Derivatives Talk

M ASIA PLUS

dUWNREUGN 19 Auenau w.a. 2562

nagnsNsavnuouwus
SET50 Futures:

1897 SET50 UnaztiunauLs Downside Unazandn Uszidunsasinnuidludasicniananids
wlanneTulszimna uuziin Trading S50U19 N9au 1035 — 1105 qa uazlik Long insauans

SET50 Option:

SET50 Index Futures / Option  P. 2
Single Stock Futures P. 4
Gold Futures P.7

an1uz Long S50U19C1100 %1 11.50 4m gnTafUNa21AN1 3 9m LWzl Long S50U19C1075
#1 20 9/ (SET50=1095) 111139 30 9¢ (SET50=1105) Cut Loss 3 4Aa1N9)1s WuBeomoaamUAILhnaaNsMsBoue
SHWIUWNUSEPNMD Line Asia Plus Group

Sing|e Stock Futures: TaRAT: htp://bitly/Asiaplusgroup

Aaputinlseidla Long ADVANCU19 71 223 un whinnnlsf 232 1 way Cut Loss 3
P X a o o a P
'LI’W]@']ﬂ'VJ‘LA muﬂismuumiumwaﬂizﬂaumi 3Q62 HQLWUIWVLQWQL‘LAQQ

wuztinliisa Short IRPCU19 71 3.96 Ui vinrinls? 3.72 uan uaz Cut Loss 0.08 UMAINYU
AIAEALITENBLINNG 2HB2 AT urisrazduitlussnafuaniladaundan

Gold Futures:
USD wieAnuds Fed wanevinfludaiauidasnisannanideulaung nasusiainadnndiuad

WWeiin Trading GFV19 nsau 21520 — 21820 U (1480 — 1500$) wazli Short Ainsauuy

amu:yoounavnu
All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 126,834 132,776 -5,942 20,621 28,162 -105,524
Foreign 77,554 75,445 2,109 -27,156 -9,964 -17,184
Retail 185,689 181,856 3,833 6,535 -18,198 122,708

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 44,780 46,271 -1,491 3,482 -4,754 -1,157
Foreign 59,530 54,828 4,702 -5,336 17,285 106,524
Retail 80,411 83,622 -3,211 1,854 -12,531 -105,367

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 73,749 77,257 -3,508 18,185 30,373  -103,977
Foreign 11,821 17,224 -5,403 -24,010 -31,549 -109,674
Retail 90,128 81,217 8,911 5,825 1,176 213,651

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 7,686 8,491 -805 -1,556 3,357 6,522
Foreign 6,203 3,393 2,810 2,190 4,300 -20,808
Retail 14,399 16,404 -2,005 -634 -7,657 14,286

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

Long Short Net 2 Days 1 Weeks 1 Months Derivatives Team I?U_nZIUEJU’
Institution 254 1,391 1,137 -1,051 -911 -3,889 undins:K
Foreign 12 98 -86 -103 333 2,082 .
Retai 3,937 2,714 1223 1,154 674 2,228 Ifafind N3ss:sSsL 004132

ourdeg aosau 017928

Put Option Long(Short) Position : Contract Accumulated Long(Short) Us:An8 saufonua, CISA, CFA 025917

Long Short Net 2 Days 1 Weeks 1 Months usawssru Uogsisins 019994
Institution 215 621 -406 -510 -979 -3,812 BICYBE WUNMBSLUNAD 064045
Foreign 124 3 121 432 400 1,608 ossgssnd Dodsuun WiB08UNJIASTA
Retail 2,400 1,991 409" 389 608 2,539
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Derivatives Talk

SET50 Overview

nan9Uszgn FED auili3uannenidemnuaini 0.25% ugsviu 2.00% Taglunminlln

sr81u FED A Jerome Powell #sv1)d1 FED wiandiuannanidey winiAsugnaanigds SETS0  SS0UT9 550219

Ay nmeansn wetlaqiudsldidynyiuaman weananddeldainiyaiisnisadiunng oSy 1095 1093 1093

