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Interest Value Premium Volatility Gearing
S50U18C1075 59.90 29.90 279 2690 58.44 1.46 1134.90 0.00 18.03% 17.72
c
-§ S50U18C1100 31.80 19.30 789 1,488 33.44 -1.64 1131.80 0.00 0.00% 33.54
8' S50U18C1125 17.20 13.60 1948 2,698 8.44 8.76 1142.20 0.01 13.94% 40.71
3 S50U18C1150 7.30 5.90 3,037 4,508 0.00 7.30 1157.30 0.02 15.61% 50.75
S50U18C1175 2.40 1.50 862 3,373 0.00 240 1177.40 0.04 16.22% 63.31
S50U18P1075 2.50 -4.10 1942 6,662 0.00 2.50 1072.50 -0.05 22.06% -47.55
.5 S50U18P1100 4.50 -9.20 1434 2,881 0.00 4.50 1095.50 -0.03 18.40% -49.21
8‘ S50U18P1125 13.40 -16.80 941 2,959 0.00 13.40 1111.60 -0.02 19.79% -34.91
E S50U18P1150 27.50 -24.10 478 1,948 16.56 10.94 1122.50 -0.01 20.50% -25.99
S50U18P1175 48.00 -30.90 35 262 41.56 6.44 1127.00 -0.01 23.76% -18.21
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Name KTC24C1810A Implied Volatility  120.00% Underlying Bid* DW Bid Price(THE) *
14-Sep-2018  17-Sep-2018  18-Sep-2018  19-Sep-2018  20-Sep-2018
Underlying KTC Delta 3.40% 33.50 0.06 0.04 0.04 0.04 0.04
Type Call Listing Date 10-May-2018 33.25 005 004 004 004 003
33.00 0.05 0.04 0.04 0.03 0.03
Strike 78.540 Last Trading Date  31-Oct-2018 . . o~ "~ - -
Conversion Ratio  3.59971 Expire 05-Nov-2018 32.50 0.05 0.04 003 003 003
Date(Maturity 32.25 0.04 0.03 0.03 0.03 0.03
Date)
32.00 0.04 0.03 0.03 0.03 0.03
Moneyness -141.66% OTM outstanding (13- 2,655,600 7 s Qe e e e
Sep-2018) 3150 0.04 0.03 0.03 0.02 0.02
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical

q Vol. Days to Div. Fund o Premium
Series Settle Change Change Ol Change d X Basis .
Contracts Delivery Theoretical  Lower Upper Yield Rate Discount
S50U18 1129.4 31.0 211406 54811 261885  -10087 13 1133.86 1133.56  1136.08 0.00 1.50% -4.04 -4.46
S50Vv18 1128.0 32.0 45 -3 1519 6 46 1134.67 1133.60  1142.52 0.01 1.50% -5.44 -6.67
S50X18 1127.0 31.0 23 -1 146 16 76 1135.42 1133.65  1148.40 0.01 1.50% -6.44 -8.42
S50718 1128.3 30.8 35717 13411 55615 -1382 104 1135.80 1133.38  1153.56 0.01 1.50% -5.14 -7.50
S50H19 1125.8 31.0 3852 2139 7255 -310 195 1131.81 1127.26 1165.11 0.02 1.50% -7.64 -6.01
S50M19 1121.1 31.6 1620 346 4430 27 286 1123.14 1116.48 1171.98 0.03 1.50% -12.34 -2.04
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts €UVerY  Theoretical Lower Upper tscoun
GFV18 18750 60 232 83 2182 73 46 18676 18658 18805 74.42 1.50%
GFZ18 18790 60 94 70 2111 3 104 18720 18680 19012 69.99 1.50%
GFG19 18860 60 2 1 139 2 166 18768 18704 19234 92.50 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDuU18 32.63 -0.18 13 32.62 0.05
uSDV18 32.64 -0.11 46 32.70 0.06
USDX18 32.60 -0.11 76 32.78 0.02
USDz18 32.56 -0.17 104 32.85 -0.02
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