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Volatility
21-Jul-2020 22-Jul-2020 23-Jul-2020 24-Jul-2020 27-Jul-2020
Underlying IJMT Delta 48.67% 29.50 036 036 036 035 035
29.25 0.35 0.35 0.35 0.34 0.34
Type Call Listing Date 20-Jul-2020 29.00 0.34 0.34 0.34 0.33 0.33
Strike 32.630 Last Trading Date  30-Nov-2020 2875 033 033 033 032 032
28.50 0.32 0.32 0.32 0.31 0.31
Conversion Ratio 12.51700 Expire 03-Dec-2020 28.25 0.31 0.31 0.31 0.31 0.30
Date(Maturity
28.00 0.30 0.30 0.30 0.30 0.29
Date)
27.75 0.29 0.29 0.29 0.29 0.28
Moneyness -12.66% OTM outstanding (20- 3,166,500 2750 028 028 028 028 027
Jul-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
S50K20 891.8 0.0 71 0 0 0 -54 887.76 889.08 880.85 0.02% 1.75% 1.72 4.00
S50M20 875.3 0.0 50159 0 0 0 -22 889.31 889.84 886.49 0.38% 1.75% -14.69 -13.96
S50N20 890.0 -2.3 5 0 395 0 9 890.20 889.98 891.35 1.04% 1.75% -0.04 -0.20
S50U20 885.6 -2.8 141709 14603 244240 -2797 70 889.56 887.86 898.52 2.03% 1.75% -4.44 -3.96
S50220 883.9 -2.5 14792 1473 16913 -327 161 884.82 880.89 905.43 3.08% 1.75% -6.14 -0.92
S50H21 879.8 2.7 1377 -255 6260 17 252 880.88 874.74 913.14 3.24% 1.75% -10.24 -1.08
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM20 285:?965 0 211 0 542 0 -22 27375 27392 27288 -1406.35 1.75%
GFQ20 27390 200 98 18 490 0 38 27454 27425 27604 -64.02 1.75%
GFV20 27410 190 8 =77 637 60 100 27535 27460 27930 -125.49 1.75%
Gold Online Futures
Series Settle Change Cor:::c:;cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 0.00 7623 0 3082 0 -22 1814.16
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -54 31.61 0.12
USDM20 30.93 0.00 -22 31.69 -0.82
USDN20 31.82 0.11 9 31.77 0.07
uSbu20 31.82 0.10 70 31.92 0.07
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Remark : FSS's Chairman is a TRUE'’s director.
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