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market open winifu lisiuane market call .
Name ADVA24C2006A Implied 38.00% Underlying Bid* DW Bid Price(THB) *
Volatility 03-Feb-2020  04-Feb-2020  05-Feb-2020  06-Feb-2020  07-Feb-2020
. 209.00 030 030 030 030 030
Underlying ADVANC Delta 51.75%
208.00 029 029 029 029 029
Type Call Listing Date 24-Dec-2019 207.00 028 028 0.8 0.28 0.8
] . 206.00 028 028 027 027 027
Strike 209.710 Last Trading Date 30-Jun-2020
205.00 027 027 027 027 026
Conversion Ratio  67.10000 Expire 03-Jul-2020 204.00 0.26 0.26 0.26 026 0.26
Date(Maturity
203.00 025 025 025 0.25 0.25
Date)
202.00 025 025 0.24 024 024
Moneyness -2.25% OTM outstanding (02' 1 ,007,000 201.00 024 0.24 024 024 024
Feb-2020)
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Crude Oil (WTI) Newcastle Coal
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen el Lo AP
Theoretical  Lower Upper
S50G20 1015.2 -8.1 18 17 14 3 24 1019.24 1018.57 1022.75 0.02% 1.75% -2.88 -4.04
S50H20 1013.2 -5.7 157117 0 338157 2350 53 1020.11 1018.63 1027.87 0.38% 1.75% -4.88 -6.91
S50J20 1014.7 -5.4 27 0 25 0 86 1019.78 1017.38 1032.38 1.04% 1.75% -3.38 -5.08
S50M20 1009.8 -5.7 14956 -2023 34477 1106 147 1016.93 1012.83 1038.46 2.03% 1.75% -8.28 -7.13
S50U20 1004.6 -5.6 3006 932 11011 722 239 1009.21 1002.55 1044.21  3.08% 1.75% -13.48 -4.61
S50U20 1003.2 -5.6 942 -90 4209 223 330 1004.37 995.16 1052.69 3.24% 1.75% -14.88 -1.17
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 23480 10 148 109 1111 3 24 23547 23532 23628 -67.19 1.75%
GFJ20 23480 -80 20 10 578 -27 86 23617 23562 23908 -137.11 1.75%
GFM20 23560 -60 29 24 292 20 147 23686 23591 24183 -125.90 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1586.30 -0.80 21237 4377 67648 -470 53 1591.37
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDG20 31.14 0.06 24 31.23 -0.03
USDH20 31.14 0.04 53 31.31 -0.03
uSDJ20 31.08 -0.06 86 31.39 -0.09
USDM20 31.07 0.04 147 31.54 -0.10
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Remark : FSS's Chairman is a TRUE'’s director.
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