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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 153,360 131,456 21,904 23,682 401,390 775,744
Foreign 292,910 261,749 31,161 57,624 150,683 471,219
Retail 295,966 349,031 -53,065 -81,306 -552,073 -1,246,963

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 50,079 49,437 642 -17,556  -35,232  -102,304
Foreign 225,715 207,532 18,183 33,849 60,339 179,167
Retail 192,033 210,858 -18,825 -16,293  -25,107 -76,863

Single Stock Futures Long(Shorf) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 83,837 57,379 26,458 48,025 434,759 882,877
Foreign 17,152 7,286 9,866 12,192 38,159 247,305
Retail 51,577 87,901 -36,324 -60,217 -472,918 -1,130,182

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 15,867 17,729 -1,862 -2,402 1,895 3,695
Foreign 50,043 46,931 3,112 11,583 52,185 46,442
Retail 44,388 45,638 -1,250 -9,181  -54,080 -50,137

Call Option Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 3 188 -185 447  -3385  -12,672 -

i o g lavn:auau
Foreign 30 229 -199 -606 -2,054 -5,821 Derivatives Team _ .
Retail 3,099 2,715 384 1,053 5,439 18,493 unalnsth
Put Option Long(Shorf) Position : Contract Accumulated Long(Short) INOANG NJ5s:558U 004132

Long Short Net 2 Days 1 Weeks 1 Months Us:ans sauionua, CISA, CFA 025917
Institution 1 163 -162 -240 -160 -1,985 UoaWSSIU UoeSins 019994
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Derivatives Talk

SET50 Overview
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SET50 Index Futures o
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Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 693.14 23.5786 89.2913
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
S50H20C775 7.80 -0.20 >782.38 0.00 7.80 0.13 3.57 172 503 71.33 0.16 14.10 0.13
S50H20C750 12.20 -1.60 >762.2 0.00 12.20 0.10 6.57 91 156 78.44 0.25 14.27 0.10
S50H20C725  22.00 220 >747 0.00 22.00 0.08 11.45 67 112 82.53 0.34 10.76 0.08
S50H20C700  33.00 3.00 >733 0.00 33.00 0.06 18.90 115 130 87.80 0.44 9.17 0.06
S50H20C675  44.70 170 >719.7 18.14 26.56 0.04 29.51 13 395 92.43 0.52 8.03 0.04
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
S50H20P775  91.00 -14.00 <684 81.86 9.14 -0.01 101.01 27 449 #N/AN/A  -1.00 -8.52 -0.01
S50H20P750  64.10 -23.90 <6859 56.86 7.24 -0.01 79.02 1 51 50.45 -0.73 -8.50 -0.01
S50H20P725 52.10 -12.90 <6729 31.86 20.24 -0.03 58.91 8 101 #N/AN/A  -1.00 -13.92 -0.03
S50H20P700  40.10 -15.90 <#659.9 6.86 33.24 -0.05 41.36 77 245 59.94 -0.60 -10.41 -0.05
S50H20P675 27.00 -1420 <648 0.00 27.00 -0.07 26.98 220 664 65.01 -0.46  -11.42 -0.07
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UNDERLYING Close  Chg %Chg _asUmsBoune

SET50 693.14 9.98  144% 18/03/2020
Symbol Setle  Chg %Chg  Vol. Ol Ol Chg 10,000
S50H20 692.90 16.4 2.4% 386,356 301,732  -18,279 388%
$50J20 686.40 16.4 2.4% 82 142 24 ig:g%
S50K20 679.00 6.5 10% 2 18 0 2818%
S50M20 685.00 16.5 2.4% 70,649 81596 22,294 gg:g%
S50U20 677.40 16.3 2.4% 7,824 10,037 70 908:%0000
S50220 675.00 15.9 2.4% 2,914 5,225 38 1;8:%8
— 130,000 el 1 11,1
SET50 Futures Long(Short) : &ryoun a:au Long(Short) 2 22 2 2 2 388 8 8 § 8 8
o = = o =} =} = = = o o = =
Long Short Net 2 fu 2 ddenw QTD g 2 = g 2 g % % %: SJI- L‘PI- g ‘E‘I]
saniiu 50,079 49,437 642 -17,556  -85,924 -100,222 M@ o % 2 2 2 5 8 - g @ 9=
foznd 225,715 207,532 18,183 33,849 119,344 169,005
Natan 192,033 210,858 -18,825 -16,293  -33,420 -68,783
i - dhease ASPS 7 : Bheaae ASPS
mamsni Spread cu duidiouin ASPS Model SET50 Rs:aum PER con)

N Spread B3gina - Bsdina
LAV Spread beue - BoPm (In) u.A. 628 0.h. 62E 8. 62E wh. 62E D.8. 62E na. 62E s.A. 62E

