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Single Stock Futures:
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Gold Futures:
o o i i 4 v e a1 e
samesmntaadaulmlunsauueuselianssasuile wsmenzdslufidadelng dian

TAAn1L Trading GFG20 n9ay 22400 — 22690 11 (1550 — 1570%)

amu:yoounaonu
All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 139,016 110,019 28,997 3,098 70,497 322,516
Foreign 72,771 83,556 -10,785 -43,191  -74,833 209,366
Retail 192,170 210,382 -18,212 40,093 4,336 -531,882

SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 26,702 27,843 -1,141 -3,673 3,703 -13,998
Foreign 59,756 70,463 -10,707 -39,328  -38,665 -46,226
Retail 95,985 84,137 11,848 43,001 34,962 60,224

Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 104,219 74,377 29,842 6,794 66,794 333,456
Foreign 7,759 7,844 -85 -3,969 -39,095 280,292
Retail 78,564 108,321 -29,757 -2,825 -27,699 -613,748

Metal Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 7,561 7,315 246 -924 -1,537 -2,104
Foreign 5,256 5,247 9 39 2,112 -20,431
Retail 16,850 17,105 -255 885 -575 22,535

Call Option Long(Short) Position : Contract Accumulated Long(Shor'r)

__ Long Short Net 2 Days 1 Weeks 1 Months Derivatives Team Iaun:deu
Institution 423 734 -311 -1,067 -835 -745 unainsh
Foreign 97 16 81 114 392 1,032
Retail 2,440 2,226 214 903 434 -144 INaFNG N38s:ssSU 004132

- . Us:8@ns sauionua, CISA, CFA 025917
Put Option Long(Short) Position : Contract Accumulated Long(Short) Uoawssru Uoasisins 019994
Long Short Net 2 Days 1 Weeks 1 Months BIISE WUMSLNAD 064045
Institution 291 7 214 154 408 -485 ossEBsNIISoS LU WEoEUN3IASH
Foreign 50 6 44 151 237 742
Retail 1,564 1,828 264 -330 -673 -362
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Derivatives Talk

SET50 Overview

iwmumumummuﬂm@um 2.14% mﬂmumm‘wmmumm (IEA) ANANITIANNUNNITE

‘LJ;’]SJ‘LASLWT]'N 1H63 %’aﬂlumqv Oversupply WN’m‘LI‘LJ, 1 §uuniisasiadi ﬂmmu@'}ﬂm’mﬁq SETS0 550H20 S50M20

demand Tigafisiminuanndn supply fanasanngy OPEC uwazdelfuanspanuivansie Iuosu 1055 1055 1050

anunsadrelsalaalalsunfiazifiunanaudessantsldvniumy Imﬂmmmmmmmwmumu Iuomu 1070 1068 1063

549 MeuarfFedin 17 e anefitadululssmadedanuiaasenadnaneslszainm
2563 Annedl &4, AnedeuRsunuiy Geinge 4.0 lEfinndnTedetuseissauani
derelimaigorsynAtasurudsudall  dailupeaudesluniadnansstdssanos
ImﬂLfa‘wﬁz‘l,umummquamumﬂmmﬁ@ndwﬁyaﬂﬁulmﬂﬁ denalilasanisasnuaeaniIaiye
sdneenll anzfiuiinsznmandednanusendeeaninaieu 5.0, 62 ufiazvariaanas
WRe 1.3%yoy (ANiAeu W62 uama -7.4%) udifufidunadimedseanyedinadiilusill
mmmemmiumumu@’mﬂivm Usznauifuanaidesainasnsunisknssmdeansgiy
Aufidsiles] melianiumsalfenaadapalunnuidessie Downside Uszanasnsalnig GDP
Growth 2563 Tesfiuaiinals 2.6% Tasiladauwiakenifuauyinlil SET50 Index faine
MINNTBL 1055-1070 M

SET50 Index Futures

Direction Trading: @014z Short S50H20 114 1066 4n Tfaqiuinls 6.50 qn uuziitiess dlvin
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Spread Trading: aMuiinauiazitlaanue Short Spread S50H20M20 157 -3.70 40 tTaqiil &
o s o o qos A o o o Ly i
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SET50 Option : @n"uz Long S50H20P1100 1)1 40 4 taqtiuiinnls 4.80 an uuztinaste dln srEs : FORUAITIIY 200 UM o 1 qaveeAE
vinnlafl 50 am (SET50=1060) wriliiss Stop Profit 71 43 4@ e Lock fnlsduan 3 4m

Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 1062.26 11.0454 12.5477

Call Option

Break Infrinsic All-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50H20C1150 1.10 -0.40 >11511 0.00 1.10 0.08 1.97 172 4600 11.16 0.05 49.80 0.08
S50H20C1125 2,50 -1.00 >11275 0.00 2.50 0.06 4.48 493 3864 10.86 0.11 47.98 0.06
S50H20C1100 6.30 -2.00 >1106.3 0.00 6.30 0.04 9.19 1616 5699 10.58 0.22 37.86 0.04
S50H20C1075 13.10 -4.00 >1088.1 0.00 13.10 0.02 17.12 1191 4178 10.38 0.39 31.86 0.02
S50H20C1050 25.00 -5.40 >1075 12.26 12.74 0.01 29.01 185 1354 10.80 0.59 25.27 0.01
Put Option

Break Infrinsic All-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50H20P1150 92.70 11.90 <1057.3 87.74 4.66 0.00 91.13 0 58 11.66 -091  -11.24 0.00
S50H20P1125 66.30 6.80 <1058.7 62.74 3.56 0.00 68.69 2 153 9.28 -0.91 -1548 0.00
S50H20P1100 46.10 790 <10539 37.74 8.36 -0.01 48.45 82 701 10.39 -0.78 -18.58 -0.01
S50H20P1075 27.70 550 <1047.3 12.74 14.96 -0.01 3143 349 2006 10.67 -0.60 -23.30 -0.01
S50H20P1050 15.00 400 <1035 0.00 15.00 -0.03 18.38 1213 4833 10.84 -0.40 -28.15 -0.03
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Derivatives Talk

mwsoumsBowne SET50 Index

pOWALWUSaMU:uooUnavnuchous:nAluasiaisnu
lia: SET50 Futures

UNDERLYING Close Chg %Chg _asUmsBoune
SET50 1063.33 107  0.10% 22/01/2020
10,000 BOD0D
Symbol Setle  Chg %Chg  Vol. ol Ol Chg e A B
S50F20 1063.10 0.6 0.1% 29 376 0 40000
$50G20 1065.00 11 0% 8 7 1 (H0.000). ~pCARCAN 20000
S50H20 1060.70 02  00% 166388 343,044 11586 (20000) M o
S50M20 1056.70 03  0.0% 13,435 27,831 2,135 (30,000) 20000
I -40000
S50U20 1050.60 0.0 0.0% 2,050 8,455 66 {40,000) £0000
$50220 1049.50 0.0 0.0% 533 2,561 129 {50,000) 80000
- { -1
SET50 Futures Lonq(ShorT) ;. ando aau Lonq(Shorr) (50.000) @ @ @ @ o@ @@= @ @ @ Do i
Long Short Net 2 fu 2 Flaw QTD $ £ T T B E- = = r‘ & 9 & g
5 O o - = 3
AN 26,702 27,843  -1141 -3,673 -7512  -8,238 2 E 2 & & = E i b g E 2 E
6192 d 59,756 70,463 -10,707  -39,328  -29,518 -51792
Mudan 95985 84,137 11,848 43,001 37,030 60,030
i - £heddE ASPS Fian - fhesE ASPS
mamsnd Spread ru duidoudin ASPS Model SET50 As:aum PER cnon)
5 Soread B - B&din (im) UAGE 0n62E D862k nAbE anbE nobE sa6%E
S50F20 350620I mu:o:;a ’338;‘;'2: = S50K20  S50M20 PER12 3 " o 89 %02 %08 -~ 934
~ PER 13 935 949 970 977 984 991 1,012
ru 30 u.A.63 ru 27 Nw.63 ru 30 0.A.63 U 29 W.8.63 ru 28 w.n.63 ru 29 D.8.63
<5050 PER 14 1007 1022 1045 1052 1060 1067 1,090
S50G20 -2.15 PER 15 1,079 1,095 1,119 1,127 1,135 1,144 1,168
S50H20 -6.00 -3.85
cs0020 272 057 673 PER 16 1151 1,168 1,194 1203 1211 1220 1,246
S50K20 -14.12 -11.97 -8.13 139 PER 17 1,223 1,241 1,269 1,278 1,287 1,296 1,323
S50M20 -12.99 -10.84 -7.00 -0.25 1.11
*Fundgiudaseandoulouiesswing w.a. - d.a. 63 wihdy 1.25% PER18 1,295 1314 1,343 1,353 1,363 1372 1401
PER 19 1,367 1,387 1,418 1,428 1,438 1,448 1,479
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s:dU Leverage vov SET50 Futures

Unavnushegios
(Fhsssuitiou 87.10 un/dnyru /o)

