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SET50 Futures:

Qﬁm’%@hﬂi:mﬁﬁ@mm il Sentiment @wwan usussduindeudafasnannussdeaniu
UsznerinllfudvTusnia Trading S50M20 nsew 810 - 838 an uazlifln Short finsaui
SET50 Option:

wuzt 19iTln Long S50M20P850 71 72 qm (SET50=840) iInvinfinlsf 102 4¢ (SET50=810) Cut
Loss 3 4nA1Nu AR SET50 WazduuauluiiAnisiulagil Upside 2117n

Single Stock Futures:

wuztiDiaanue Short MINTM20 91 18.20 uw 1winrinlshl 15.40 uam Cut Loss 1.20 1

o o

A1annle 1Q63 sausinanei sAunUsusauNNaaunig inliRTanagnanevinnnle

An"uz Short TUM20 )1 13.30 U faquiuiinnle 17% uwuzidesailivinnalesil 12.50 v sia
Stop Profit 1 13 U Wi Lock n1ls 12.5% sansznuann COVID-19 wnlinlsazaasia

Gold Futures:
° o o X P D . A a
A mesAlFusiaaunnlng 17008 ilunisaziieunaunansznuain Covid-19 Ndsawdsegia

W1 Trading GFJ20 nsau 25930 — 26400 UNn(1670-1700$) uazliidla Short AinsawLiLy

amu:goounaonu
All Futures Long(ShorT) Position : Contract

Accumulated Long(Short)

long Short Net 2 Days 1 Weeks 1 Months
Institution 105,938 91,120 14,818 12,069 12,481 466,581
Foreign 47,028 44,424 2,604 19,947 -18,638 132,746
Retail 176,265 193,687 -17,422 -32,016 6,157 -599,327

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

long Short Net 2 Days 1 Weeks 1 Months
Institution 33,519 31,218 2,301 -2,252 34,008 51,733
Foreign 35,340 31,618 3,722 15,460 -29,939 -17,967
Retail 101,216 107,239 -6,023 -13,208 -4,069 -33,766

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 43,190 42,088 1,102 6,222 -22,828 402,735
Foreign 7,623 7,622 1 8,831 16,124 81,080
Retail 47,512 48,615 -1,103 -15,053 6,704 -483,815

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 12,781 10,411 2,370 7 -3,665 1,820
Foreign 4,065 5,184 -1,119 -4,344 -4,823 61,912
Retail 20,862 22,113 -1,251 4,337 8,488 -63,732

Call Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 91 98 -7 595 1,449 =797
Foreign 84 8 76 283 353 -4,360
Retail 1,233 1,302 -69 -671 -1,827 2,320

Put Option Long(Short) Position : Contract Accumulated Long(Short)

long Short Net 2 Days 1 Weeks 1 Months
Institution 22 86 -64 -155 -194 -1,405
Foreign 26 34 -8 23 72 526
Retail 730 632 98’ 190 175 1,619
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Derivatives Talk

SET50 Overview
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Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 829.00 29.5505 50.1011
Call Option
Break Infrinsic All-in- Theory Open Implied Effective Time
Premium  Chg Time Value Volume Delta
Even Value Premium ___ Price Inferest Volafility Gearing __ Decay
S50M20C900  35.00 3.50 > 935 0.00 35.00 0.13 43.16 131 955 40.28 0.35 8.21 0.13
S50M20C875  46.10 190 >921.1 0.00 46.10 0.11 51.26 143 699 43.82 0.42 7.48 0.11
S50M20C850 59.10 260 >909.1 0.00 59.50 0.10 60.55 281 1938 46.44 0.48 6.70 0.10
S50M20C825  74.00 5.10 >899 4.00 70.00 0.08 71.12 158 1241 48.59 0.53 5.92 0.08
S50M20C800  90.00 6.30 >890 29.00 61.00 0.07 83.05 44 888 48.42 0.57 5.27 0.07
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
S50M20P900 115.00 -5.00 <785 71.00 44.00 -0.05 120.37 2 696 40.89 -0.65 -5.11 -0.05
S50M20P875 10480 3.20 <770.2 46.00 58.80 -0.07 103.54 2 353 45.09 -0.57 -4.72 -0.07
S50M20P850 82.50 -530 <7675 21.00 61.50 -0.07 87.90 10 436 44.67 -0.52 -5.40 -0.07
S50M20P825  74.00 -6.80 <751 0.00 74.00 -0.09 73.55 37 352 44.89 -0.47 -5.22 -0.09
S50M20P800  64.40 -460 <735.6 0.00 64.40 -0.11 60.54 132 576 49.82 -0.41 -5.07 -0.11
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UNDERLYING Close  Chg %Cha _asUmsBowne

