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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
S50N19 1147.3 2.3 5 -24 562 0 13 1143.30 1142.90 1145.44 0.02% 1.75% 4.70 4.00
S50Q19 1146.3 2.2 9 6 20 2 43 1144.44 1143.10 1151.51 0.38% 1.75% 3.70 1.86
S50U19 1138.9 -2.7 141130 -30203 322284 -7875 72 1144.20 114195 1156.03 1.04% 1.75% -3.70 -5.30
S50719 1139.4 -2.6 10958 -2788 31788 88 163 1141.17 1136.07  1167.96 2.03% 1.75% -3.20 -1.77
S50H20 1135.6 -2.3 1469 -421 6785 -161 254 1132.02 1124.07  1173.77 3.08% 1.75% -7.00 3.58
S50M20 1132.1 -2.5 417 -194 2882 45 348 1126.37 1115.47 1183.56 3.24% 1.75% -10.50 5.73
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
GFQ19 20830 150 138 52 1423 48 43 20693 20668 20820 137.31 1.75%
GFV19 20880 140 45 20 959 -16 105 20754 20695 21066 125.93 1.75%
GFZ19 20930 130 31 5 176 -23 163 20811 20719 21296 118.50 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1424.80 10.30 9588 -317 26435 3520 72 1410.36
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 13 30.94 -0.14
USDQ19 30.86 0.10 43 31.02 -0.05
USDU19 30.81 0.15 72 31.09 -0.10
uUsbZz19 30.82 0.02 163 31.31 -0.09
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