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Momentum Trading
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Swing Trading
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- USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change COX; tcts Change ol Change Il)):l)i’;:r‘; . Theoredical YIT:{d I;L::: Basis ';':::;:::
Theoretical Lower Upper
S50217 1134.4 -1.9 70588 -20411 127621 -65489 0 1136.92 1136.92  1136.92 0.00 0.02 -2.52 -2.52
S50F18 1133.0 -6.7 9 -20 67 7 33 1138.45 1137.68  1144.11 0.00 0.02 -3.92 -5.45
S50G18 1131.9 -1.9 12 6 17 3 61 1136.31 1134.89  1146.76 0.02 0.02 -5.02 -4.41
S50H18 1134.5 -2.0 146158 15125 290800 41018 92 1130.67 1128.52  1146.43 0.04 0.02 -2.42 3.83
S50M18 1133.5 -1.7 3810 1991 6743 553 182 1112.49 1108.23  1143.67 0.06 0.02 -3.42 21.01
S50U18 1130.9 -1.6 804 307 4646 93 273 1075.10 1068.72  1121.87 0.09 0.02 -6.02 55.80
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::::t/ Risk Free Rate
Theoretical Lower Upper
GFz17 19800 -140 21 -52 2562 -21 0 20059 20059 20059 -259.13 0.02
GFG18 20120 140 115 30 1850 64 61 20109 20084 20294 10.59 0.02
GFJ18 20150 160 139 122 854 -8 120 20158 20109 20521 -8.05 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDz17 32.81 0.07 0 32.77 0.04
USDF18 32.79 0.11 33 32.86 0.02
USDG18 32.72 0.01 61 32.93 -0.05
USDH18 32.80 0.11 91 33.01 0.03
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