A ASIAPLUS

Securities

DERIVATIVES TALK
nagnsniIsavnuUoUwus

BY RESEARCH DIVISION

24 §UNAN 2564

SET50 Futures: SET50 Index Futures / Option  P. 3
Single Stock Futures P_ 6

Wihgdaananiaunfdnasiufanssumsdevieiivieas  vaidade Gold Futures P, 8

1 Rugudansi i O SET50 £ -
LLQﬂaaquqwuiquﬂQﬂ\?ﬂﬂﬁ'\uﬁﬂ'\unqim micron AN N *muim"amo:ﬁmmmuﬁmﬁunmu

naulunsauuy wugd Trading S50Z21 Tunsau 970 - 985 3 wuwougy rinlAnasusunagnsiu
Derivative Talk fiovanuisnaAltiunisia
a8somISovU theddud FlGTNISIWU

SET50 Option: gounARAUANIUUNagnsNsEovy
s=gdUNISEU 2 Sounny IalKln
#01ug Long S50Z21P975 nu 13 3a UnSuwavuianu 3 3a wuzirli asnuatuisndsuivdeunagns T6o

soillaganug Long S50Z21P1000 i 16 3 (SET50=985) iisinrinlsil Ussansmwunguiu Ao

31 9m (SET50=970) Cut Loss 3 3aa10NU _ . SO ASPSMART
: i d nedwainsdu =

» n1oulhan

Single Stock Futures:

Telegram ASIA PLUS GROUP

wuzi1 i Follow Short ITDZ21 Wias1Avaga 2.22 U asan Wavi b FARILVI0EASNISAINU
Mls 2.12 vm Cut Loss 0.05 umanyu Iagaarun1sal Omicron

g ., Y v e o FOLLOW NOW
WIIVUUIALATUTINAGUADHUTUMU 0009

(Q Asia Plus Group )

d07ug Long BCHZ21 %y 19.82 um Unasuls 5% wuzihlvisatn \

Long BECZ21 fiustaas 13.30 um wwiinlsfi 13.90 um Cut Loss

0.30 UmANNY ndRNNanuvinlsTul 2564 aadulasel 2565 HES S
usgnnannswe 19188 wae

Gold Futures: INAANRA N38S:sSSU
) ) Gnﬁmm:ﬁt‘)‘ﬁﬂv‘\?ugﬂuﬁwumamnu naz=nwINATA
Ruumilndsasinlfaaiue Short GFZ21 nuade 28830 um Jaguu iSRS SeREREE
gedinnls 30 v wuztifert 28300 U (1780%) wag Cut Loss 100 Us=Ns Smufienua, CISA, GFA
o . o A , ~ UndiAs1:RdRIBWUZIUFUNAIANU azsuINATA

UMAINYNUY AIATIAMBIAILIERUNILTUN TR UTILAUALYIIUAET |AVN-IDOULINGIASEH: 025917

uoawssnu Uioussuns
un3IAsn:KJ9dBWUZIUFURAIANU IAzFUINATA
1avn:109ulndInST:K: 019994

¥IYBY WUNISUIND
UndIAS :KUI8WUZIUFUAIANU AzNIINATA
1avn:109ulndINS1:K: 064045

SUYSS INAIUAS
WyosUNJINSIH

ga  aw

o e ORI e e e ol (i O NN u o ST a Y
Jeyaluenansatuil sausunnnuvasteyaiiunideiie etrslsin usdvmanning ol wdfa S1ia ldanansafiavBuduvdeiusesmnugndesveseyamanills lididsznislag unlinsieiluenansil dnvindu

A X a o R o Yo y e S . PP g I
gredmannasinATINMsiatundnmsiesgy waelildlumsti wisauewurlidensonevdnnindlag nsdinduladensenevannindlaq sesen bidnzinannseunanuluenansiielifinig dau
Wuramnnislidrsaganesdsn nehiflduisdesdeiuseyniulag fu Ussnmdnning lewde wia $1in lidnsdlla



http://onelink.to/sk9y5h
https://bit.ly/3wboIS0

DERIV

=S TALK

nagnsn1sasnuauwus

GRRIEL RNV R

All Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Shart MNet 2 Days 1 Weeks 1 Months
Institution 124,799 146,089 21,2390 -16 838 -129155 864 177
Foreign 97,156 95,516 1,640 19,571 13,609  -11,313
Retail 188,539 168,889 19,650 27267 115646 -B52 864