SET50 820.00 1253  15W%  10/04/2020

Symbol Setle  Chg %Chg  Vol. Ol Ol Chg
S50J20 828.0 1.4  16% 79 222 28
S50K20 827.00 120  15% 28 55 2
S50M20 827.00 B1  16% 156,91 204571  -15,140
S50U20 82100 1.2  16% 10,886 13,574 -197
S50220 81940 1380  16% 1980 6,073 8
S50H21 814.20 B1 16% 9n 878 26

SET50 Futures Long(Short) : dryoun

a:au Long(Short)

Long Short Net 2 fu 2 ddenvi QTD
ERRI 33,519 31218 2,301 -2,252 69,549 -73,988
2Rt Eiato} 35,340 31618 3,722 15,460 -55,179 140,898
Metay 101,216 107,239  -6,023 -13,208 -14,370  -66,910
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(i) U, 62 0. 62E .8, 62E wa. 62E D8, 62E ne. 628 s.n. 62E
§50J20 S50K20 SSOI\:\ZO S50N20 5$50Q20 S50U20 PER 155 898 r 870 857 803 830 789 728
— 29 10.8.63 ru 28 w.A.63 ru 29 0.8.63 U 30 nAb3 U 28 &.n.63 ru 29 n.e.63 PER 16 996 899 885 871 857 815 773
S50K20 1,60 PER 165 955 927 912 898 883 840 797
S50M20 -1.32 028 PER 17 984 955 940 925 910 866 821
SSON20- 147 013 015 PER175 1013 983 967 952 937 891 845
$50Q20 584 423 452 437
S50U20 -6.88 528 556 541 -1.04 PER 18 1 042 1,011 995 979 964 916 869
*aundsrudnseantiaulainegsswing 4.0. - n.o. 63 wiiu 0.5% PER185 1071 1,039 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,050 1,034 1,017 967 918
717 - these ASPS 711 - dhease ASPS
Fuorurilsunanuuoo SET50 Futures S:QU Leverage yoo SET50 Futures
Unaonushegos e .
(Msssuideu 87.10 uin/drdrun /910)
sada chg (3a) A'ls AasTuLlian+ fi'ls 80
Futures LAsuAY (yanu) VAT (uwm)  (anenu)gnid = A
832.00 5.0 1,000 (186) 814 Current 22.06 _A
831.00 4.0 800 (186) 614 40
830.00 3.0 600 (186) 414 30 ) \
829.00 2.0 400 (186) 214 ” Mean 19.56 A / \/M h
828.00 1.0 200 (186) 14 L
827.00 0.0 0.0 (186) (186) MV —m— -
826.00 -1.0 (200) (186) (386) 0
825.00 20 (400) (186) (586) S B8 8- EEScooLcsno05 5
823.00 -4.0 (800) (186) (986) F 8558528538588 53¢8 53
822.00 -5.0 (1,000) (186) (1,186)
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Derivatives Talk

Single Stock Futures
Short MINTM20
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Wzt Diaan ue Short MINTM20 v)u 18.20 U i ls? 15.40 1w Cut Loss 1.20 1M
Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future ) Basis ) Vol ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
MINTM20 18.26 -0.74 19.05 2951 2607 -959 2.50 21.05% 19.86 1.22 -909.11%
fian - eheddE ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
- JE— 0 Unaonushegod
100 . _ chg (q) 1A8U s  FAsssuidagy mls
sda futre _ _
350 » nusiMUa (nanu)  +VAT (Un) (Lanu)ans
. 19.26 -1.00 (1,000) 8.67 (1,009)
2 19.06 -0.80 (800) 8.67 (809)
250 " 18.86 -0.60 (600) 8.67 (609)
200 18.66 -0.40 (400) 8.67 (409)
» 1 18.46 -0.20 (200) 8.67 (209)
N 18.26 0.00 - 8.67 (9)
100 18.06 0.20 200 8.67 191
50 5 17.86 0.40 400 8.67 391
, , 17.66 0.60 600 8.67 591
g § g § E g § g g @ g @ g 17.46 0.80 800 8.67 791
8 & & 8§ &8 £ 5 £ £ 2 8 &3 32 17.26 1.00 1,000 8.67 991
i : thede ASPS i : theiddn ASPS
Historical Return Technical Chart
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Derivatives Talk

