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Name BEM24C2008A Implied 80.00% Undertying Bid® DW Bid Price(THE) *
Volatility 30-Apr-2020  05-May-2020  07-May-2020  08-May-2020  11-May-2020
9.60 0.78 0.77 0.77 0.77 0.77
Underlying BEM Delta 81.89%
9.55 0.77 0.76 0.76 0.76 0.76
Type Call Listing Date 07-Apr-2020 9.50 0.76 075 0.75 0.75 0.75
9.45 0.75 0.74 0.74 0.74 0.74
Strike 6.881 Last Trading Date 31-Aug-2020
9.40 0.74 0.73 0.73 0.73 0.73
Conversion Ratio  4.16910 Expire 03-Sep-2020 9.35 0.73 0.72 0.72 0.72 0.72
ga:e)(Maturtty 9.30 072 071 071 071 071
ate
9.25 0.71 0.71 0.70 0.70 0.70
Moneyness 36.61% ITM outstanding (29- 110,700 9.20 0.70 0.70 0.69 0.69 0.69
Apr-2020) .
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Market Summary & Theoretical Price

SET50 Index Futures

e setfe Change ML Mool O Dt i fendsams femim
Theoretical Lower Upper
S50K20 858.6 12 115 28 858.77 858.11 862.22 0.02% 1.75% 0.97 -0.17
S50M20 857.7 115505 237717 60 859.56 858.15 866.96 0.38% 1.75% 0.07 -1.86
S50N20 854.2 47 43 91 859.15 857.01 870.37 1.04% 1.75% -3.43 -4.95
S50U20 851.8 8195 13904 152 856.63 853.06 875.38 2.03% 1.75% -5.83 -4.83
S50720 850.3 1813 5911 243 850.04 844.33 880.01 3.08% 1.75% -7.33 0.26
S50H21 845.3 684 1415 334 845.94 838.09 887.14 3.24% 1.75% -12.33 -0.64
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM20 26340 86 542 60 26412 26369 26640 -72.47 1.75%
GFQ20 26430 60 720 120 26488 26402 26943 -58.23 1.75%
GFV20 26400 27 294 182 26567 26435 27256 -166.52 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1711.00 9024 12438 60 1715.24
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 3241 28 32.47 0.01
USDM20 32.42 60 32.55 0.02
USDN20 32.40 91 32.63 0.00
usbu20 32.45 152 32.79 0.05
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Remark : FSS's Chairman is a TRUE'’s director.
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