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Momentum Trading
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Name TU24C2006A Implied 46.00% Underlying Bid" AL AR )
Volatility 27-Feb-2020  28-Feb-2020  02-Mar-2020  03-Mar-2020  04-Mar-2020
. 15.60 043 043 042 042 042
Underlying TU Delta 50.47%
15.50 0.4 041 0.4 040 040
Type Call Listing Date 06-Jan-2020 15.40 0.40 0.40 039 039 039
] . 1530 039 038 038 038 037
Strike 15.760 Last Trading Date 30-Jun-2020
15.20 037 037 037 036 036
Conversion Ratio  3.78000 Expire 03-Jul-2020 15.10 036 036 035 035 035
Date(Maturity
15.00 035 034 034 034 034
Date)
14.90 033 033 033 032 032
Moneyness -3.55% OTM outstanding (26' 170,300 14.80 032 032 031 031 031
Feb-2020)
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@' COMMODITY MARKET

Crude Oil (WTI) Shipping Index
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’ Gold Futures
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B USD 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
S50G20 922.3 -43.0 80 42 37 4 0 917.49 917.49 917.49 0.02% 1.75% 4.81 4.81
S50H20 918.9 -43.2 386888 0 352089 -957 29 918.49 917.76 922.32 0.38% 1.75% 1.41 0.41
S50J20 914.3 -44.0 97 0 94 0 62 918.60 917.04 926.78 1.04% 1.75% -3.19 -4.30
S50M20 912.8 -43.9 37482 7354 37747 -439 123 916.62 913.53 932.86 2.03% 1.75% -4.69 -3.82
S50U20 907.7 -44.4 9940 3527 11635 380 215 910.30 904.90 938.68 3.08% 1.75% -9.79 -2.60
S50U20 907.2 -43.8 4991 2206 5141 -6 306 906.03 898.34 946.41 3.24% 1.75% -10.29 1.17
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFG20 25040 90 181 130 696 52 0 24911 24911 24911 129.20 1.75%
GFJ20 25160 140 352 208 839 57 62 24985 24943 25207 175.15 1.75%
GFM20 25230 130 124 91 433 -1 123 25058 24974 25498 172.29 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1656.00 1.40 41564 9213 92287 14557 29 1649.29
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDG20 31.89 0.19 0 31.82 0.07
USDH20 31.83 0.17 29 31.89 0.01
uSDJ20 31.88 0.22 62 31.98 0.06
USDM20 31.82 0.22 123 32.13 0.00
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Remark : FSS's Chairman is a TRUE'’s director.
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