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Name BTS24C2007A Implied 38.00% Underlying Bid" AL AR )
Volatility 27-Mar-2020 30-Mar-2020 31-Mar-2020 01-Apr-2020  02-Apr-2020
. 9.20 0.01 0.01 0.01 0.01 0.01
Underlying BTS Delta 6.15%
9.15 0.01 0.01 0.01 0.01 0.01
Type Call Listing Date 21-Nov-2019 9.10 001 0.01 0.01 0.01 001
. . 9.05 0.01 0.01 0.01 0.01 0.01
Strike 13.066 Last Trading Date 31-Jul-2020
9.00 0.01 0.01 0.01 0.01 0.01
Conversion Ratio  6.54279 Expire 05-Aug-2020 8.95 001 0.01 001 001 001
Date(Maturity
8.90 0.01 0.01 0.01 0.01 0.01
Date)
8.85 0.01 0.01 0.01 0.01 0.01
Moneyness -31.12% OTM outstanding (26' 4,038,600 8.80 0.01 0.01 0.01 0.01 0.01
Mar-2020)
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Market Summary & Theoretical Price

FINANSIA

SET50 Index Futures

series setle Change ML ouel O o be mmeoretiol Lo AP
Theoretical Lower Upper
S50H20 737.7 13.8 221101 -75661 171435 -34440 3 737.68 737.62 738.00 0.02% 1.75% 0.12 0.02
S50J20 731.3 12.3 122 0 240 34 33 738.49 737.83 741.99 0.38% 1.75% -6.28 -7.19
S50K20 730.3 10.7 21 0 42 0 62 738.47 737.22 745.05 1.04% 1.75% -7.28 -8.17
S50M20 729.2 11.7 210149 40796 203110 22605 94 737.05 735.15 747.02 2.03% 1.75% -8.38 -7.85
S50U20 722.5 11.6 9791 -1263 10794 410 186 732.58 728.82 752.31 3.08% 1.75% -15.08 -10.08
S50U20 722.5 13.2 5086 997 5732 548 277 729.24 723.64 758.63 3.24% 1.75% -15.08 -6.74
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 25100 -50 211 196 1143 164 33 25139 25117 25258 -39.30 1.75%
GFM20 25110 -100 130 115 637 100 94 25213 25148 25552 -102.71 1.75%
GFQ20 25200 -100 19 12 662 17 154 25285 25179 25841 -84.91 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1599.20 -16.70 1512 251 2151 -1361 3 1621.85
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH20 32.67 -0.16 3 32.57 0.11
uSDJ20 32.76 -0.04 33 32.65 0.20
USDK20 32.75 -0.02 62 32.72 0.19
USDM20 32.63 -0.17 94 32.81 0.07
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Remark : FSS's Chairman is a TRUE'’s director.
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