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s SET50 Index Futures
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Momentum Trading WAYS A 3TE0 Avea
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Name EA24C2008A Implied 95.00% Undertying Bid® DW Bid Price(THE) *
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39.00 045 0.44 0.44 043 043
Underlying EA Delta 39.30%
38.75 0.44 043 043 043 042
Type Call Listing Date 23-Apr-2020 3850 043 042 0.42 042 041
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Strike 52.140 Last Trading Date 31-Aug-2020
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’ Gold Futures
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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 851.3 5.9 28 12 196 2 5 854.29 854.18 854.91 0.02% 1.75% -2.79 -2.99
S50K20 849.3 5.9 11 0 90 4 34 855.18 854.38 859.36 0.38% 1.75% -4.79 -5.88
S50M20 850.6 9.2 155205 0 232334 0 66 855.19 853.64 863.29 1.04% 1.75% -3.49 -4.59
S50U20 844.5 9.1 12294 -506 12752 -176 158 853.05 849.36 872.46 2.03% 1.75% -9.59 -8.55
S50720 843.0 9.0 2165 -104 5898 -84 249 846.34 840.51 876.93 3.08% 1.75% -11.09 -3.34
S50H21 838.4 9.2 1584 433 1284 93 340 842.24 834.28 884.00 3.24% 1.75% -15.69 -3.84
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
GFJ20 26550 370 212 175 908 190 5 26543 26539 26562 7.11 1.75%
GFM20 26630 330 105 17 755 26 66 26621 26573 26872 9.50 1.75%
GFQ20 26710 370 135 100 430 114 126 26697 26605 27178 13.16 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1734.20 27.40 13660 -898 15527 120 66 1728.71
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 32.28 -0.04 5 3241 -0.12
USDK20 32.34 -0.10 34 32.48 -0.06
USDM20 32.34 0.01 66 32.57 -0.06
usbu20 32.33 -0.04 158 32.81 -0.07
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Remark : FSS's Chairman is a TRUE'’s director.
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