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Swing Trading
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Market Summary & Theoretical Price
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SET50 Index Futures

SR B UL COI::?&llCtS Cr:gge Ol Chgrllge IDDSi):?etr;) f Treories YDltle\id l;tgrtl: 2288 PDrlgcr:noISm
Theoretical Lower Upper
S50X19 1091.5 23.9 0 0 26 0 23 1093.77 1093.08 1097.39  0.02% 1.75% -1.08 -2.27
S50719 1092.4 25.0 234417 66113 333411 3016 52 1094.71 1093.16  1102.88 0.38% 1.75% -0.18 -2.31
S50F20 1088.8 23.9 14 0 27 0 86 1094.41 1091.83 1107.92 1.04% 1.75% -3.78 -5.61
S50H20 1086.1 24.1 21089 9356 34425 -195 143 1091.38 1087.10 1113.85 2.03% 1.75% -6.48 -5.28
S50M20 1081.5 235 4067 2026 8648 107 237 1083.14 1076.05 1120.39 3.08% 1.75% -11.08 -1.64
S50U20 1077.4 23.2 1342 796 2624 564 329 1077.91 1068.06  1129.61 3.24% 1.75% -15.18 -0.51
Gold Futures
. Vol Vol ol Days to Theoretical Premium / .
S SEUE etz Contracts Change el Change Delivery Theoretical Lower Upper Discount REAED R
GFZ19 21760 -20 15 -42 936 -15 52 21685 21655 21847 74.64 1.75%
GFG20 21810 -30 8 -1 306 3 114 21750 21682 22104 60.34 1.75%
GFJ20 21870 -20 7 3 29 1 176 21814 21710 22362 56.04 1.75%
Gold Online Futures
Series Settle Change Cor:{t?;cts Vol Change Ol Ol Change Days to Delivery Theoretical
GOZ19 1519.00 -0.90 9873 -12103 50429 -5897 52 1510.46
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDX19 30.19 0.03 23 30.26 -0.01
uSDZ19 30.18 0.00 52 30.33 -0.02
USDF20 30.13 -0.01 86 30.41 -0.07
USDH20 30.14 0.01 143 30.55 -0.06
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Remark : FSS's Chairman is a TRUE'’s director.
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