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BGRIM : BGRI24C2004A
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Name BGRI24C2004A Implied 52.00% Underlying Bid" AL AR )
Volatility 28-Feb-2020  02-Mar-2020  03-Mar-2020  04-Mar-2020  05-Mar-2020
. 4875 0.27 0.26 0.26 0.26 0.25
Underlying BGRIM Delta 52.34%
4850 0.26 0.25 0.25 0.25 0.24
Type Call Listing Date 18-Nov-2019 48.25 025 0.24 0.24 024 024
. . 48.00 0.24 0.23 0.23 0.23 0.23
Strike 48.330 Last Trading Date  30-Apr-2020
4175 0.23 0.23 0.22 0.22 0.22
Conversion Ratio  16.53000 Expire 08-May-2020 4750 0.23 022 022 021 021
Date(Matu rlty 47.25 0.22 0.21 0.21 0.21 0.21
Date)
47.00 0.21 0.20 0.20 0.20 0.20
Moneyness -1.20% OTM outstanding (27' 732,700 46.75 0.20 0.20 0.19 0.19 0.19
Feb-2020)
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Crude Oil (WTI) Shipping Index
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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
S50G20 939.6 17.3 74 -6 0 -37 -1 938.73 938.75 938.59 0.02% 1.75% 0.80 0.84
S50H20 932.6 13.7 363244 0 360092 8003 28 939.76 939.04 943.54 0.38% 1.75% -6.17 -7.16
S50J20 926.8 125 72 0 104 0 61 939.88 938.32 948.12 1.04% 1.75% -11.97 -13.08
S50M20 926.3 135 33546 -3936 39575 1828 122 937.89 934.75 954.36 2.03% 1.75% -12.47 -11.59
S50U20 920.5 12.8 7843 -2097 12518 883 214 931.45 925.95 960.35 3.08% 1.75% -18.27 -10.95
S50U20 919.3 12.1 3726 -1265 5406 265 305 927.08 919.24 968.27 3.24% 1.75% -19.47 -7.78
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFG20 S oo% 1770390 257 76 506 1190 1 24768 24769 24765 94.59 1.75%
GFJ20 24930 -230 332 -20 887 48 61 24842 24801 25059 88.00 1.75%
GFM20 25000 -230 78 -46 405 -28 122 24914 24832 25349 85.56 1.75%
Gold Online Futures
Series Settle Change Cor:’t:;cts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1652.20 -3.80 33887 -7677 92925 638 28 1649.72
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDG20 31.79 -0.11 -1 31.63 0.16
USDH20 31.63 -0.20 28 31.70 0.00
USDJ20 31.64 -0.24 61 31.78 0.01
USDM20 31.58 -0.24 122 31.94 -0.05
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AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwg Aide loss na @wmw) enadudguasninadas (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 WAz SET50 Future lasuuiny anasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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