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SET50 Futures:
SET50 Index Futures / Option  P. 2
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Gold Futures:
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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 77,908 74,932 2,976 21,848 91,229 238,782
Foreign 45,585 51,711 -6,126 -11,310 -112,117 88,502
Retail 142,368 139,218 3,150 -10,538 20,888 -327,284
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 19,451 18,182 1,269 1,357 3,214 -10,032
Foreign 29,288 41,633 -12,345 -14,910 -81,713 -64,881
Retail 73,155 62,079 11,076 13,553 78,499 74,913

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 44,431 48,217 -3,786 15,374 83,425 237,682
Foreign 5,153 5,522 -369 -4,635 -38,685 181,770
Retail 52,273 48,118 4,155 -10,739  -44,740 -419,452
Metal Futures Long(Shorf) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 8,739 7,545 1,194 491 -623 -1,582
Foreign 11,144 4,555 6,589 1,656 2,805 -23,050
Retail 15,405 23,188 -7,783 -2,147 -2,182 24,632
Call Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months Derivati T laynauau
institution 121 379 258 701 1978 -940 erivatives feam Un3insh
Foreign 30 16 14 -17 211 876
Retail 1,551 1,323 228 668 1,715 11 IROFANG NJSs:5SSU 004132

i — Us:ans saufonua, CISA, CFA 025917
Put Option Long(Short) Position : Contract Accumulated Long(Short) uoawsscu Uoessisuns 019994

Long Short Net 2 Days 1 Weeks 1 Months 5I0UE WUMSUAD 064045
Institution 475 268 207 177 664 63 ossessnd Sodsiuuri WS08UNDIASTH
Foreign 45 53 -8 85 257 875
Retail 1,043 1,242 1199 -262 -933 -1,000
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: fladtiuandansislunazinlszmaiiluausassil uuzdnila Short S50H20 7

1054 4p viinls 1045 4 uazpvan Cut Loss 4 4nannyu

Spread Trading: aMuttinasunazitlaan ue Short Spread S50H20M20 147 -3.70 4 TTaqiii .
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SET50 Option : #0114z Long S50H20P1100 %1 40 9m Uagnuziuiinle 10 9 Futluueiiiee o
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Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 1059.82 10.9854 9.7895

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 0.90 0.00 >1150.9 0.00 0.90 0.09 117 114 4834 11.42 0.04 51.32 0.09
S50H20C1125 1.90 -0.40 >1126.9 0.00 1.90 0.06 3.01 341 4124 10.81 0.09 50.31 0.06
S50H20C1100 4.90 -0.60 >1104.9 0.00 4.90 0.04 6.85 555 5831 10.61 0.20 42.39 0.04
S50H20C1075 10.70 -1.40 >1085.7 0.00 10.70 0.02 13.84 478 5010 10.41 0.36 35.78 0.02
S50H20C1050 2140 -250 >10714 9.82 11.58 0.01 24.99 75 1491 10.13 0.57 28.26 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 94.20 250 <1055.8 90.18 4.72 0.00 94.47 0 78 11.73 -0.94 -1151 0.00
S50H20P1125 70.80 290 <1054.2 65.18 5.92 -0.01 71.35 0 159 8.79 -0.93  -14.75 -0.01
S50H20P1100 49.00 210 <1051 40.18 8.82 -0.01 50.23 34 718 10.72 -0.80 -17.93 -0.01
S50H20P1075 29.60 160 <10454 15.18 14.42 -0.01 32.27 143 1958 10.94 -0.63  -22.79 -0.01
S50H20P1050 16.00 0.90 <1034 0.00 16.00 -0.02 18.47 521 5048 10.51 -0.43  -28.02 -0.02
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Derivatives Talk

