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Momentum Trading
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CBG : CBG24C2008A
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Volatility 10-Apr-2020  13-Apr-2020  14-Apr-2020  15-Apr-2020  16-Apr-2020
. 7025 037 036 036 035 035
Underlying CBG Delta 25.88%
70.00 036 035 035 035 034
Type Call Listing Date 09-Mar-2020 69.75 036 035 034 034 034
. . 69.50 035 034 034 034 033
Strike 103.000 Last Trading Date 31-Aug-2020
69.25 035 034 033 033 033
Conversion Ratio  11.45000 Expire 03-Sep-2020 69.00 034 033 033 032 032
Date(Maturity
68.75 033 032 032 032 032
Date)
68.50 033 032 032 031 031
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Crude Oil (WTI) Shipping Index
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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 be mmeoretiol Lo AP
Theoretical Lower Upper
S50J20 814.7 0.3 125 37 217 -28 19 817.21 816.78 819.44 0.02% 1.75% -1.77 -2.51
S50K20 815.0 2.6 20 0 44 2 48 817.94 816.87 823.58 0.38% 1.75% -1.47 -2.94
S50M20 813.9 1.4 254799 0 209773 0 80 817.74 815.95 827.14 1.04% 1.75% -2.57 -3.84
S50U20 807.8 1.6 15956 2177 13405 -197 172 815.39 811.55 835.59 2.03% 1.75% -8.67 -7.59
S50720 806.4 1.3 4249 1113 6046 -8 263 808.65 802.76 839.53 3.08% 1.75% -10.07 -2.25
S50H21 801.1 0.7 1887 1050 856 26 354 804.67 796.75 846.24 3.24% 1.75% -15.37 -3.57
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 26010 220 14 -32 770 -4 19 26034 26021 26105 -24.07 1.75%
GFM20 26070 240 3 -46 649 31 80 26110 26053 26409 -40.14 1.75%
GFQ20 26140 260 6 2 342 80 140 26185 26085 26709 -44.96 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1676.00 20.60 20205 9154 19797 -582 80 1681.44
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 32.83 0.03 19 32.72 0.16
USDK20 32.79 -0.01 48 32.79 0.12
USDM20 32.81 0.00 80 32.88 0.14
usbu20 32.77 0.00 172 33.12 0.10
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Remark : FSS's Chairman is a TRUE'’s director.
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