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-40
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Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 83.80 -2.20 4 292 87.93 -4.13 1108.80 0.00 0.00% 1.00 12.46
c
.g S50M19C1050 61.00 0.20 2 536 62.93 -1.93 1111.00 0.00 0.00% 1.00 17.28
8' S50M19C1075 39.70 -0.30 35 1688 37.93 1.77 1114.70 0.00 4.54% 0.97 27.27
3 S50M19C1100 20.30 -0.70 284 5,546 12.93 7.37 1120.30 0.01 6.34% 0.70 38.15
S50M19C1125 8.50 -0.30 383 5,872 0.00 8.50 1133.50 0.02 7.05% 0.38 49.87
S50M19P1025 1.10 0.00 110 3161 0.00 1.10 1023.90 -0.08 12.19% -0.05 -46.97
,5 S50M19P1050 240 -0.20 244 4181 0.00 240 1047.60 -0.06 11.23% -0.10 -44.76
8‘ S50M19P1075 5.40 -0.10 236 6,386 0.00 5.40 1069.60 -0.04 10.47% -0.20 -40.56
é S50M19P1100 11.40 -0.30 161 4,589 0.00 11.40 1088.60 -0.02 9.69% -0.36 -35.56
S50M19P1125 24.00 -0.50 95 1,993 12.07 11.93 1101.00 -0.01 9.91% -0.58 -26.96
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Momentum Trading
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Swing Trading
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Name TASC24C1908A Implied Volatility 52.00% Underlying Bid* DW Bid Price(THE) *
26-Apr-2019 29-Apr-2019 30-Apr-2019 02-May-2019  03-May-2019
H [o)
Underlying TASCO Delta 48.49% 1790 062 061 061 0.60 0.60
Type Call Listing Date 25-Feb-2019 1780 0.60 09 09 08 08
17.70 0.59 058 057 057 057
Strike 18.743 Last Trading Date = 30-Aug-2019 P e " - - -
Conversion Ratio ~ 3.06984 Expire 04-Sep-2019 1750 055 05 054 054 053
Date(Maturity 17.40 0.54 0.53 0.53 0.52 0.52
Date)
17.30 052 051 0.51 0.51 0.50
Moneyness -6.63% OTM outstanding (25- 89,200 1748 o=l U=y o=y e e
Apr-2019) 17.10 0.49 048 0.48 0.48 0.47
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’ Gold Futures
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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
S50J19 1112.0 0.6 17 9 251 -1 3 1113.09 1113.00 1113.57 0.02% 1.75% -0.93 -1.09
S50K19 1111.0 0.6 0 -1 325 0 34 1114.35 1113.31 1119.79 0.38% 1.75% -1.93 -3.35
S50M19 1108.9 -0.1 85737 -25402 317855 3730 62 1114.27 1112.38 1124.20 1.04% 1.75% -4.03 -5.37
S50U19 1104.7 -0.2 5413 -929 18186 149 154 1111.62 1106.92  1136.27 2.03% 1.75% -8.23 -6.92
S50719 1104.7 0.0 456 -1029 6009 100 245 1102.99 1095.52 1142.21 3.08% 1.75% -8.23 1.71
S50H20 1101.5 -0.2 231 -261 2899 31 336 1097.66 1087.42 1151.45 3.24% 1.75% -11.43 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
GFJ19 19490 110 97 -75 686 -161 1 19473 19473 19476 16.96 1.75%
GFM19 19580 100 116 11 732 -36 62 19530 19497 19704 50.01 1.75%
GFQ19 19620 90 69 53 326 54 125 19589 19522 19939 31.19 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1283.70 3.30 5869 2633 15018 957 62 1281.98
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDJ19 31.86 0.00 3 32.06 -0.19
USDK19 32.07 0.09 34 32.14 0.02
USDM19 32.04 0.05 63 32.21 -0.01
USbu19 32.05 0.10 154 32.44 0.00
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