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Lang Short Net 2 Doys 1 Weeks 1 Months
Institution 24111 24717 606 -8,067 -10,259 -5.126
Foreign 57,771 54,781 2,990 22576 27893  -20,560
Retail 52,123 54,507 -2,384 -14,509 17,634 25 686

Single Stock Futures Long(Short) Position : Controx

Accumulated Long(Short)

Long Short Met 2 Doys 1 Weeks 1 Months
Institution 82,096 102,955 -20,859 -33.955 116,958  B26.871
Foreign 28,236 27,857 arg -692  -26.843 27,226
Retail 109,103 88,623 20480 34 647 143,801 -8B854 097
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Lang Short Net 2 Days 1 Weeks 1 Months
Institution 2,400 5171 -2.771 -363 1,374 3,463
Foreign 10,930 12,656 -1,726 6,519 15,611 6,568
Retail 13,125 8.628 4,497 6,156 -16.985 -10,031
Call Option Long(Short) Position : Contract Accumulated Long(Short)
Lang Short Net 2 Doys 1 Weeks 1 Months
Institution 326 40 286 -10 420 455
Foreign 58 56 2 97 539 1,667
Retail 1,305 1,593 -288 107 -119 -1,212
Put Option Long(Short) Position : Contract Accumulated Long(Short)
Lang Short Net 2 Days 1 Weeks 1 Months
Institution 376 153 223 218 72 -4 773
Foreign 153 159 -6 142 1,010 6,509
Retail 2.132 2.349 —21?'. -360 -1.082 -1,736
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SET50 Overview
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Last 1% Hist. Violatiity —2Week Hist. Volatility
SET50 Index  975.92 15.96445 16.83108

Call Option

Premium Chg Break Intrinsic Time Allin-  Theory Volume Open Implied Delta Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
8$50Z221C1025 0.20 0.00 =10252 0.00 0.20 505%  0.02 437 4498 19.16 0.02 10079 0.1
$50Z21C1000 070 030 =10007 0.00 0.70 254% 071 1370 7178 14.65 0.09 13069 0.0
S50Z21C975  6.80 350 =9818 092 5.88 0.60%  7.03 1012 8664 13.69 051 7318 0.0
§50Z21C950 2580 880 =9758 2592 ENANA  -0.01% 2517 487 3567 14.59 0,92 3466 0.0
§50Z21C92% 5110 1010 =9761 5092 0.18 0.02% 4044 17 782 29.51 093 1773 0.0

Put Option

Premium Chg Break Intrinsic Time All-in- The_ory Volume Open Implied Delta Effective Time

Even Value Value Premium Price Interest Volatility Gearing Decay
§50Z21P1025 5070 -9.90 =9743  49.08 1.62 -0.17%  50.59 1 239 HMAMNA -1.00 2022 0.0
550Z21P1000 2620 -1060 <9738 2408 212 -0.22% 26.28 49 1635 15.32 -0.80  -3429 0.0
§50Z21P975 740 -6.90 =967.6 0.00 7.40 -0.85%  7.60 860 4684 14.29 -0.50 -65.58 0.0
S50Z221P350 1.10 -1.60 =09489 0.00 1.10 277% 074 2246 6551 16.66 011 -9341 0.0
850221P925  0.30 -0.60 =09247 0.00 0.30 -5.25%  0.02 355 5378 2175 -0.03 -87.29 -0.1

PN @893y va. 1oy waa

- ANUFUNUSEAIUVRIUNAUAIIUTZINA
MWTIUNTYVIY SET50 Index
luns1a1u wag SET50 Futures

