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Momentum Trading
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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
S50K20 856.0 -8.9 32 18 116 -9 13 856.64 856.33 858.24 0.02% 1.75% -0.11 -0.64
S50M20 855.1 -8.9 134690 0 256832 1712 45 857.56 856.50 863.10 0.38% 1.75% -1.01 -2.46
S50N20 845.2 -14.8 5 0 58 0 76 857.38 855.59 866.73 1.04% 1.75% -10.91 -12.18
S50U20 848.6 -8.8 8508 270 17325 239 137 855.21 852.00 872.08 2.03% 1.75% -7.51 -6.61
S50Z20 847.7 -8.7 1571 90 5674 -52 228 849.00 843.65 877.07 3.08% 1.75% -8.41 -1.30
S50H21 842.7 -9.0 491 -376 1766 37 319 844.96 837.48 884.24 3.24% 1.75% -13.41 -2.26
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 26250 280 44 -31 542 0 45 26431 26398 26601 -180.60 1.75%
GFQ20 26330 290 18 -64 711 -16 105 26506 26431 26905 -176.47 1.75%
GFV20 26260 140 3 2 300 -35 167 26585 26464 27218 -324.87 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1721.60 15.40 14963 542 15234 231 45 1733.49
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 32.08 0.00 13 32.11 0.00
USDM20 32.11 0.03 45 32.19 0.03
USDN20 32.10 0.02 76 32.27 0.02
usbu20 32.10 0.02 137 32.43 0.02
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Remark : FSS's Chairman is a TRUE'’s director.
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