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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 53,038 67,368 -14,330 -7,133  -10,651 -8,130
Foreign 60,086 64,644 -4,558 -575 8,725 85,887
Retail 130,883 111,995 18,888 7,708 1,926 -77,757
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 17,819 18,056 -237 -4,801 7,539 18,379
Foreign 42,344 49,134 -6,790 -5,865 -1,822 -2,031
Retail 69,655 62,628 7,027 10,666 -5,717 -16,348

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 30,044 42,557 -12,513 -2,827  -23,057 -29,352
Foreign 11,571 9,355 2,216 2,839 13,666 93,536
Retalil 44,040 33,743 10,297 12 9,391  -64,184
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 4,369 5,416 -1,047 1,911 835 -1,200
Foreign 6,171 6,155 16 2,451 -3,119 -4,473
Retail 15,428 14,397 1,031 -4,362 2,284 5,673
Call Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months =
Institution 140 23 117 356 478 794 Derivoﬁves Teom Iﬁun:luau‘
Foreign 2 2 0 -255 -977 -545 UnNJIASh
Retail 748 865 -117 -358 -478 151 -

INAANA N38s:sssU 004132

Put Option Long(Shorf) Position : Contract Accumulated Long(Shorf) Us:ans saunonua, CISA, CFA 025917

Long Short Net 2 Days 1 Weeks 1 Months uoawssru Uoaisisins 019994
Institution 135 48 87 37 -403 -34 BICYBEY WUNSUNAD 064045
Foreign 1 138 -137 -199  -2,410 -2,663 sUgss INaluas WB28UNJIASEH
Retail 1,038 1,125 -87 . 100 521 2,773
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading:  tademyuiliienizedspminiundivan  widesssiussnasiuan GDP
Growth 49 1Q63 NMAsY Te SET50 31l5uguste Trading S50M20 n9aw 840-855 4m uazli
Short finsayLu

Spread Trading: Spread 5x1919 S50U20-S50M20 1Taqiiatifi -6.50 9m GlndiAasiuAIng
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 854.57 30.5033 23.4557
Call Option
Break Infrinsic Al-in- Theory Open Implied Effective Time
Premium  Chg Time Value Volume Delta
Even Value Premium ___Price Inferest Volatility Gearing  Decay
S50M20C900 10.60 -4.00 >910.6 0.00 10.60 0.07 48.56 111 1336 24.32 0.28 22.39 0.07
S50M20C875  18.00 -5.10 >893 0.00 18.00 0.04 57.94 181 831 24.62 0.40 18.94 0.04
S50M20C850  29.30 -6.50 >879.3 4.57 24.73 0.03 68.66 102 2231 24.80 0.53 15.49 0.03
S50M20C825  46.00 -7.00 >871 29.57 16.43 0.02 80.82 28 1186 27.42 0.65 12.10 0.02
S50M20C800  63.00 -7.00 >863 54.57 8.43 0.01 94.45 48 1247 31.47 0.74 10.09 0.01
Put Option
Break Infrinsic Al-in- Theory Open Implied Effective Time
Premium  Chg Time Value Volume Delta
Even Value Premium ___Price Inferest Volatility Gearing  Decay
S50M20P900  61.40 -0.60 <8386 45.43 15.97 -0.02 99.32 12 799 29.97 -0.67 -9.82 -0.02
S50M20P875  46.10 410 <828.9 20.43 25.67 -0.03 83.71 26 502 26.02 -0.58 -11.02 -0.03
S50M20P850  32.30 1.80 <817.7 0.00 32.30 -0.04 69.46 131 1482 25.10 -047  -12.27 -0.04
S50M20P825  23.50 0.00 <8015 0.00 23.50 -0.06 56.63 89 1586 28.09 -0.35 -12.25 -0.06
S50M20P800  17.70 0.00 <7823 0.00 17.70 -0.08 45.27 128 1739 31.49 -0.25 -11.47 -0.08
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UNDERLYING Close  Chg %Cha asUmsBoune