Single Stock Futures
Short TUM20

dnedduienidiugn uunltduninlegnican 1063 utndnfaraldimnnin anuuatdudanui
21AY U84 Red Lobster usandna1n annisilaiiudansiasusdl.a. 63 Geazdananszny
sieiasiuean 2063 tllgnisandszunninieinlsll 2563-64 MlluiEe Valuation # Upside

RNAPLUABLINEN 2.2%
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daun et 91198 luiualneae nianan1damaz Lower High axfiauninguneg

a a o a 1 = o dl a oA
VAEN UANATNULILNALNINEULAIETT UQALUITUN 13.30 U masun Usziudniilannaasld
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an"uz Short TUM20 v 13.30 w1 fTaqiiuiiinls 17% uwusirfiesativininlsn 12.50 v
§la Stop Profit 1 13 U Live Lock nnls 12.5%

Future Underlying
Seftle ~ ASP Theory ) EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
TUM20 12.90 -0.20 13.13 524 950 491 5.47 6.87% 12.35 1.19 30.59%
i : ehease ASPS
Historical Price FuorurisunanuuoD Stock Futures
14000 - 18 Unavnushegos
. o chg (®0) 1RaU mls  Asssuileu mls
12000 | g et s la future _ -
%f\.‘\ ’__J\'Avh\ 1 nus1mMUa (nanu)  +VAT (Un) (nanu)ans
10000 ) — . 13.90 -1.00 (1,000) 3.10 (1,003)
13.70 -0.80 (800) 3.10 (803)
8000 10 13.50 -0.60 (600) 3.10 (603)
- . 13.30 -0.40 (400) 3.10 (403)
13.10 -0.20 (200) 3.10 (203)
6
4000 12.90 0.00 = 3.10 (©)]
4 12.70 0.20 200 3.10 197
2000 ) 12.50 0.40 400 3.10 397
12.30 0.60 600 3.10 597
s = = & = & =& =2 = =& = = = ° 12.10 0.80 800 3.10 797
= = = = = =3 =3 =3 =3 =3 =3 =3 =3
808 & & § 2 8 & 2 & g€ i ¢ 11.90 1.00 1,000 3.10 997
i : ehease ASPS A : ehease ASPS
Historical Return Technical Chart

SETS50 INDEX

FOOD

TU

-25% -20%

fian - dheddE ASPS A : ehease ASPS

O ASIAPLUS 5



Derivatives Talk

Tracking Performance

Unreadized Prolit on Apil 2020 | 00%

Realized Profit on April 2020

Weighted YTD 2020 Realized Profit

i : ehease ASPS
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Top 20 Most Active Volume

100%

150%

200%
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Settle ) ASP Theory )
No. Future ' Basis ) ol @] Ol Change Lleverage Resistance  Support
Price Price
1 WHAM20 2.54 -0.06 2.61 11956 9028 -1435 3.26 2.53 2.21
2 IRPCM20 2.47 0.03 2.45 10986 12379 7 4.59 2.58 2.16
3 TRUEM20 3.33 -0.01 3.35 10254 38321 -174 12.56 3.47 3.00
4 BLANDM20 0.98 0.01 0.97 6972 19540 -5869 5.11 0.99 0.84
5 BEMM20 8.35 -0.10 8.47 4707 5450 -2414 5.42 8.52 7.38
6 JASM20 3.58 -1.67 5.26 4569 6754 500 6.01 3.74 3.10
7 PTTM20 35.92 -0.08 36.10 4395 6214 -1377 7.07 38.35 30.82
8 AOTM20 57.19 -0.06 57.40 3617 5684 -203 5.21 58.23 51.29
9 TMBM20X 0.87 -0.01 0.88 3537 11328 1308 2.89 0.90 0.78
10 MINTM20 18.26 -0.74 19.05 2951 2607 -959 2.50 20.89 16.62
11 PTTGCM20 35.45 0.70 34.84 2024 1616 670 2.95 38.64 29.54
12 KTCM20 30.48 -1.77 32.34 1950 1976 -280 4.59 30.48 25.98
13 KCEM20 15.00 -0.10 15.14 1807 874 -863 2.50 15.59 13.72
14 CPALLM20 63.00 -1.25 64.42 1589 1869 112 6.58 63.00 59.64
15 CHGM20 2.32 -0.02 2.35 1520 1708 520 6.84 2.38 2.18
16 GPSCM20X 68.20 -0.05 68.43 1448 853 225 4.09 68.41 56.41
17 PTTEPM20 80.41 0.66 79.96 1413 2145 240 3.67 86.75 67.63
18 AAVM20 1.50 -0.01 1.51 1197 3196 948 3.61 1.55 1.14
19 PTGM20 11.55 -0.05 11.63 1193 1616 661 3.47 12.27 10.42
20 ITDM20 1.04 -0.02 1.06 1105 5033 =77 3.10 1.11 0.80