14 QE luszazinly fesunasilailddedoyaunos Dovish lndnminasuaausnainlinauan Iuocu 1105 1105 1105

ﬁi'ammmﬁuslmvwz%um@%wﬁm azifeuandail Dow Jones auitilfuduidniien 0.13% i
Dollar Index udlan 0.43% ﬂi”ﬂfauﬁumimmmmﬁfamﬁﬁﬁuﬁmmw%ﬁﬂm EIA 7Lty
ANNIIARRNAANANAFLIIATNETUAL Brent MnuilUSuasie 1.5% angaesu 63.7 Wit us
@m\ﬂiﬂm’mmwmLmﬂm‘l,ummuﬂfanﬂmwmmm%qmﬂamﬂﬂmeumqmmﬂmm
iy axilusadas i aninsiupuiumilessf 60 Wiays Sadadnazsinli Downside 104
Hulungundanuilulilednednda anunsnfinediudadedn SET50 Index Suiundediumnu
wAnsashidn Tnadsvifiunseunisindeniuail 1095-1105 aa dusuilsifiuidesinans
TuszazdnllAanisszau nus. il 25 n.o. FedeRdestilananniuinaziiunniuan
panides  ietananusInARuaARLLMTR AN TR UszneuAunanszAulAIEgia
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SET50 Index Futures

Direction Trading:SET50 nazfunquus Downside uiazanin UszifuisesinmuiiuEes
#anepanidoulaunelulssmna uuziin Trading S50U19 N9au 1093 — 1105 9a wazlif Long =

an

Ansauans ™
=

Spread Trading: ANANTT0S Spread 21919 S50Z19 ausael S50UT9 AU 27 n.8. 2562 Ay

Profit{Loss)

Wiy 1.23 an tneilaqiii Spread ag#l -0.7 4 Insuuziinlitle Long Spread Miszdusinnda

SEsseBEE

-0.77 4m twarands Spread guinAnimgelugaad indun Series U vinmany

SET50 Option : zﬁmuv Long S50U19C1100 1 11.50 9/ ﬂnﬂmumm’mwu 34 WUz Long

YNEIAE) ;| AagnUATTEINAY 200 U A 1 9189 TH
S50U19C1075 '1/1 20 9/ (SET50=1095) L'ﬂﬁmmi@w 30 9/ (SET50=1105) Cut Loss 3 9A41N

Nu
Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 1100.54 12.3762 8.3126
Call Option
) Break Intrinsic All-in-  Theory Open Implied Effective Time
Premium Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50U19C1125 2.20 -0.60 >1127.2 0.00 2.20 0.02 1.97 852 8862 14.78 0.16 82.16 0.02
S50U19C1100 8.20 -430 >1108.2 054 7.66 0.01 9.42 796 6621 12.26 0.49 66.28 0.01
S50U19C1075 27.00 -490 >1102 2554 1.46 0.00 26.11 150 2931 14.26 0.84 34.42 0.00
S50U19C1050 4950 -890 >1099.5 5054 #N/AN/A  0.00 49.14 49 1174 21.04 0.92 20.36 0.00
S50U19C1025 75.10 -6.50 >1100.1 7554  #N/AN/A  0.00 73.94 0 276 na 1.00 14.65 0.00
Put Option

) Break Intrinsic All-in-  Theory Open Implied Effective Time
Premium Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50U19P1125 28.80 6.30 <1096.2 24.46 4.34 0.00 28.00 116 3065 15.95 -0.82 -32.13 0.00
S50U19P1100 9.30 220 <1090.7 0.00 9.30 -0.01 10.47 632 4719 14.01 -0.50 -59.50 -0.01
S50U19P1075 2.80 1.00 <1072.2 0.00 2.80 -0.03 2.16 519 6418 16.31 -0.19 -71.28 -0.03
S50U19P1050 0.80 0.20 <1049.2 0.00 0.80 -0.05 0.20 234 5597 18.23 -0.05 -6847 -0.05
S50U19P1025 0.40 - <1024.6 0.00 0.40 -0.07 0.01 26 7374 23.02 -0.03 -66.98 -0.07
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Derivatives Talk