SET50 856.11 -1125 -131% 14/05/2020

Symbol Setle  Chg %Chg Ol Ol Chg
S50J20 845.90 -110 -13% 66 121 0
S50K20 856.00 -8.9 -10% 32 16 -9
S50M20 855.00 -9.0 -11% 134,690 256,832 1,712
S50U20 848.50 -8.9 -10% 8,508 17,325 239
S50Z20 847.30 -9.1 -11% 1571 5,674 -52
S50H21 842.80 -8.9 -11% 491 1,766 37

SET50 Futures Lona(Short) : &ryoun a:au Long(Short) a
Long Short Net 2 fu 2 ddeni QTD =
Aoy 24815 29,379 -4,564 -8,183 10,719 -72,981 w
oG 47,853 46,928 925 4,045 1472 137,936
Tada 72,629 68,990 3,639 4138 -12,191 -64,955
fis - Eheddl ASPS fia - fheAdE ASPS
mamsnu Spread ru duidioumn ASPS Model SET50 As:duF PER cihoq)
Ihrne Spread Bselna - B3eind
50020 $50K20 S50M20 S50N20 $50Q20 S50U20 (Im) u.A. 62F ’L—.I.FL 62F w.e. 62E wa. 62 D& 62E n.e. 62E s 62
29 10.8.63 nu 28 W.A.63 ru 29 D.8.63 ru 30 nA.63  ru 28 ..63 ru 29 n.8.63 PER155 898 ero sor 843 830 ree ras
50020 PER 16 926 899 885 871 857 815 773
S50K20 160 PER165 955 927 912 898 883 840 797
S50M20 -1.32 0.28 PER 17 984 955 940 925 910 866 821
S50N20 -1.47 0.13 -0.15 PER175 1,013 983 967 952 937 891 845
550Q20 -5.84 4.23 -4.52 437 PER18 1042 1011 995 979 964 916 869
SSUZ0 688 528 556 541 104 PER185 1071 1030 1023 1007 990 942 893
*Rundgudasiaanidauloumasewing f.e. - n.8. 63 Wiy 0.5% PER 19 1100 1067 1050 1034 1017 967 918
i : dhedde ASPS i  these ASPS
Fuorurilsunanuueo SET50 Futures S:0U Leverage voo SET50 Futures
Unavnushegios S — i
(Fsssuitou 87.10 un/drynun/dno)
s1aila chg (3@) fi'ls AassuLiiey+ i'ls 60
Futures WisuAy (any) VAT (1)  (enu)gnd 50 A
850.20 5.0 1,000 (186) 814 Current 22.06| —{\L
849.20 4.0 800 (186) 614 40 /, \
848.20 3.0 600 (186) 414 30
847.20 2.0 400 (186) 214 . Mean 19.56 A / \/M A
846.20 1.0 200 (186) 14 /’\/V‘ \f o
845.20 0.0 0.0 (186) (186) 10 N
844.20 -1.0 (200) (186) (386) 0
843.20 -2.0 (400) (186) (586) S 8 S 8- EZELcLsosbc050 5 o
842.20 -3.0 (600) (186) (786) Sga3csgdisgasgasgasgas
841.20 -4.0 (800) (186) (986) 28528528538 52383583¢83
840.20 -5.0 (1,000) (186) (1,186)
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Single Stock Futures
Long ESSOM20
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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
ESSOM20 5.83 0.03 5.81 440 774 -96 3.82
fian - £he3dE ASPS
Historical Price Fuorurhlsunanuueo Stock Futures
800 —ESS0 —ESSOM20 PETRO 10 u‘naor]uswaeioa
- chg () fls  Asssuideu mls
swda fuure _
- INBUNAUSIA  (hanu)  +VAT (Un) (vhanu)ans
6.33 05 500 2.16 498
500 6.23 0.4 400 2.16 398
0 . 6.13 0.3 300 2.16 208
6.03 02 200 2.16 198
30 5.93 0.1 100 2.16 08
- 5.83 0.0 . 2.16 @
573 0.1 (100) 2.16 (102)
100 5.63 0.2 (200) 2.16 (202)
, , 553 03 (300) 2.16 (302)
g &8 &8 &8 &8 &8 8 8§ & § § 8§ B8 5.43 0.4 (400) 2.16 (402)
o o o o o o = o = o o o o
g £ 8 g 3§ 2 3 2z & 3 8 8 38 5.33 -05 (500) 2.16 (502)
fian - fheddy ASPS 7 - fheddy ASPS
Historical Return Technical Chart
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Single Stock Futures