pOWALWUSaMU:uooUnavnuchous:nAluasiaisnu
lia: SET50 Futures

mwsoumsBowne SET50 Index

UNDERLYING Close  Chg %Chg asUmsBowe
SET50 1059.82  -3.02 -0.28% 24-Jan-20
Symbol Setfle  Chg %Chg  Vol. 0] Ol Chg 10,000
S50F20 1059.30 -31  -0.3% 16 344 -8 -
S50G20 1062.80 18 0.2% 5 18 -1 (10,000) =
S50H20 1054.80 -3.7  -0.4% 110,928 336,979 -1,466 (20,000) e T
S50M20 105120 -3.3  -0.3% 8,656 29,777 1,756 (30,000)
S50U20 1045.60 -3.2 -0.3% 1,765 8,905 206 (40,000)
S50220 1044.10 -3.2  -0.3% 524 2,818 137 (30,000) -
— (B0,000) —rrmrmmmmm e 20000
SET50 Futures Long(Shorf) : &ruoun a:au Long(Short) 2 2 2 2 2 2 2 2 2 2 2 F §
Long Short Net 2 5u 2 dlenw QTD § § 8 5‘-" 5‘-" g é é g g g Eu EI:
EGRN 19,451 18,182 1,269 1357 1,927 -6,881 I SO R R e =
#92d 29,288 41633 -12,345 -14,910  -60,244 -66,702
atas 73,55 62,079 11,076 13,553 58,317 73,583
737 : theaE ASPS 717 - thesE ASPS
mamsnu Spread ru duidoumn ASPS Model SET50 As:auF PER cihoq)
e Sorecd St - 55 (im) uA62E 0A62E D862k nab6E anbE nebk sa62%E
S50F20 350(;20I ""UEOHP;G I’Sﬂ:;';sa”a S50K20  S50M20 PER 12 3" 816 895 %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 IW.8.63 U 28 w.n.63 ru 29 D.8.63
S50530 PER 14 1,007 102 1045 1052 1060 1067 1,090
$50G20 -2.15 PER 15 1,079 1,095 1,119 1,127 1,135 1,144 1,168
S50H20 -6.00 -3.85
S50320 1272 1057 673 PER 16 1151 1168 1194 1203 1211 1220 1246
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
*aundgsrudasieanidauTawiaseuing w.a. - §.4. 63 windu 1.25% PER18 1,295 1314 1,343 1,353 1,363 1372 1,401
PER 19 1,367 1,387 1,418 1,428 1,438 1,448 1,479
fian - dheddE ASPS fin - dhe3dE ASPS
Fuorurilstnanuuoo SET50 Futures S:0U Leverage yoo SET50 Futures
unaovnushagos o
e SETED Futures Laverage mezn
(Msssuideu 87.10 uin/dndrun /d10)
sada chg (3m) Als AaTsuLfian+ A'ls 80
Futures WAsuAY (1enu) VAT (uw)  (mevu)gns 0 A
1,059.80 5.0 1,000 (186) 814 Current 22.06 _A
1,058.80 4.0 800 (186) 614 40 /’ \
1,057.80 3.0 600 (186) 414 20
1,056.80 2.0 400 (186) 214 % Mean 19.56 A / \/M h
1,055.80 1.0 200 (186) 14 /\\/\P’ \f vy
1,054.80 0.0 0.0 (186) (186) 10 ~—
1,053.80 -1.0 (200) (186) (386) g
1,052.80 -2.0 (400) (186) (586) S 882 :E:ccctsctss3538¢2 3
Losteo 80 (0 (8) (780
1,050.80 -4.0 (800) (186) (986) 28852 8538523853853 85
1,049.80 -5.0 (1,000) (186) (1,186)
7 : Bheaae ASPS 77 : Thailand Clearing House, &1e/3481 ASPS




Derivatives Talk

Single Stock Futures
Short IVIH20
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Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ql Ol Change Leverage | Upside PER 62F PBV 62F
Price Price 62F
IVLH20 28.15 -0.10 28.31 364 4535 4.37 30.98% 9.57 1.18 33.75%
fian - eheddE ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
1050 — e e a0 dnavnusheigos
5 chg (@) 1RaU mls AsssuIday mis
1000 sAUa future _ _ =
2 nusAMda (chanu)  +VAT (un) (anu)ans
050 A 29.15 -1.00 (1,000) 7.45 (1,007)
* 28.95 -0.80 (800) 7.45 (807)
900 2 28.75 -0.60 (600) 7.45 (607)
. 28.55 -0.40 (400) 7.45 (407)
850 il 2835 -0.20 (200) 7.45 (207)
10 28.15 0.00 - 7.45 %)
800 . 27.95 0.20 200 7.45 193
P o2 0.40 400 7.45 393
e e e 2 o 2 @ 2 = = = s = = ° 27.55 0.60 600 7.45 593
Tz oz g g g g a2 5 3 & 5 3 v 27.35 0.80 800 7.45 793
- s s s s s s s R 27.15 1.00 1,000 7.45 993
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Derivatives Talk