AoOWAUWUSaMU:uooUnavnuchous:nAluasiaisnu
lia: SET50 Futures

mwsoumsBoute SET50 Index

UNDERLYING Close  Chg %Chg  asUnmsBowe

SET50 1100.54 -7.3  -0.7% 18-Sep-19
Symbol Setlle  Chg %Chg Vol Ol Ol Chg
S50U19 1098.60 -6.9 -0.6% 144,849 260,809 965
S50V19 1097.00 -6.8  -0.6% 4 42 -1
S50X19 1095.90 -6.9  -0.6% 1 14 =i
S50Z19 1097.90 -6.5  -0.6% 36,347 70,361 8,293
S50H20 1095.10 -6.4  -0.6% 3,052 11,770 523
S50M20 1090.60 -6.4  -0.6% 468 6,372 0
SET50 Futures Long(Short) : &ryrun a:au Long(Short) 2 =2 2 2
Long Short Net 2 5u 2 dlenv’ QTD % % % %
R, 44780 46,271  -1491 3,482 1821 58,076 = = = H
snaand 59,530 54,828 4,702 -5,336 54,417 -27,462
Tutas 80,411 83,622  -3,211 1854 -56,238 -30,614
a0 - dheidde ASPS 7 - dheidde ASPS
mamsnd Spread cu Auidoudn ASPS Model SET50 fs:aufi PER ¢1o)
Whrna Spread Bading - Badha (im) UAG2E 0n62E 0862k npb2E anéE nebk snb2E
Ld
SS0N19  S50K19 S50MI19 S50N19 S50Q19  S50U19 PER 12 863 876 895 902 908 915 934
U2 108.62 00 30 WAk (U 27 0062 w0 nasd 29 anél i F nesl PER13 935 949 970 o7 984 %1 1012
S50J19 PER 14 1,007 1,022 1,045 1,052 1,060 1,067 1,090
S50K19 0.82 PER 15 1,079 1,095 1,119 1,127 1,135 1,144 1,168
850119 0.79 161
cemier 00 28 o PER 16 1151 1168 1194 1203 1211 1220 1246
350Q19 -2.05 123 -2.84 -407 PER 17 1,223 1,241 1,269 1,278 1,287 1,296 1,323
e . T ... ] PER18 1205 1314 1343 1353 1363 1372 1401
*gunagwaaeandinulangsmwie da. - an. 62 wnau 1.75%
PER 19 1,367 1,387 1,418 1,428 1,438 1,448 1,479
747 - thesE ASPS a7 - dhease ASPS
Fuorurilsunanuuoo SET50 Futures S:QU Leverage yoo SET50 Futures

Unaovnushagos

mmmn SETS0 Fustures.

Mezn

(Fsssuideu 87.10 un/&rynun /91o)

sanda chg (3a) A'ls ANEsTULTia+ fils 60

Futures LisuAy (o) VAT (um)  (aenu)gns =

1,103.60 5.0 1,000 (186) 814 Current 24.71 ﬂ
1,102.60 4.0 800 (186) 614 40

1,101.60 3.0 600 (186) 414 30 ) ‘\

1,100.60 2.0 400 (186) 214 " Mean 19.53 A _/

y
~

1,099.60 1.0 200 (186) 14 /‘\/«r’ \f YW
1,098.60 0.0 0.0 (186) (186) 10 ~—
1,097.60 -1.0 (200) (186) (386) 0
1,096.60 20 (400) (186) (586) sgggcczzoooyrrerces
1,095.60 30 (600) (186) (786) cgdcgncggeEggggdgegd
1,094.60 -4.0 (800) (186) (986) § 8858853853838 528588
1,093.60 5.0 (1,000) (186) (1,186)

i - dheidde ASPS i - Thailand Clearing House, #ei3de ASPS
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Derivatives Talk

Single Stock Futures
Long ADVANCU19

T v e aws o 5
NNEARATWTHIUNIAIA92E LUT99284 Sector Rotation inliumiranlaazifuriuny iy