Tda chg (3m) A'ls AsssuLliant A'ls
Futures LAsuAy (11enu) VAT (uwm)  (menu)dgnd
1,065.70 5.0 1,000 (186) 814
1,064.70 4.0 800 (186) 614
1,063.70 3.0 600 (186) 414
1,062.70 2.0 400 (186) 214
1,061.70 1.0 200 (186) 14
1,060.70 0.0 0.0 (186) (186)
1,059.70 -1.0 (200) (186) (386)
1,058.70 2.0 (400) (186) (586)
1,057.70 -3.0 (600) (186) (786)
1,056.70 -4.0 (800) (186) (986)
1,055.70 -5.0 (1,000) (186) (1,186)
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Derivatives Talk

Single Stock Futures

Short IVLH20
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Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future . Basis i ol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
IVLH20 29.40 -0.35 29.82 779 4869 -1 5.59 41.16% 7.44 1.13 7.79%
a1 : dhedeE ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
- . — e @ Unavnushaeioy

. chg (®0) 1R8U Mis AsssuItey mis
1000 syUa future _ _ _
- nusAda (chanu)  +VAT (un) (anu)ans
a5 A 30.40 -1.00 (1,000) 7.45 (1,007)
* 30.20 -0.80 (800) 7.45 (807)
s00 2 30.00 -0.60 (600) 7.45 (607)
N 29.80 -0.40 (400) 7.45 (407)
250 M 2960 -0.20 (200) 7.45 (207)
10 29.40 0.00 - 7.45 7
800 . - 29.20 0.20 200 7.45 193
29.00 0.40 400 7.45 393
e o 2 2 o © = = o o gy 5 8 =8 ¢ 28.80 0.60 600 7.45 593
: 2 % & & 8 = & @& & & £ & E v 28.60 0.80 800 7.45 793
28.40 1.00 1,000 7.45 993
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Derivatives Talk

Single Stock Futures
Short THAIH20
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F1uLTan 6.30 UM AaLlun19Ela Downside Wialunageuwuaiudnald
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WU21i198 Short THAIH20 71 6.30 U Ei1nnT1sh 6.10 U way Cut Loss 6.45 1N

Settle ) ASP Theory ) EPS GROWTH
Future ) Bassis . Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
THAIH20 6.36 0.01 6.36 606 1218 -1 6.68 -66.88% 153.13 -36.87%
i - fhedsE ASPS
Historical Price FuorurlsunanuuoD Stock Futures
is — i - o Unaonushegos
¢ chg (20) IRgu mls AsssuIdaU nls
i ".I Fan s1mUa future - _ _
nusmMua (nanu)  +VAT (un) (anu)ans
- A 30.60 -1.00 (1,000) 7.45 (1,007)
_ - ﬁ‘.\ j 30.40 -0.80 (800) 7.45 (807)
e k" ) s 30.20 -0.60 (600) 7.45 (607)
. m 30.00 -0.40 (400) 7.45 (407)
- B 2080 -0.20 (200) 7.45 (207)
- 29.60 0.00 - 7.45 )
29.40 0.20 200 7.45 193
e ) [
29.20 0.40 400 7.45 393
N A 29.00 0.60 600 7.45 593
F & g ® 2 & 2 =2 & 2 § 8 § § 28.80 0.80 800 7.45 793
8§ 8 8 8§ § § § § 5 &5 85 & & \ 4
= ' :-\. E ._: £ _: ] g g g 28.60 1.00 1,000 7.45 993
s - fhedsE ASPS Fan - fhedsy ASPS
Historical Return Technical Chart
o e |
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Derivatives Talk

Tracking Performance

Unrealized Prold on JANUARY 2020

Realized Profit on JANUARY 2020

Weighted YTD 2020 Realized Profit

i : Ehedse ASPS

Top 20 Most Active Volume
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Top 20 Most Active Volume