Single Stock Futures
Short THAIH20
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Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
THAIH20 6.16 0.01 6.16 1017 0 6.47 -65.80% 148.30 -36.87%
fian - dheddE ASPS
Historical Price FuorurisunanuuoD Stock Futures
a0 B 8 Unavnushggog
430 V’\m—lv——a—._—\’__’_’\ 7 symia fufure Chg (0-0) Inau n']TS AISSSUIUEU n'ﬂS
. nusMta (nanu)  +VAT (Ln) (Lhanu)ans
20 7.16 -1.00 (1,000) 10.70 (1,011)
o ° 6.96 -0.80 (800) 10.70 (811)
4 6.76 -0.60 (600) 10.70 (611)
400 , 6.56 -0.40 (400) 10.70 (411)
- 6.36 -0.20 (200) 10.70 (211)
2 6.16 0.00 - 10.70 (12)
380 . 5.96 0.20 200 10.70 189
5.76 0.40 400 10.70 389
a7 0
2 2 =2 2 2 2 2 =2 =2 8 8 8 & 8 5.56 0.60 600 10.70 589
: % & B & ©& & @2 B 8 £ & £ 3 5.36 0.80 800 10.70 789
5.16 1.00 1,000 10.70 989
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Derivatives Talk
Tracking Performance

Unrealized Prold on JANUARY 2020 - 211%

Weighted YTD 2020 Realized Profit Bh.4%
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Top 20 Most Active Volume

Top 20 Most Active Volume

Settle _ ASP Theory )
No. Future ) Basis ) Vol @] Ol Change leverage Resistance  Support
Price Price
1 BEAUTYH20  2.40 0.04 2.37 9241 14219 810 5.18 3.22 2.36
2 WHAH20 3.27 0.01 3.27 7709 37532 -1374 8.58 3.62 3.10
3 IRPCH20 2.93 -0.09 3.03 5407 100003 -61 6.11 3.45 2.88
4 JASH20 4.95 -0.15 5.11 3249 137750 764 6.39 5.12 4.92
5 QHH20 2.50 -0.02 2.53 2355 13519 -644 16.58 2.60 2.50
6 GPSCH20X 93.30 -0.45 93.95 2145 2556 375 7.33 98.85 90.59
7 BGRIMH20 64.70 -0.55 65.39 1519 3140 -1025 10.41 68.48 57.98
8 THANIH20 5.47 -0.03 5.51 1500 3517 500 10.34 5.60 5.40
9 STAH20 11.88 -0.12 12.03 1476 3746 520 9.29 12.30 10.38
10 EAH20 44.03 -0.47 44.60 1382 4248 78 9.37 45.19 41.65
11 KCEH20 22.58 -0.32 22.95 1327 9281 204 6.21 24.18 21.86
12 ESSOH20 6.80 0.15 6.66 1306 2301 -1 4.27 8.17 6.55
13 TRUEH20 4.00 0.02 3.99 1295 49899 91 8.06 4.27 3.80
14 CBGH20 89.63 -2.62 92.45 1268 16213 -1219 8.93 90.45 83.92
15 TMBH20X 1.54 0.02 1.52 1065 60278 990 6.10 1.60 1.49
16 AOTH20 71.80 0.30 71.65 1054 7919 -76 15.55 73.88 71.21
17 BANPUH20 10.91 -0.09 11.02 1051 16653 -1000 6.73 11.57 10.83
18 VGIH20 9.48 -0.07 9.57 1005 10921 -1000 7.85 9.56 9.23
19 BBLH20 148.87 1.37 147.82 980 6184 383 8.63 155.26 146.78
20 KTBH20 16.63 0.13 16.54 962 5981 236 18.09 16.82 16.47
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Derivatives Talk

Gold Futures
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TasFalalswnaneiugluainGuanluau waridunddellflsamasiig o naduliinusam Gold Futures
a v oo o o o A4 A o . - FUTURES Last Chg  %Chg Vol. ]} Ol Chg
eresdunindides axveuanaainunnalaudanigileauiuaniaavll 170.36 qn vie G0 2w a0 0w e w7

GFJ20 22,980 210 0.92 28 491 -14
GFM20 23,050 250 1.10 14 266 4

0.58% uazluadnesinlugusBunindlaendie etwlsAffiAnig Dollar Index Beilnf

waaulwgauneiusAmesan naulFusauINTaTiszsy 97.85 9a aduAniAnIumn an

ARuneaafanigudedn WewsuiuARuanandnau  nevdsanigidadeyairssgiag Mini Gold Futures
Seridl a wq (3 - R et B FUTURES Last Chg  %Ch Vo O Oich
uan Tnadal PMI MAnsaanuazLanIsilessuneu §.a. Uiusagssiugeanlusay 10 e R ot G A0 o O Olde
o o o o X a - X o o o GF10120 22,980 190 0.79 2,445 14,786 -36
ﬂizlﬁu@'\ﬂiyluﬂﬂmqﬁﬁ wananAamNanIunTinissruatesdalafad dafesduninig GFIOM20 23,060 10 083 1,248 5385 -153

