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market open winifu lisiuane market call .
Name BJC24C2006A Implied 105.00% Underlying Bid* DW Bid Price(THB) *
Volatility 08-Apr-2020  09-Apr-2020  10-Apr-2020  13-Apr-2020  14-Apr-2020
. 42.00 0.73 0.73 0.72 0.70 0.69
Underlying BJC Delta 46.26%
41.75 0.72 0.71 0.71 0.69 0.68
Type Call Listing Date 06-Jan-2020 41.50 0.70 0.70 0.69 0.67 0.67
. . 41.25 0.69 0.68 0.68 0.66 0.65
Strike 48.824 Last Trading Date 30-Jun-2020
41.00 0.67 0.67 0.66 0.64 0.64
Conversion Ratio  8.18126 Expire 03-Jul-2020 4075 0.66 0.65 0.65 063 0.62
Date(Maturity
40.50 0.65 0.64 0.63 0.62 0.61
Date)
40.25 0.63 0.63 0.62 0.60 0.60
Moneyness -16.02% OTM outstanding (07' 0 40.00 062 0.61 061 0.59 0.58
Apr-2020) .
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Crude Oil (WTI) Shipping Index
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Spot Gold daily
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B USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50J20 823.6 60.6 201 154 247 -49 21 826.24 825.77 828.73 0.02% 1.75% -1.82 -2.64
S50K20 821.5 60.4 32 0 45 10 50 826.97 825.84 832.91 0.38% 1.75% -3.92 -5.47
S50M20 822.2 60.5 290765 0 235075 0 82 826.74 824.88 836.47 1.04% 1.75% -3.22 -4.54
S50U20 816.0 60.6 15330 3074 13029 -649 174 824.32 820.38 844.98 2.03% 1.75% -9.42 -8.32
S50720 814.6 60.1 4587 1862 6004 5 265 817.45 811.46 848.91 3.08% 1.75% -10.82 -2.85
S50H21 809.2 59.9 1490 883 740 143 356 813.42 805.37 855.69 3.24% 1.75% -16.22 -4.22
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 25800 510 260 80 884 54 21 25682 25667 25759 118.32 1.75%
GFM20 25850 580 177 71 685 -23 82 25757 25699 26059 93.28 1.75%
GFQ20 25860 510 81 45 304 41 142 25831 25731 26355 29.48 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1654.50 46.60 11840 -3415 22105 -2699 82 1652.41
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 32.73 -0.22 21 32.85 -0.06
USDK20 32.75 -0.19 50 32.92 -0.04
USDM20 32.76 -0.23 82 33.01 -0.03
uSbu20 32.72 -0.26 174 33.25 -0.07
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Remark : FSS's Chairman is a TRUE'’s director.
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