Short AAVM20
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daunnniamatia nneedi spmgaLdl EMA 10 Juasin wianviadaduuviaiiauuneena
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Stop Profit ﬁnu

Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future i Basis . ol (@] Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
AAVM20 1.64 -0.04 1.68 540 7218 496 4.42 -40.46% 52.26 0.45 -107.24%
fian - fheddy ASPS
Historical Price Fuorurhlsunanuueo Stock Futures
100 —AAY —— AAVMZO TRANS 25 Jnaor]uswaa'oa
- chg (90) 1RaU fls  Asssuiday nls
synda futore _ _
s AustMUQ (anu)  +VAT (un) (nanu)ans
2.64 -1.00 (1,000) 0.94 (1,001)
250 15 2.44 -0.80 (800) 0.94 (801)
0 2.24 -0.60 (600) 0.94 (601)
1 2.04 -0.40 (400) 0.94 (401)
150 1.84 -0.20 (200) 0.94 (201)
100 1.64 0.00 = 0.94 (1)
05 1.44 0.20 200 0.94 199
%0 1.24 0.40 400 0.94 399
. . 1.04 0.60 600 0.94 599
§ §8 & § 8§ & § & § §& &8 8§ 8§ 0.84 0.80 800 0.94 799
B B B B E E E E 3 3 = = =
2 2 2 2 2 2 2 e 2 2 2 2 2 0.64 1.00 1,000 0.94 999
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Historical Return
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Tracking Performance

Unrealized Profit on May 2020

Realized Profit on May 2020

Weighted YTD 2020 Realized Profit

-

100% 150% 200% 250% 300%

g medrunksrammalinandabfuuni@uion fefusaiasgs duesrsunazseuninaeioufiiaS fuunbh B sl daen .
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Top 20 Most Active Volume

Settle ) ASP Theory )
No. Future _ Basis ) Vol @] Ol Change Leverage Resistance
Price Price
1 WHAM20 2.78 -0.02 2.76 6053 15553 4010 4.33 2.89
2 STAM20 17.40 -0.30 17.41 3599 2445 200 6.13 17.80
3 MINTM20 17.90 -0.20 17.66 3561 8750 1881 2.38 19.73
4 IRPCM20 2.82 0.00 2.82 2518 10576 2224 4.95 2.88
5 TRUEM20 3.19 0.01 3.18 2206 20876 1942 4.65 3.26
6 PSLM20 3.20 -0.08 3.28 2004 2888 998 2.78 3.62
7 BEAUTYM20  1.68 -0.03 1.68 1731 2452 -1685 2.14 1.70
8 CPFM20 28.75 0.00 28.45 1307 3977 -100 4.73 29.22
9 CBGM20 94.00 -0.50 94.64 1298 2738 -84 5.29 96.50
10 KTBM20 10.00 0.00 9.28 1198 2862 -861 4.31 10.56
11 PRMM20 6.45 -0.15 6.48 1172 13235 -1169 4.69 6.77
12 JASM20 3.79 -0.09 3.89 1001 16450 996 4.64 4.12
13 CHGM20 2.46 0.00 2.44 1000 2731 1000 5.89 2.51
14 PTGM20 14.10 -0.10 14.22 926 1441 207 4.56 14.21
15 PTTM20 35.24 -0.26 35.55 863 5728 96 4.56 36.28
16 PTTEPM20 83.00 -0.50 83.62 809 2267 -189 3.13 86.46
17 BANPUM20 6.40 -0.05 6.22 787 2902 -733 2.53 6.51
18 AOTM20 58.79 -0.21 59.08 733 5789 -37 4.15 59.40
19 AMATAM20 12.21 -0.19 12.19 718 1393 -297 3.71 12.63
20 KBANKM20 82.47 -0.28 78.52 666 1467 269 3.77 88.66

