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market open winifu lisiuae market call .
Name CPN24C2007A Implied 90.00% Undertying Bid® DW Bid Price(THE) *
Vo[at'llity 28-Apr-2020 29-Apr-2020 30-Apr-2020 05-May-2020 07-May-2020
50.50 040 040 039 036 035
Underlying CPN Delta 23.00%
50.25 039 039 038 035 034
Type Call Listing Date 06-Jan-2020 50.00 038 038 037 034 033
49.75 037 037 036 034 032
Strike 77.188 Last Trading Date  31-Jul-2020
49.50 037 036 036 033 032
Conversion Ratio  6.71640 Expire 05-Aug-2020 49.25 036 035 035 032 031
Date(Maturity 49,00 035 034 034 031 030
Date)
48.75 034 034 033 030 0.29
Moneyness -35.87% OTM outstanding (27- 2,547,500 48.50 0.33 0.33 0.32 0.30 0.29
Apr-2020) .
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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
S50J20 846.4 7.1 14 -56 186 -8 1 848.44 848.42 848.56 0.02% 1.75% -2.00 -2.04
S50K20 844.4 7.1 8 0 102 1 30 849.36 848.66 853.02 0.38% 1.75% -4.00 -4.96
S50M20 845.5 5.0 120203 0 235645 0 62 849.42 847.98 856.99 1.04% 1.75% -2.90 -3.92
S50U20 839.5 52 8067 -3747 13613 97 154 847.40 843.82 866.19 2.03% 1.75% -8.90 -7.90
S50720 838.1 5.2 1323 -702 5921 -4 245 840.83 835.13 870.72 3.08% 1.75% -10.30 -2.73
S50H21 833.3 5.7 485 -570 1352 -48 336 836.76 828.95 877.77 3.24% 1.75% -15.10 -3.46
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 26580 -130 12 -150 642 -209 1 26344 26344 26348 235.52 1.75%
GFM20 26650 -150 37 -97 699 -100 62 26422 26377 26656 228.48 1.75%
GFQ20 26700 -200 1 -69 316 -36 122 26497 26409 26960 202.69 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1720.70 -15.40 9892 -6532 12641 -1932 62 1712.71
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 3251 0.06 1 32.46 0.05
USDK20 32.50 0.04 30 32.53 0.05
USDM20 32.47 0.04 62 32.62 0.02
usbu20 32.46 0.01 154 32.85 0.01

April 28, 2020 10 | Page



év" Chart Insight _, “PINANS'

ALWAYS A ST

o Fo o ao o a o > o o ao o A o & o o & & o a4 . a4 . o4 Y . = a o 1 Y Y o o % < o r

DISCLAIMER: Mgauadudisarilasuisnuanning fiwde lass s1ia @mow) “ussn deysfiidnnglunsnuaduiigniarduuuiugmwasundedayaiieimiensdeidanuingeiie uszsanugndes stnalsianuuisnlisusesmnagnassasuduuesdayadinann deysuazanadiuiidnngedlusonu

o & a a a_ & A 'Y rY v . o a o I cd o a & v & a “ oo e & o & & Ao M e o - v e o Py ) PR oA .
avuftenaiinauowuas uily wiariudaldanaanmlaghideudalinnusimih visnliienudszasdneangmiaimulidamu  sanudianiemonannindaanunnglunenuaivi nanasenldldsuleiunsaeuununianauamannindmadeysnunngudadula v5¥nishisufazeudeain
- d4a X o0 o - « o Aﬁl e Py o - o o A . o a
Fomola g Mifaduannmabhdayaniernuiulunsnuaivitldldlihnsdladow damuasnudaysuscdfaauAfiaaisaunaulunsdadulanmu

a o nnniv < 4 r o & o o o o < wAVL.z ¢ o o o ¥ o a L & - . M wa o g P o o o ea 4 o
vidnasnudvindludayauszanaiuiunngaglunsnuadvil dadliflabhdayauszanaiulunsnuaduitlulss:lond dasen daudas v shaenusamiaisunidemmsmawliimmuaniannsdm laolildsuaugnaduaoansaldnesanuidndmih measmulundimindlanudos daamuais

AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwd Aide loss e @wmw) enadudguasninades (Market Maker) uazgeanlumagyusasinbaywus (Derivative Warrants) Uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,

PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA Wz SET50 Future lasuSuny snasamuniinnzdvamanningdnsdedans daiu dnasmu
) a o oa & o a. a o o . o a

mwmmrma:Laumlwmaa’ﬁmumaa'lummyuﬂma'ﬂﬁakbwu{mnm’maumw'laaw_m

winog: UszmunssunavessSennanning g lass sinia @wnow) drssduniadunssuniesn ny AasUaistu e (mTw)

Remark : FSS's Chairman is a TRUE'’s director.
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