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Momentum Trading -
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Name KCE24C2005A Implied 90.00% S DWW Bid Price(THE) *
Volatility 16-Apr-2020  17-Apr-2020  20-Apr-2020  21-Apr-2020  22-Apr-2020
15.60 0.16 0.15 0.14 0.14 0.13
Underlying KCE Delta 22.90%
15.50 0.15 0.15 0.14 0.13 0.13
Type Call Listing Date 18-Nov-2019 15.40 0.15 0.14 013 013 012
15.30 0.14 0.14 0.12 0.12 0.12
Strike 20.075 Last Trading Date 29-May-2020
15.20 0.14 0.13 0.12 0.11 0.11
Conversion Ratio  4.00192 Expire 04-Jun-2020 15.10 0.13 0.13 0.1 0.1 0.1
ga:e)(MaturLty 15.00 0.12 0.12 0.1 0.10 0.10
ate
14.90 0.12 0.11 0.10 0.10 0.10
Moneyness -24.28% OTM outstanding (15- 1,328,500 14.80 0.11 0.11 0.10 0.09 0.09
Apr-2020) .
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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 826.5 -16.9 43 -55 201 -11 13 828.89 828.60 830.44 0.02% 1.75% -1.88 -2.39
S50K20 824.0 -17.4 55 0 73 19 42 829.69 828.73 834.69 0.38% 1.75% -4.38 -5.69
S50M20 824.0 -17.1 199248 0 222965 0 74 829.57 827.89 838.39 1.04% 1.75% -4.38 -5.57
S50U20 817.6 -17.3 12357 -809 13419 -82 166 827.33 823.56 847.10 2.03% 1.75% -10.78 -9.73
S50720 816.4 -17.4 2356 -591 6193 120 257 820.62 814.79 851.24 3.08% 1.75% -11.98 -4.22
S50H21 811.4 -16.8 1244 -391 1088 87 348 816.61 808.71 858.08 3.24% 1.75% -16.98 -5.21
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFJ20 26650 -220 87 36 869 55 13 26737 26728 26787 -87.45 1.75%
GFM20 26740 -170 51 -34 756 2 74 26816 26761 27100 -75.60 1.75%
GFQ20 26710 -300 15 -11 374 20 134 26892 26794 27407 -182.46 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1722.10 -10.00 14113 -6079 14779 -1945 74 1723.87
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 32.68 -0.05 13 32.76 -0.05
USDK20 32.61 -0.13 42 32.84 -0.12
USDM20 32.62 -0.14 74 32.92 -0.11
usbu20 32.63 -0.14 166 33.16 -0.10
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yiwnnanniwd Aiude loss e @wmw) enadudguasninades (Market Maker) uazdpanlumagyusasinbaywus (Derivative Warrants) uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,
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Remark : FSS's Chairman is a TRUE'’s director.
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