S50F20 S50G20 S50H20 $50J20 S50K20 S50M20 PER 155 910 " 907 905 904 902 898 894
ru 30 u.A.63 ru 27 Nw.63 ru 30 0.A.63 U 29 IW.8.63 U 28 w.A.63 ru 29 0.8.63

= PER 16 939 936 934 933 931 927 922
S50G620 215 PER 165 968 965 964 962 961 956 951
S50H20 -6.00 -3.85 PER 17 998 994 993 991 990 985 980
o Byt o 130 PER175 1027 1024 1022 1020 1019 1014 1,009
S2OMR0 1299 o84 700 o5 111 PER18 1056 1053 1051 1050 1,048 1,043 1,038
*sunfgudasiaanidoulouaswine wea. - 4.0. 63 wihdu 1.25% PER 185 1,086 1,082 1,080 1,079 1,077 1,072 1,067
PER19 1115 1111 1110 1,708 1,106 1,101 1,095
407 - thesE ASPS a7 - tdhesse ASPS
Fuorurilsunanuuoo SET50 Futures S:0U Leverage yoo SET50 Futures
unaonushagos e e -
(Msssuiteu 87.10 uin/drynui /J1v)
sda chg (3n) Als AsssuLTian+ Ay 60
Futures LAsuAY (1enu) VAT (uw)  (evu)gnd 0 A
697.90 5.0 1,000 (186) 814 Current 22.06 _A
696.90 4.0 800 (186) 614 40
695.90 3.0 600 (186) 414 %0 /’ \
694.90 2.0 400 (186) 214 » Mean 19.56 A / \/M h
693.90 1.0 200 (186) 14 /\‘/ \f N
692.90 0.0 0.0 (186) (186) 10 ~——
691.90 -1.0 (200) (186) (386) 0
690.90 -2.0 (400) (186) (586) S 83 8:-E55ccs555505055 5
o0 a0 o) () (90)
688.90 -4.0 (800) (186) (986) S &8z 8532853828588 ¢3
687.90 -5.0 (1,000) (186) (1,186)
i - dheddE ASPS i - Thailand Clearing House, Hne34g1 ASPS
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Single Stock Futures
Short KBANKH20
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IfFauag nnuge 87.00 aaun azifluni9itla Downside
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An"Uz Short KBANKH20 1)1 86.50 U f1aqiiiiannyu 8.45% uuziirdiesiaitivinniila 81.50
U1 Az Cut Loss 7 89 1M

Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future ] Basis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
KBANKH20  87.97 0.72 87.28 80 376 51 5.02 87.97% 5.98 1.48 5.46%
Fian - eheddE ASPS
Historical Price FuorurisunanuuoD Stock Futures
- PR 160 Unavnushaigos
400 0 chg (20) 18U mls  Asssulbey mls
snda future _ -
%0 120 nusAUda (nanu)  +VAT (un) (nanu)ans
300 88.97 -1.00 (1,000) 19.12 (1,019)
100
20 88.77 -0.80 (800) 19.12 (819)
El 88.57 -0.60 (600) 19.12 (619)
200
o 88.37 -0.40 (400) 19.12 (419)
160 88.17 -0.20 (200) 19.12 (219)
100 “ 87.97 0.00 . 19.12 (19)
0 » 87.77 0.20 200 19.12 181
. . 87.57 0.40 400 19.12 381
& 8 &8 & & & & 8 &8 8 8 8 &8 87.37 0.60 600 19.12 581
o = = o o o = = o o o o o
& & g & & g 8§ § § g 8§ 8 &8 87.17 0.80 800 19.12 781
oo s s m m s 86.97 1.00 1,000 19.12 981
Fian - dheddE ASPS fin - dheddE ASPS
Historical Return Technical Chart
a5
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Derivatives Talk

Single Stock Futures
Short TOPH20

anfianeaatnuRuliuetesieties deansnusiasia 1063 919 50% AIRANMIAEN
Nagyinlinallsznaunisues TOP gnnafuann Stock Loss Tusziugailsznauiuils Demand
fgnnaduain COVID-19 Atunsnszanalunanaszma Geaginlinanisenisnaulusyes

nan3-819 §3ligesia vinlisantiu TOP Hlanagnausaailadafanans

dquninnianaila 2aA1undeinlunseuaiad Ineilaqiuegludnwniznisiia Technical
Rebound Jus11119 MAIYNUINTIENAAUEDLHEY UFAINN19NTIAMNNAIUE Lower Low NN

wean9atiaiandne dssiudnvnnugauwaiu 28 uam azifluniaila Downside
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anu Short TOPH20 %1 28.20 U Aqtiulinazinyu 8.6% WWadna1N1sanannauNimin
Mleld uwuzrinfiesie Whvininls 25 um uaz Cut Loss 71 29.70 U

Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future _ Basis . Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
TOPH20 28.95 0.70 28.26 60 910 -18 3.25 77.00% 9.31 0.47 179.74%
7 : ghe3dn ASPS
Historical Price FuorurlsunanuuoD Stock Futures
- [ N unavnushagod
0 . ~ chg (20) 1RaU mls AsssuIdaU mls
sda fulure _ =
800 nusAMUa (;anu)  +VAT (Un) (Nanu)ans
700 50 29.95 -1.00 (1,000) 9.85 (1,010)
500 “ 29.75 -0.80 (800) 9.85 (810)
500 29.55 -0.60 (600) 9.85 (610)
- 20 29.35 -0.40 (400) 9.85 (410)
o 29.15 -0.20 (200) 9.85 (210)
% 28.95 0.00 - 9.85 (10)
o “ 28.75 0.20 200 9.85 190
100 28.55 0.40 400 9.85 390
- 0 28.35 0.60 600 9.85 590
& § & &8 § § § § § § § &§ ¢ 28.15 0.80 800 9.85 790
2 = 2 2 < 2 2 < 2 2 < < 2
i & ¥ § & & & & g§ & 3z § ¢% 27.95 1.00 1,000 9.85 990
7 : ghe3dn ASPS 7 - ehei3dn ASPS
Historical Return Technical Chart

SETS0 INDEX " 1

PETRO

-T0% -80% -50% -40% -30% -20% -10% 0%

7 - dheidde ASPS i1 - eheiAdy ASPS
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Derivatives Talk

Tracking Performance

Unrealized Prold on MARCH 2030

Realized Profit on MARCH 2020

Weighted YTD 2020 Realized Profit

i : ehease ASPS

50%

ey fipafaine fussee arunrnundra Rl Hpuu el 190

Top 20 Most Active Volume

100% 150%

193.5%

200% 250%

Top 20 Most Active Volume

Settle _ ASP Theory )
No. Future ) Basis ) ol @] Ol Change leverage Resistance  Support
Price Price
1 TRUEH20 2.78 0.00 2.78 23552 6310 -11002 5.63 3.13 2.42
2 JASH20 4.00 -0.10 4.10 12842 91516 3419 6.35 4.67 3.74
3 SIRIH20 0.60 0.03 0.57 7585 193391 -7569 5.00 0.77 0.54
4 IRPCH20 1.96 -0.02 1.98 2001 18995 -518 4.34 2.24 1.79
5 LPNH20 3.22 -0.06 3.28 1210 20690 -590 6.64 4.19 3.13
6 BEAUTYH20  1.32 0.01 131 1138 1413 1035 1.81 1.92 1.29
7 CBGH20 53.93 0.43 53.52 984 3883 -503 5.54 70.14 52.00
8 TMBH20X 0.73 -0.01 0.74 965 3781 -452 2.97 1.05 0.66
9 WHAH20 2.26 -0.02 2.28 960 6731 -531 5.45 2.74 2.02
10 KTBH20 9.99 -0.01 10.00 805 1079 -520 10.96 13.19 9.20
11 ITDH20 0.71 0.00 0.71 564 5254 -539 311 1.14 0.69
12 ORIH20 3.26 -0.02 3.28 550 587 550 3.45 4.79 2.99
13 VGIH20 5.70 -0.15 5.85 513 557 -499 5.50 6.91 5.46
14 TKNH20 5.08 0.14 4.94 501 534 -499 2.77 7.29 5.00
15 STAH20 10.47 -0.03 10.50 494 724 -100 5.88 11.96 9.92
16 PTTEPH20 56.00 -1.00 53.43 479 583 17 5.84 94.51 43.84
17 PTTH20 26.25 -0.25 26.51 471 1475 -31 10.41 35.36 22.41
18 AOTH20 49.25 0.25 49.02 441 1348 -22 9.15 59.89 48.50
19 ADVANCH20  180.23 0.23 177.05 437 491 46 10.06 193.58 168.53
20 GPSCH20X 49.25 0.25 49.02 380 540 -41 3.67 61.82 44.50
T + BMeide ASPS
O ASIAPLUS
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Gold Futures