i : ehease ASPS
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Gold Futures
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$1AMEBIAT GFJ20 Warudueng Uiuiadu 170 uwm Unagf 26,400 U Wguwin 1700.35
\WITEITY g4Nd191ANNEIAIRAIA spot ANgaTtARELIMALEII 1,685 WIREITYY ANATIANNEIAN
GFJ20 Jutiazaglunseu 26,000~ 26,300 LW AMNAANINIIAMeIAEaUNdRa lunsaudde
Fdutlszifiuld 1,670-1,700 wiagy4 Aspsuuziliinawuau Trading L3in 25,930-26,400
' o o dql A = o Y o/ a
U wsvnganesAnzduauliunznsauuwniie 1,700 wistny wusth iinaayusede
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Gold Futures

FUTURES Last Chg  %Chg Vol. ]} Ol Chg
GFJ20 26,400 70 0.27 190 765 11
GFM20 26,600 220 0.83 188 649 57
GFQ20 26,680 210 0.79 121 338 79

Mini Gold Futures

Last Chg  %Chg Vol. Ql Ol Chg
GF10120 26,430 100 0.38 4,521 11,359 <723
GF10M20 26,510 100 0.42 3,748 5,522 -1589
GF10Q20 26,580 110 0.42 1,594 3,674 281

UNIENA 71A11n189 Gold Futures (Night Session)
Settle fu 1981 22.00 1. kaziFuIun 19 Ta9 AT U
7991981 19.30-22.30 1.

i : ehease ASPS
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

daua Dollar Index udlomn >
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 (uaw/ USD) i
(]
& 32.00 32.25 32.50 32.75 33.00
8 1,550 23,576 23,760 23,945 24,129 24,313
8 1570 23,881 24,067 24,254 24,440 24,627 |
)
- 1,590 24,185 24,374 24,563 24,752 24,940
<§( 1,610 24,489 24,680 24,872 25,063 25,254
'.g 1,630 24,793 24,987 25,181 25,374 25,568
§ 1,650 25,097 25,293 25,489 25,686 25,882
3 1,670 25,402 25,600 25,798 25,997 26,195 L
8 1,690 25,706 25,907 26,107 26,308 26,509
1,710 26,010 26,213 26,416 26,620 26,823
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
26,650.00 250.0 12,500 (1,049) 11,451 26,680.00 250.0 2,500 (210) 2,290
26,600.00 200.0 10,000 (1,049) 8,951 26,630.00 200.0 2,000 (210) 1,790
26,550.00 150.0 7,500 (1,049) 6,451 26,580.00 150.0 1,500 (210) 1,290
26,500.00 100.0 5,000 (1,049) 3,951 26,530.00 100.0 1,000 (210) 790
26,450.00 50.0 2,500 (1,049) 1,451 26,480.00 50.0 500 (210) 290
26,400.00 0.0 - (1,049) (1,049) 26,430.00 0.0 = (210) (210)
26,350.00 -50.0 (2,500) (1,049) (3,549) 26,380.00 -50.0 (500) (210) (710)
26,300.00 -100.0 (5,000) (1,049) (6,049) 26,330.00 -100.0 (1,000) (210) (1,210)
26,250.00 -150.0 (7,500) (1,049) (8,549) 26,280.00 -150.0 (1,500) (210) (1,710)
26,200.00 -200.0 (10,000) (1,049) (11,049) 26,230.00 -200.0 (2,000) (210) (2,210)
26,150.00 -250.0 (12,500) (1,049) (13,549) 26,180.00 -250.0 (2,500) (210) (2,710)
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