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Momentum Trading

FINANSIA
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Volatility 05-May-2020  07-May-2020  08-May-2020  11-May-2020 12-May-2020
11.80 0.07 007 0.07 007 007
Underlying BTS Delta 28.81%
1170 0.07 007 0.07 0.06 0.06
Type Call Listing Date 21-Nov-2019 11.60 0.06 0.06 0.06 0.06 0.06
1150 0.06 0.06 0.06 0.05 0.05
Strike 12.896 Last Trading Date  31-Jul-2020
11.40 005 0.05 005 0.05 005
Conversion Ratio 645745 Expire 05-Aug-2020 11.30 0.05 0.05 0.05 0.05 0.04
ga:e)(Matu rity 11.20 0.05 0.04 0.04 0.04 0.04
ate
1110 0.04 0.04 0.04 0.04 0.04
Moneyness -11.60% OTM outstanding (04- 466,000 11.00 0.04 0.04 0.04 0.03 0.03
May-2020) .
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Crude Oil (WTI) Shipping Index
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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 871.6 13.0 30 18 130 15 23 874.51 873.96 877.40 0.02% 1.75% -1.96 -2.91
S50M20 872.5 14.8 116023 0 240091 2374 55 875.36 874.05 882.27 0.38% 1.75% -1.06 -2.86
S50N20 867.1 12.9 25 0 48 0 86 875.02 872.96 885.83 1.04% 1.75% -6.46 -7.92
S50U20 866.7 14.9 8856 661 13931 27 147 872.57 869.06 891.05 2.03% 1.75% -6.86 -5.87
S50720 865.0 14.7 2542 729 5881 -30 238 865.98 860.29 895.89 3.08% 1.75% -8.56 -0.98
S50H21 860.3 15.0 1463 779 1577 162 329 861.83 853.95 903.17 3.24% 1.75% -13.26 -1.53
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
GFM20 26450 110 135 49 542 0 55 26189 26149 26395 261.15 1.75%
GFQ20 26480 50 85 25 711 -9 115 26264 26182 26696 216.01 1.75%
GFV20 26580 180 30 3 331 37 177 26342 26215 27007 238.36 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1721.20 10.20 17237 8213 14831 2393 55 1703.09
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 32.37 -0.04 23 3241 0.02
USDM20 32.34 -0.08 55 32.49 -0.01
USDN20 32.33 -0.07 86 32.57 -0.02
usbu20 32.36 -0.09 147 32.73 0.01
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PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA Wz SET50 Future lasuSuiny anasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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