7w : fhease ASPS
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Gold Futures
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$1ANBIAT GFM20 LHeAWTuANTINIUNY UFuiiinau 100 uw Jaw 26,580 Um iWaLwin
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GOLD Technical: 1A a3A1 ag luansusWuintuuss wazdafluuviaieudoafinuvs

NRIANAININAFALLUAITUN $1680 Uszifiudnllantadfusmause lnalidudnlu? High
UF1ItW $1760 20uz?l MACD ndeumilawnugud aduayunisliumauaessan

Gold Futures

FUTURES Last Chg  %Chg Vol. Ol Ol Chg
GFM20 26,580 90 0.34 61 668 -10
GFQ20 26,750 140 0.53 22 273 -10
GFV20 26,830 180 0.68 8 47 2

Mini Gold Futures

Lost Chg  %Chg VoL Ol Olchg
GF10M20 26,600 80 034 3,389 9,156 174
GF10Q20 26,680 80 034 1,167 6,626 -172
GF10v20 26,720 70 026 754 2,248 264

UNIENNG 71m1nred Gold Futures (Night Session)

= = &
Settle o4 1987 22.00 U. UazUFNIUNTTaTENNATW L
7991981 19.30-22.30 4.

7 : fheaae ASPS
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ASPS Gold Valuation Matrix (InSeiry</nsosoouts)

aauAn Dollar Index udivan >
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
T,;é 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
g 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 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
713 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
MsiiavsimMnooARiduuIn Spread s:n310 GFM20 - GFJ20
—_ FX (uaw/ USD)
(]
2 32.00 32.25 32.50 32.75 33.00
5 1,600 24,337 24,527 24,717 24,907 25,097
8 1,620 24,641 24,834 25,026 25,219 25,411
)
— 1,640 24,945 25,140 25,335 25,530 25,725
=
< 1,660 25,249 25,447 25,644 25,841 26,038
-% 1,680 25,554 25,753 25,953 26,153 26,352
=
3 1,700 25,858 26,060 26,262 26,464 26,666
e 1,720 26,162 26,366 26,571 26,775 26,980 -
8 1,740 26,466 26,673 26,880 27,087 27,293
1,760 26,771 26,980 27,189 27,398 27,607
inn : Ehease ASPS inn : £he3se ASPS
Fuorurisunanuuoo Gold Futures Fuorurnlsunanuueo Mini Gold Futures
Unavnushagios Unavnushagos
(Asssuiday 490.10 un/aryrun /d1v) (Fsssuitay 98.10 un/darynun /o)
Falghilo] Ai'ls AETsNLTe+ Ai'ls FRlzRiile) A'ls ANETINLTieN+ i'ls
future Laauula (anu) VAT (uwm)  (anevu)and future uldsuuilae (210 NU) VAT (um)  (ueanu)gnd
26,830.00 250.0 12,500 (1,049) 11,451 26,850.00 250.0 2,500 (210) 2,290
26,780.00 200.0 10,000 (1,049) 8,951 26,800.00 200.0 2,000 (210) 1,790
26,730.00 150.0 7,500 (1,049) 6,451 26,750.00 150.0 1,500 (210) 1,290
26,680.00 100.0 5,000 (1,049) 3,951 26,700.00 100.0 1,000 (210) 790
26,630.00 50.0 2,500 (1,049) 1,451 26,650.00 50.0 500 (210) 290
26,580.00 0.0 8 (1,049) (1,049) 26,600.00 0.0 - (210) (210)
26,530.00 -50.0 (2,500) (1,049) (3,549) 26,550.00 -50.0 (500) (210) (710)
26,480.00 -100.0 (5,000) (1,049) (6,049) 26,500.00 -100.0 (1,000) (210) (1,210
26,430.00 -150.0 (7,500) (1,049) (8,549) 26,450.00 -150.0 (1,500) (210) (1,710)
26,380.00 -200.0 (10,000) (1,049) (11,049) 26,400.00 -200.0 (2,000) (210) (2,210)
26,330.00 -250.0 (12,500) (1,049) (13,549) 26,350.00 -250.0 (2,500) (210) (2.710)
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