Settle ~ ASP Theory )
No. Future ) sis ) ol Ol Ol Change Lleverage Resistance  Support
Price Price
1 WHAH20 3.16 0.00 3.19 36665 41802 -16677 8.32 3.69 3.12
2 JASH20 4.85 -0.15 5.01 11038 131772 7531 6.27 4.94 4.73
3 IRPCH20 3.13 -0.07 3.13 7991 114058 -2231 6.48 3.52 3.06
4 BEAUTYH20  2.62 0.00 2.67 6100 15450 4219 5.75 3.22 2.28
5 BTSH20 13.34 -0.06 13.43 4004 29492 2402 16.79 13.61 13.29
6 KCEH20 21.80 -0.30 21.75 3488 10815 658 6.00 24.26 21.48
7 BGRIMH20 64.00 -1.00 66.91 3379 2126 -206 10.37 66.72 56.66
8 CKPH20 4.32 0.02 4.31 3354 11341 -864 7.54 4.65 4.10
9 BANPUH20 11.20 0.10 11.23 3124 15255 1152 6.79 11.66 11.03
10 TMBH20X 1.53 0.00 153 3100 58376 -1026 6.14 1.61 1.45
11 AOTH20 72.25 0.25 71.42 3045 7412 1103 15.66 74.11 71.86
12 GPSCH20X 92.68 -1.07 94.97 2460 3037 375 7.33 97.83 89.53
13 TRUEH20 4.02 -0.02 4.03 2369 49679 -2024 8.18 4.33 3.86
14 SIRIH20 1.00 -0.02 1.02 2231 412780 207 8.95 1.06 0.98
15 VGIH20 9.25 0.00 9.32 2083 12392 994 7.61 9.54 9.16
16 PTTGCH20 49.90 -0.60 50.12 2081 2383 -528 9.49 55.58 48.60
17 AMATAH20 18.45 0.05 17.84 2032 4210 3 7.45 19.43 17.91
18 SUPERH20 0.52 -0.01 0.53 2005 43022 1995 6.97 0.54 0.53
19 BBLH20 148.94 1.44 151.35 1899 7027 -298 8.63 156.48 148.39
20 GULFH20 195.00 -2.50 198.96 1870 3148 -343 10.21 205.20 178.00
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Derivatives Talk

Gold Futures

° o lﬂl A lﬂl o =3 v = al tﬂl
?WﬂﬂV]ﬂQﬂWﬂ@Wﬂ@MiﬁLNﬂﬂu m@@uvl,mluniﬂmmu dFuanagianiias 0.08 LATEITL™ tan

1,558.6 wisany Wasannlufitfadaludidinunduinaeuednafias Iaa Dollar Index Taln&iAes

\ANT 97.53 9A AnANRuneaafaniginenisuden dounilaiusevyuainnisianigitlaue Gold Futures
o - ~ . o - - & &, o FUTURES Last Chg  %Chg Vol. ol Ol Chg
ALATLATHTNALNIENT TUANLIN lenzeeNEaenatinuilaasdimen 5.0, INNTUgITaL e 2S00 00 %0 85 8
@ o GFJ20 22,600 0 0.13 16 515 -9
A a GFM20 22,660 30 0.13 21 259 7

A9AATLIAIUA N.W. 2561 AuFudull AsdiasRnmunIsszgusuAnInatsylel (B3d) anushids

anigaziinneneudeyairsegiadAnysieilesluiuluaznisll Wy Annufreiuadainig

dreurediandd, Atiannaegia saniedail PMI MAnInEALazLENTs Wis Mini Gold Futures

FUTURES Last Chg  %Chg Vol. o]} Ol Chg

< GF10G20 22,550 30 0.13 4,729 18,687 -432
ﬂa&!nSl’T\SﬂDr]U GF10J20 22,610 20 0.09 1,553 15,085 77
GF10M20 22,680 20 0.09 894 5,459 -66

91 M8BIAT GFG20 LieAU Uiuanas 40 U m Taagf 22,550 U HBLWIN 1,560.2 1Tty
AINT191ANNEBIARATA Spot AgaTARELIMALEIIN 1,562 WTEIGY AIATIATMBIAT GFG20

Fuflazatlunseu 22,500-22,700 UM ANHANINTIAMBIAIUNTIL TUNTELILALANANNAAE

- "L” - ~ o ae e - UNIENA 71A11n189 Gold Futures (Night Session)
Uszifiuld 1,550-1,570 wiseiey Aspguuziinliitingsu Trading Usans 22,400-22,690 1N Settlo 01 1981 22.00 1. ke FamnsianaiFaily
waznuAqA cutloss 13 100 U Weilasiuannui@es mnsaadeulwiinain 991987 19.30-22.30 1.

A : ehease ASPS
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P : fheaae ASPS

' v v
a o

GOLD Technical: $1A1M84a14A BN UA1IAUAILAd9A9 luNTa $1555-81600 NS (3N

a
o

indicator 8¢119 MACD Gudsdtyrynauln&sin Signal Line @U@ RUAINNITUNIIH2TUGD
naaauuwIAuiall $1600

