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SET50 Index Overview
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Options Update : 31 Mar 2026
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SS50J26P920

Strategy | Long Put

(Long Put : uavav)

s1A1 S50J26P920 | : 12.7 (s1mUajufaukln)

s1m S50J26 : 960.4 (symUadunaukdn)
1a Long Put 1o S50J26 Tuawsawiu 969-978
Take Profit 1o S$50J26 naaauuudsu 946-937

CLOSE DELTA GAMMA VEGA THETA
$50J26P920 12.7 -0.2070 0.0049 0.7916 -0.2992
$50J26P930 15.3 -0.2615 0.0055 0.9009 -0.3431
$50J26P940 18.0 -0.3219 0.0061 0.9923 -0.3812
$50J26P950 20.5 -0.3866 0.0065 1.0588 -0.4110
SOURCE: TFEX
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Gamma :

DID YOU KNOW? Vega

Theta

¢ long : amusdo
e Short : anuzg
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 s1m1dans (Strike Price) : 920
* 3udovivaanis (Last Trading Date) : 29 w.g. 2026
 wuavnu (Premium): 2,540 uin dd 1 deyayn

* Wanauunugvda (Max Profit) : Unlimited
« wWavianugvda (Max Loss) : 2,540 uan (A1 Premium)

 20AuNnu (Breakeven point) : 907.3 2a

Payoff: Long Put (Strike 920)
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(Implied Volatility) Awasuudavlu 1% & Breakeven point : 907.3 2a
: sas1mswasuudavsim Options tarulU 1 3u (Time Decay) % :
s :
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 Call: @nslumsta e Strike Price : s1{3ans é ' Yy
e Put : @nSlumsuig e Premium :$udubuavnu ; 11920 930 940 950 960
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The opinions and Information presented in this report are those of the YLG Bullion & Futures Co., Ltd. Opinions, estimates and projections contained herein are subject to change without notice. The information and opinions contained herein have compiled or arrived at form source believed reliable

but no representation or warranty in any from regarding the accuracy, completeness, carrectness or faimess of apinions and information of this report offered by YLG: Bullion & Futures Co., Ltd. YLG Bullion & Futures Cos, Ltd. is affiliates, employees or agents accepts no liability whatsoever for any loss

arising from the use of this report or its content

report (in whole or in part) may not be reduced or publishex ut the express permission of YLG Bullion & Futures Co., Ltd. Contact the Research Department of YLG Bullion & Futures Co., Ltd.: 0-2687-9999.
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