UNDERLYING Close  Chg %Chg  asumsBoune

SET50 975.92 1054 1.08% 23/12/21
Symbol Setfle  Chg %Chg  Vol. ol Ol Chyg 120000
S50v21 977.54 0.0 0.0% 26 77 0 100000
SE0X21 948.60 0.0 0.0% 47 70 0 7 gzszz
850221 97430 104  11% 163.704 249083 -28.760 - Yy

o {10,000) -\""'-X f'\/\'r !/., vw \1 l( \ 40000
S50H22 97010 113 12% 93723 142137 11,901 g MW VAT 20000
S50M22 967.00 111 11% 10,306 26548  -1,131 om0 ' | o
S50U22 96420 101 1.0% 3.662 12,023 26 40008 'l.u 20000
£0.000) -40000
SET50 Futures Long(Short) : drurun aal Long(Short) - o000
Long Short Net 23u 2 dlani QTD ' =] = ] ] ] = = =] b b = o v
— 249192 289593 40401 8067 -10,691 0 % § § § § éi' féé % g & § g B
sinazhi 229520 210,159 19361 22576 44,281 0 8] o F
seeia 391,309 370,269 21040  -14509  -33,590 0
n: eneenise va. e naa n: aneedse va. il wae
v 1
L4 a = = [ 1 1
A1ANIT8 Spread & dULADUAIN ASPS Model SET50 M15¢aUA1 PER $114¢)
1hrne Spread BSelna - B3eina
550021 $50K21 S50M21 S50ND] $50Q21 S50U21 (i) U.A. 62E O.n. 62E .8, 62E w.h. 62E 0. 62E no. 62E sA. 62E
20 10 U 28 WAk 0 29 D6k 029 nAdh  ru 30 And cu 29 66 PER155 898 870 857 843 830 789 748
— 27804 U 20 WACA U 27 D84 U2/ NACE S AALSA T 27 N8, PER16 926 899 885 871 857 815 773
S50K2L 168 PER165 955 927 912 898 883 840 797
S50M21 -1.28 0.40 PER 17 984 955 940 925 910 866 821
S50N2L -116 053 013 PER175 1013 983 967 952 937 891 845
S50Q21 513 -362 -4.02 -4.15 PER18 1,042 1,011 995 979 964 916 869
Ssu2l 581 413 453 466 051 PER185 1071 1039 1023 1007 990 942 893

*aunfgudaneaniioulonesswie fi.e. - a.a. 64 WAy 0.5% PER 19 1.100 1,067 1,050 1,034 1017 967 918

fan: @1v9u3e va. oWy waa fun: @eaudde va. oWy waa

O ASIAPLUS 1T

Securities



DERIVATIVES TALK
nagnsn1sasnuauwus

BY RESEARCH DIVISION

Single Stock Futures

Long BECZ21
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Future Under|ying
Settle . . EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 64F PBV 64F
Price 64F
BECZ21 13.24 0.24 5 2978 3 18.01 -53.85% 4116 3.89 25.02%
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Short ITDZ21
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Future Underlying
Settle EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 64F PBV &4F
Price 64F
ITDZ21 226 0.02 126 25798 -119 14.74 -20.79% 0.93 -28.52%
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Tracking Performance

0.0%
Unrealized Profit on Dec 2021

Realized Profit on Dec 2021 - 265%
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Top 20 Most Active Volume

Future Sef'ﬂe Basis Vol Ol Ol Change Leverage Resistance  Support
Price

1 TRUEZ21 4.60 0.02 19015 52342 -12010 12.05 4.177 4.64

2 GUNKULZ21 5.20 0.05 17117 163232 -10975 19.36 5.29 491

3 STRIZ21 565 0.25 3001 15087 -1499 8.36 5.99 5.21

4 0SPZ21 32.98 -0.02 2600 4948 -1300 712 34.18 33.00
5 TPIPLZ21 1.69 0.00 2025 13357 -2025 11.12 1.69 1.65
6 TPIPPZ21 416 0.00 2000 3023 -1000 912 422 416
7 GPsCZ21 8275 -0.25 1624 2655 -963 9.46 82.36 76.44
8 PRMZ21 6.12 0.12 1002 8326 -500 3.95 6.16 5.91

9 BLANDZ21 1.07 0.00 1001 133898 -1000 9.39 1.08 1.03
10 CHGZ21 366 0.02 1001 3918 -1000 13.68 375 357
11 LPNZ21 484 0.06 1001 9623 -1 6.99 483 476
12 ICHIZ21 9.99 -0.01 1000 9787 -500 6.12 10.18 9.67
13 STAZ21 30.50 025 806 4103 -803 632 3145 2998
14 MAJORZ21 19.20 0.00 800 2686 -400 8.15 19.48 18.20
15 IRPCZ21 3.76 0.02 662 14043 -559 10.94 3.85 3.67
16 CPALLZ21 58.73 0.23 650 1906 -619 13.27 59.55 57.45
17 PTGZ21 14.99 -0.01 600 9690 -600 533 1551 15.03
18 JASZ21 3.40 0.00 567 6013 -930 7.46 373 321

