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Momentum Trading
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Name RATC24C2006A Implied 38.00% Underlying Bid* DU Bid Price(THE) *
Volatility 08-May-2020  11-May-2020  12-May-2020  13-May-2020 14-May-2020
65.00 0.10 0.09 0.09 0.09 0.08
Underlying RATCH Delta 16.49%
64.75 0.10 0.09 0.09 0.08 0.08
Type Call Listing Date 24-Dec-2019 64.50 0.09 0.08 0.08 0.08 0.08
64.25 0.09 0.08 0.08 007 007
Strike 74.583 Last Trading Date  30-Jun-2020
64.00 0.08 0.07 0.07 0.07 0.07
Conversion Ratio = 9.30492 Expire 03-Jul-2020 63.75 0.08 0.07 0.07 0.07 0.06
Date(Maturity 63.50 0.07 0.07 0.06 0.06 0.06
Date)
63.25 0.07 0.06 0.06 0.06 0.06
Moneyness -14.19% OTM outstanding (07- 73,000 63.00 0.07 0.06 0.06 0.06 0.05
May-2020) .
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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 842.3 -12.7 22 5 112 -14 20 843.36 842.90 845.78 0.02% 1.75% -0.26 -1.06
S50M20 841.9 -11.4 147468 0 241066 -3308 52 844.20 843.00 850.51 0.38% 1.75% -0.66 -2.30
S50N20 837.9 -12.8 14 0 49 0 83 843.92 842.00 853.98 1.04% 1.75% -4.66 -6.02
S50U20 835.9 -11.3 10185 2334 15531 1109 144 841.63 838.31 859.08 2.03% 1.75% -6.66 -5.73
S50720 834.7 -11.2 1647 301 6279 242 235 835.35 829.92 863.82 3.08% 1.75% -7.86 -0.65
S50H21 829.8 -11.5 835 377 1674 -5 326 831.35 823.82 870.86 3.24% 1.75% -12.76 -1.55
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 26140 -60 98 -70 542 0 52 26369 26332 26566 -229.24 1.75%
GFQ20 26170 -150 23 =77 752 65 112 26445 26364 26869 -274.91 1.75%
GFV20 26290 -100 8 -23 309 2 174 26523 26398 27181 -233.10 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1695.40 -4.80 13644 5320 14396 2546 52 1719.12
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 3241 0.03 20 32.32 0.14
USDM20 32.43 0.04 52 32.40 0.16
USDN20 32.42 0.04 83 32.48 0.15
uSbu20 32.42 0.01 144 32.64 0.15
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Remark : FSS's Chairman is a TRUE'’s director.
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