PIAMBIAIRAIAANITIIDAL FIATUIS 42.6 WITEITUY 138 2.8% MQATAL 1,500 Wigeny unlln

agfl 1,485.9 Wity anARuneaafaniguieen WeisuiuangRundnau ndsman
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o A a 1 IS a d’ v oa &l o
aniginFuinguunadatamansznulain-19  epsauAgunsiLEnIIRman e lia Gold Futures
o . . v . . ¥ o o A | ~ X ~ FUTURES Last Chg  %Chg Vol. ]} Ol Chg
AutlszaaulaglaiAnAldany waznisdatuanmeliiugndwiaideaainnisiinige A1ad G mao a0 oo ®mL im0
o GFM20 23,290 110 0.47 323 488 50
WRUG 1 Awduneaans anusiileglal argasuiansnatsylsl e3L) dsennalasannslud g B w0 @ v
AoENNITRRUMINENIBUINRUW 7.5 wandugls vde 8.19 uauduneaani weiulanuaay
@ering o) Niiansunsszuinzedle¥a naweaminli Dollar Index aMuilt/Fuiiiaay 1.6% TUn Mini Gold Futures
@ 55 s A oY SO o 5 FUTURES Lost Chg  %Ch: Vo Ol Olch
52AugeN 101.16 qn Dawfuiladunadusianisndeulngedsipmesin LRSS e Op 30s Vol Ol Oidw
GF10M20 23,320 210 0.95 5,074 6,571 -1
GF10Q20 23,400 220 0.99 3,380 5,284 94

nagnsNsaonu

91ANNEBIAT GFJ20 iaAw UFuanas 160 um Taag 23,220 uw Weuwin 1,501.2 wigeny™
A9NI13IAMNBIAAATA spot ANgATILARBUIMILEIN 1,487 WTRLYM AIATIATNENAT GFJ20
o X , ~ o Ao o oA o UNIENA 71A18AreN Gold Futures (Night Session)
Fullazaglunsay 22,850- 23,200 UM AANesIA NIRRT IRIUseles nadsiuaau P

, B Settle 4 4381 22.00 W. wazLFuInN1T9 e R T IY
@eann FX i lirheddeliusin ineanuednudu aeesiingsyu Trading 15 1,470- ,

~ > g g ' 7991987 19.30-22.30 1.

1,500 WigtIgy™ WL 22,740-23,200 L9 Wa¥ANMUAqA Cut Loss 1 100 U tiailasiu i - de3se ASPS
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INATA Gold Spot
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GOLD Technical: 1A masAat ludnmmuznisundangiulua Inoninsandunisasy
Aannaduneas Inaangaiia Technical Rebound Fruntihe wiadlunaaeuuwaiui $1450
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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:r51w0 GFM20 - GFJ20
— FX (uwn/ USD) .
3]
g 31.50 31.75 32.00 32.25 32.50 | |
8 1,450 21,711 21,883 22,055 22,228 22,400
% 1,470 22,010 22,185 22,359 22,534 22,709
)
- 1,490 22,310 22,487 22,664 22,841 23,018
<§( 1510 22,609 22,788 22,968 23,147 23,327
'.g 1,530 22,908 23,090 23,272 23,454 23,636
§ 1,550 23,208 23,392 23,576 23,760 23,945
e 1,570 23,507 23,694 23,881 24,067 24,254 i,
8 1,590 23,807 23,996 24,185 24,374 24,563
1,610 24,106 24,298 24,489 24,680 24,872
407 - thesE ASPS a7 - dhesse ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
Unavnushggos Uunavnushegos
(Msssuitiou 490.10 un/drynn /510) (Msssuidau 98.10 uin/drdrun /d1v)
saia fils AssTULTlaN+ Als Ealzhbife) fils ANEsTILTlaN+ Ails
future vlasuuilag (11enu) VAT (um)  (2enu)and future vlaeuniag (enu) VAT (i)  (menuw)gns
23,470.00 250.0 12,500 (1,049) 11,451 23,500.00 250.0 2,500 (210) 2,290
23,420.00 200.0 10,000 (1,049) 8,951 23,450.00 200.0 2,000 (210) 1,790
23,370.00 150.0 7,500 (1,049) 6,451 23,400.00 150.0 1,500 (210) 1,290
23,320.00 100.0 5,000 (1,049) 3,951 23,350.00 100.0 1,000 (210) 790
23,270.00 50.0 2,500 (1,049) 1,451 23,300.00 50.0 500 (210) 290
23,220.00 0.0 - (1,049) (1,049) 23,250.00 0.0 = (210) (210)
23,170.00 -50.0 (2,500) (1,049) (3,549) 23,200.00 -50.0 (500) (210) (710)
23,120.00 -100.0 (5,000) (1,049) (6,049) 23,150.00 -100.0 (1,000) (210) (1,210)
23,070.00 -150.0 (7,500) (1,049) (8,549) 23,100.00 -150.0 (1,500) (210) (1,710)
23,020.00 -200.0 (10,000) (1,049) (11,049) 23,050.00 -200.0 (2,000) (210) (2,210)
22,970.00 -250.0 (12,500) (1,049) (13,549) 23,000.00 -250.0 (2,500) (210) (2,710)
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