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Crude Oil (WTI)

WTI SPOT daily
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Market Summary & Theoretical Price

Series Settle
S50K20 891.8
S50M20 908.6
S50N20 905.0
S50U20 903.9
S50Z20 902.3
S50H21 897.9
Series Settle

GFM20 25430

GFQ20 25530

GFV20 25600

Series
GOM20
Series

USDK20
USDM20
USDN20
UsSDU20

Change

0.0
-3.6
-1.0
-3.1
-3.3
-3.3

Change

-120
-130
-130

Settle

1715.70

Vol Vol
Contracts  Change
71 0
174607 0
76 0
30218 7186
3937 1164
1272 98
Vol Vol
Contracts  Change
25 -7
6 5
6 -26
Change
-14.50
Settle
31.87
31.25
31.17
31.25

SET50 Index Futures

ol ol Days to Theoretical
Change  Delivery Theoretical Lower
0 0 -21 913.58 914.11
203349 12481 11 914.87 914.59
375 0 42 915.24 914.18
36621 4253 103 913.77 911.19
7909 118 194 908.03 903.16
3861 63 285 903.85 896.71
S50K20
ol ol Days to Theoretical
Change  Delivery  Theoretical Lower
542 0 11 25589 25581
748 13 71 25662 25613
341 13 133 25738 25645
Gold Online Futures
Cor\lﬁzcts Vol Change ol
8532 -4157 10453
USD Futures
Ol Change Days to Delivery
0.00 -21
0.15 11
0.02 42
0.17 103

I?'w. Fund Basis Pl:emium

Upper Yield Rate Discount

910.82 0.02% 1.75% -22.73 -21.82

916.31 0.38% 1.75% -5.89 -6.27

920.76 1.04% 1.75% -9.49 -10.24

927.32 2.03% 1.75% -10.59 -9.87

933.54 3.08% 1.75% -12.19 -5.73

941.34 3.24% 1.75% -16.59 -5.95

Prc.emium / Risk Free Rate
Upper Discount
25629 -158.71 1.75%
25923 -132.28 1.75%
26228 -138.31 1.75%

Ol Change Days to Delivery Theoretical
-3981 1 1728.88
Theoretical Basis

31.09 0.73
31.17 0.11
31.24 0.03
31.39 0.11
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