19 CPNZ21 54.99 -0.01 540 849 -420 10.27 57.33 54.86
20 MINTZ21 27.66 -0.09 502 2668 -299 7.96 28.65 26.69

P @893 A, Loy Waa

Securities

O ASIAPLUS I



DERIVATIVES TALK
nagnsnN1sainuaduwus

BY RESEARCH DIVISION

Gold Futures
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Gold Futures

FUTURES Lost

ol

N\

Ol Chg

Chg %Chg
GFZ21 170 .59
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Mini Gold Futures

Logt %Chg
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XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAY2020-24DEC2021 Copyright2 2021 Bloomberg Finance L.P.
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GOLD Technical

NAN1951A1N99A1 1AULSS Take Profit a991INAABUIAUUSLIEY $1850 AIELYI
WIBULAIE? UITLSIVIUNNANY UBIUMAABULEY EMA 200 Tu 198 Useiliu

nseumaadeulmilif $1805-$1850

ASPS Gold Valuation Matrix (1388y" / N58822U%D)

< daue 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
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
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
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
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
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

Nymex (USD/Barrel)

fan: @189y va. oy waa

n1sulassmmasAn liiduuan Spread $e%#914 GFQ21 - GFZ21

FX (u1w/ USD)

30.50 30.75 31.00 31.25 31.50
1,760 25516 25725 25034 26,143 26,352
1,790 25951 26,163 26,376 26,589 26,801
1,820 26,385 26,602 26,818 27,034 27,251
1,850 26,820 27,040 27,260 27,480 27,700
1,880 27,255 27,479 27,702 27,926 28,149
1,910 27,690 27,917 28,144 28371 28,598 | "
1,940 28,125 28,356 28,586 28,817 29,047 :
1,970 28,560 28,794 29,028 29,262 29,497
2,000 28,995 29,233 29470 29,708 29,946 —=——

GOLD Londin AM (USD/Ounce)

fan: @89y va. oWy waa ;@189 Ua. Lowdy waa

AUIUAlIUIAUYRs Gold Futures AuIuilsvIAUYaY Mini Gold Futures

unaonusTssos thacnuseios

(Asssuitay 4%0.10 un/dndndn,/ o) (Asssuitou 98.10 un/drunan/do)

- firls digssudlens  Avls(aeu) - i i fem+ ]
senila future wlatuulas (wEvu) VAT (1) ang endla future wdruuwlag (m:qm‘:u} ﬂ::::li_”(:;?; m‘l‘i;‘i:ﬁmlu}
29,050.00 250.0 12,500 (1,049) 11.451 29 080.00 2500 2 500 (210) 2990
29,000.00 200.0 10,000 (1,049) 8,951 29,030.00 200.0 2,000 (210) 1,790
28,950.00 150.0 7,500 (1,049) 6,451 28,980.00 150.0 1,500 (210) 1,290
28.,900.00 100.0 5.000 (1,049) 3.951 28,930.00 100.0 1,000 (210) 790
28,850.00 50.0 2,500 (1,049) 1.451 28,880.00 50.0 500 (210) 290
28,800.00 0.0 - (1,049) (1,049) 28,830.00 00 - (210) (210)
28.,750.00 -50.0 (2,500) (1,049) (3,549) 28,780.00 -50.0 (500) (210) (710)
28,700.00 -100.0 (5,000) (1,049) (6,049) 26.730.00 -100.0 {1,000) (210) (1,210)
28,650.00 -150.0 (7.500) {1,049) (8,549) 28,680.00 -150.0 (1.500) (210) (1.710)
28,600.00 -200.0 (10,000) (1,049) (11,049) 28.630.00 -200.0 (2,000) (210) (2.210)
28,56560.00 -250.0 {12.500) {1.049) {13.549) 28.680.00 -250.0 (2.500) (210) (2.710)
i aneaise va. wide wia fian: aneuie va. woide wia
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