O ASIAPLUS 7



Derivatives Talk

ASPS Gold Valuation Matrix (In8airu4/nsogoous)

aaum Dollar Index udvmn >
93 94 95 96 97 98 99 100 101 102 103
40 1,617.66 1,589.21 1,560.76 1,532.31 1,503.86 1,475.41 1,446.96 1,418.52 1,390.07 1,361.62 1,333.17
. 43 1,616.71 1,588.26 1,559.81 1,531.36 1,502.91 1,474.47 1,446.02 1,417.57 1,389.12 1,360.67 1,332.22
°© 46 1,615.76 1,587.31 1,558.86 1,530.42 1,501.97 1,473.52 1,445.07 1,416.62 1,388.17 1,359.72 1,331.28
S 49 1,614.82 1,586.37| 1,557.92 1,529.47 1,501.02 1,472.57| 1,444.12 1,415.67 1,387.23 1,358.78 1,330.33
E 52 1,613.87 1,585.42| 1,556.97 1,528.52 1,500.07 1,471.62| 1,443.18 1,414.73 1,386.28 1,357.83 1,329.38
2 55 1,612.92 1,584.47| 1,556.02 1,527.57 1,499.13 1,470.68| 1,442.23 1,413.78 1,385.33 1,356.88 1,328.43
) 58 1,611.97 1,583.53| 1,555.08 1,526.63 1,498.18 1,469.73| 1,441.28 1,412.83 1,384.38 1,355.94 1,327.49
§ 61 1,611.03 1,582.58] 1,554.13 1,525.68 1,497.23 1,468.78| 1,440.33 1,411.89 1,383.44 1,354.99 1,326.54
z 64 1,610.08 1,581.63| 1,553.18 1,524.73 1,496.28 1,467.84] 1,439.39 1,410.94 1,382.49 1,354.04 1,325.59
67 1,609.13 1,580.68 1,552.24 1,523.79 1,495.34 1,466.89 1,438.44 1,409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1,579.74 1,551.29 1,522.84 1,494.39 1,465.94 1,437.49 1,409.04 1,380.60 1,352.15 1,323.70
| 73 1,607.24 1,578.79 1,550.34 1,521.89 1,493.44 1,464.99 1,436.55 1,408.10 1,379.65 1,351.20 1,322.75
mMsiiUavsimMnooAAITuUUIN Spread s:ngw GFJ20 - GFG20
- FX (uaw/ USD) | E
(0]
© 30.00 30.25 30.50 30.75 31.00
3 1520 21,675 21,856 22,036 22,217 22,397
= 1,540 21,960 22,143 22,326 22,509 22,692
D
N~ 1560 22,245 22431 22,616 22,802 22,987
<§( 1,580 22,531 22,718 22,906 23,094 23,282 .
= 1,600 22,816 23,006 23,196 23,386 23,576
§ 1,620 23,101 23,293 23,486 23,678 23,871
o 1,640 23,386 23,581 23,776 23,971 24,166 L
8 1,660 23,671 23,869 24,066 24,263 24,460
1,680 23,957 24,156 24,356 24,555 24,755
s - fhedsE ASPS Fian - fhedsy ASPS
Fhuorurisunanuuod Gold Futures Fhuorurisunanuuod Mini Gold Futures
unaonushggioy Unaovnushagos
(Asssuitiay 490.10 uin/d&ryoun /d1o) (Fsssuideu 98.10 un/drynun /d1o)
Teda Als AassuLilaut Als sada Als AasTuLiiant Als
future  1l@suuilae (1enu) VAT (umwm)  (enu)ani future  l&euudad (110nu) VAT (uwm)  (aenu)ans
22,800.00 250.0 12,500 (1,049) 11,451 22,800.00 250.0 2,500 (210) 2,290
22,750.00 200.0 10,000 (1,049) 8,951 22,750.00 200.0 2,000 (210) 1,790
22,700.00 150.0 7,500 (1,049) 6,451 22,700.00 150.0 1,500 (210) 1,290
22,650.00 100.0 5,000 (1,049) 3,951 22,650.00 100.0 1,000 (210) 790
22,600.00 50.0 2,500 (1,049) 1,451 22,600.00 50.0 500 (210) 290
22,550.00 0.0 - (1,049) (1,049) 22,550.00 0.0 - (210) (210)
22,500.00 -50.0 (2,500) (1,049) (3,549) 22,500.00 -50.0 (500) (210) (710)
22,450.00 -100.0 (5,000) (1,049) (6,049) 22,450.00 -100.0 (1,000) (210) (1,210)
22,400.00 -150.0 (7,500) (1,049) (8,549) 22,400.00 -150.0 (1,500) (210) (1,710)
22,350.00 -200.0 (10,000) (1,049) (11,049) 22,350.00 -200.0 (2,000) (210) (2,210)
22,300.00 -250.0 (12,500) (1,049) (13,549) 22,300.00 -250.0 (2,500) (210) (2,710)

P : fheaae ASPS

P : Eeaee ASPS

('@

ASIAPLUS

Securities




