17
Type Call Listing Date 18-Dec-2019 432 0.17 0.16 0.16 0.16 0.16
) ) 430 0.16 0.16 0.16 0.16 0.16
Strike 5.800 Last Trading Date ~ 30-Jun-2020
428 0.16 0.16 0.15 0.15 0.15
Conversion Ratio 1.00000 Expire 03-Jul-2020 426 0.16 0.15 0.15 0.15 0.15
Date(Maturity
Date) 4.24 0.15 0.15 0.15 0.14 0.14
422 0.15 0.14 0.14 0.14 0.14
Moneyness -26.21% OTM outstanding (23 - 320,000 420 014 014 014 014 013
Jan-2020) %
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Bl USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Vol Vol ol Ol Da_ys to Theoretical D_iv. A Basis Pr_emium
Contracts Change Change Delivery Theoretical Lower Upper Yield Rate Discount
S50F20 1062.4 -0.7 32 3 352 -24 6 1063.14 1062.97 1064.06 0.02% 1.75% -0.44 -0.74
S50G20 1061.0 -4.0 4 0 19 2 34 1064.20 1063.21 1069.39  0.38% 1.75% -1.84 -3.20
S50H20 1058.5 -2.0 121237 0 338445 0 63 1064.14 1062.31 1073.77 1.04% 1.75% -4.34 -5.64
S50M20 1054.5 -2.2 9979 -3456 28021 190 157 1061.56 1056.99 1085.56 2.03% 1.75% -8.34 -7.06
S50U20 1048.8 -1.9 2052 2 8699 244 249 1053.20 104595 1091.26  3.08% 1.75% -14.04 -4.40
S50U20 1047.3 -2.3 552 19 2681 120 340 1048.09 1038.19 1100.07 3.24% 1.75% -15.54 -0.79
Gold Futures
. Vol Vol ol Days to Theoretical Premium / .
S SEUE etz Contracts Change el Change Delivery Theoretical Lower Upper Discount REAES REW
GFG20 22590 60 260 232 1094 190 34 22657 22636 22768 -67.33 1.75%
GFJ20 22650 80 26 25 527 11 96 22725 22665 23037 -74.57 1.75%
GFM20 22750 120 12 11 267 8 157 22791 22693 23302 -40.73 1.75%
Gold Online Futures
Series Settle Change Cor:{t?;cts Vol Change Ol Ol Change Days to Delivery Theoretical
GOH20 1563.70 -2.90 15353 10022 75869 2328 63 1565.33
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF20 30.52 0.16 6 30.51 0.03
USDG20 30.49 0.15 34 30.58 0.00
USDH20 30.47 0.16 63 30.65 -0.02
USDM20 30.42 0.14 157 30.88 -0.07
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Renar k : FSS3s Chairman is a TRUE3®s director.
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