dsrguulaunanisluaessuwiatsnanaaniy (we) luiui 28-29 w.a. 3 Gespranisalinnaas

o = o X Y ~
ENANATNRRTI @'ﬂﬂLUﬂIﬂﬂﬁiﬂﬁ‘t‘gNﬂN e TN

nasnsnNIsavnu UNVENUG) 71A11n189 Gold Futures (Night Session)
. . L ) Settle i 1987 22.00 u. unz AanmnstarEiAndulu

$1ANEBIAT GFG20 tlaAuiuAnsenuNn USuiaay 130 uw Uaegi 22,920 uwm Wauwi §291987 19.30-22.30 1.

1,574 WFEQY AING191ANEIAIRAATA Spot A14aTLAREUIMIIEIIN 1,577-1,578 LTaIRY™ AT 7ix : de3de ASPS

$IAMNEIAT GFG20 ﬁuﬂ%mﬂumﬂu 22,850-23,100 1 heRduasuuzti litinamuan
Trading GFG20 131904 1,570-1585 wigtiey™ WiaiLivin 22,860-23,080 L WANINTIAINEIAT
elRFAINIUAZNIALA 1,570 Wigany™ uuzihliinawuseitlaaniug Long GFG20 ilesann
AuiealulsaszLn mehﬁumwdaumimmﬂuﬂ@ﬁwguﬁmﬂmwa\‘iﬁﬂmw:z%u il

1UNawUAIIIIMUA9A cut loss 15 100 U iiatlaaiuaanuidss mnaaadeniaaig

INATA Gold Spot
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GOLD Technical: $1AMa9angawndsaidinlunsey $1555-$1600 tnea1gnsiAnes 1ila
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

dauA Dollar Index udeAn >
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
g 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
g 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
3 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
= 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 155224 1,523.79 149534 1,466.89 1438.44 1,409.99 1,38L54 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
msiJaosimnooiiiduuin Spread s GFJ20 - GFG20
— -
= FX (u1w/ USD)
(]
& 30.00 30.25 30.50 30.75 31.00
8 1,520 21,675 21,856 22,036 22,217 22,397
8 1540 21,960 22,143 22,326 22,509 22,692
)
- 1,560 22,245 22,431 22,616 22,802 22,987
<§( 1,580 22,531 22,718 22,906 23,094 23,282
'.g 1,600 22,816 23,006 23,196 23,386 23,576
§ 1,620 23,101 23,293 23,486 23,678 23,871
5 1,640 23,386 23,581 23,776 23,971 24,166
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 o — -
407 - thesE ASPS a7 - dhesse ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
Unavnushggos Uunavnushegios
(Msssuitiou 490.10 un/drynn /510) (Msssuidau 98.10 uin/drdrun /d1v)
saia fils AsssuLlant Als saia fils AEsTILTlaN+ Ails
future vl&euuilad (21e1u) VAT (uwm)  (2enu)and future vlaeuuwiag (meanu) VAT (uwm)  (menuw)gns
23,170.00 250.0 12,500 (1,049) 11,451 23,170.00 250.0 2,500 (210) 2,290
23,120.00 200.0 10,000 (1,049) 8,951 23,120.00 200.0 2,000 (210) 1,790
23,070.00 150.0 7,500 (1,049) 6,451 23,070.00 150.0 1,500 (210) 1,290
23,020.00 100.0 5,000 (1,049) 3,951 23,020.00 100.0 1,000 (210) 790
22,970.00 50.0 2,500 (1,049) 1,451 22,970.00 50.0 500 (210) 290
22,920.00 0.0 - (1,049) (1,049) 22,920.00 0.0 = (210) (210)
22,870.00 -50.0 (2,500) (1,049) (3,549) 22,870.00 -50.0 (500) (210) (710)
22,820.00 -100.0 (5,000) (1,049) (6,049) 22,820.00 -100.0 (1,000) (210) (1,210)
22,770.00 -150.0 (7,500) (1,049) (8,549) 22,770.00 -150.0 (1,500) (210) (1,710)
22,720.00 -200.0 (10,000) (1,049) (11,049) 22,720.00 -200.0 (2,000) (210) (2,210)
22,670.00 -250.0 (12,500) (1,049) (13,549) 22,670.00 -250.0 (2,500) (210) (2,710)
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