FuludUanviinunn agnedi ADVANC fvlfusiaasnda 5% ndusniiaulauanainil nsh

'
A

IitegRFanssudndiandyyninialfdudniudu TOT Tasannssu@ns W TOT wanfiunis
angAdadtyyIuanas 800 A uumsiet] feillunansesuninlsananu wazdedaaanaanu
\@aenstinidefinandu TOT deaaw@ndan tnasan dreRdeaeliuiunilsl 2562-63 Tuiade

flaz 2.0% Fair Value Tl 2563 $19 260 U (Upside 15.55%)

anuzlunnetladamaila 31ANS9ARNIUIL Higher High waz Higher Low ag19maLiiasmnnu
anwouzaesuudliingnau Inaangadumiiauusiu 220 um wien Stochastic %K AisiATuMTLe

%D ludtyayrnuuanaivayunisiugn nesuduuuadudalllin 233 um

nagnsmsaonu

Wwuz1in3e Long ADVANCU19 #1 223 1w iIhwinfinlsfl 232 1w Cut Loss 3.00 Lnannyu

Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
ADVANCU19  228.50 -0.50 229.08 50 608 44 15.26 2.62% 20.59 9.82 11.39%
7 - eheAdn ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
190 ———ADVANC ——ADVANCU1S icT 240 Uunaovnusheeios
chg (@) mils  Asssuldau Als
185 20 swnda fulure _
INgUNUSIM  (thanu)  +VAT (Un) (nanu)ans
- 2 229.00 0.5 500 21.41 479
228.90 0.4 400 21.41 379
20 228.80 0.3 300 21.41 279
228.70 0.2 200 21.41 179
o 228,60 0.1 100 21.41 79
- - 228.50 0.0 2 21.41 (21)
228.40 0.1 (100) 21.41 (121)
0 0 228.30 0.2 (200) 21.41 (221)
ELof 0l : % 0§ B % o3 o8 & & & 228.20 -0.3 (300) 21.41 (321)
= = & & 5 8 = =2 & & & &5 =2 = 228.10 -0.4 (400) 21.41 (421)
228.00 -0.5 (500) 21.41 (521)
1 : Bheaae ASPS u7 ; lheaae ASPS
Historical Return Technical Chart
o ADVANC C: 225.00 0: 223,00 H: 228,00 L: 222.00 daly ]
i, 4
ill'. 23
SETS0 INDEX | r .f‘w Lw L
i " = Fool
le""
cT -
'.'.".‘.’:‘J.‘._‘_’.-_J.-”S » —
ADVANC -
s T BT
-5% 0% 5% 10% 15% 20% 25% 30% 35%
7 - eheAsn ASPS 7 - ehel3dy ASPS
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Derivatives Talk

Single Stock Futures
Short IRPCU19

ngmmmf\ﬁﬁﬁuauﬂﬁ%ﬁqmmdﬂ 1.50% ﬁﬁqsm'g%ﬁmwm?mL@ului:ﬂmm?{%ﬂﬁummam
Pnsumsdnldlugalaaden n.g. 62 dausnlsluan 2H62 dheddunaiiunaiiiugm
AN 1H62 usdvagdnmuzAeeiluaslyl uananii guimadlawednazliinnsdneduiluna
szwdnana Fessathunadul TnasanAedanaunzi Switch

sueiiluniladamaiia mmﬁluLﬁuﬁtymﬁmﬂﬁié@uﬁqﬁnﬂ%\mﬁmﬁuﬁa%umwmmmmq
§ Fibonacci Retracement 521 38.2% AL31a0s 4.20 U Usznauify Stochastic %K i

av %D \fludndryayuauatvayy Anszezdudeatiugu Tneluuaiudnlleg 3.74 um

nagnsNsaonu

w1138 Short IRPCU19 71 3.96 1w hvininle 3.72 1w Cut Loss 0.08 Lnanyu

Future Underlying
Setile ) ASP Theory . EPS GROWTH
Future ) Basis ) Vol ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
IRPCU19 3.93 0.01 3.92 1253 28393 -674 7.37 30.10% 22.23 0.88 -53.61%
Fian - dheddE ASPS
Historical Price FuorurisunanuuoD Stock Futures
26500 ——RPC ——RPCUIS ——ENERG 5 Unaonushegos
26000 chg (0) 1R8IV mis AsssuIbdau mls
—_ 5 symUa future _ _
26500 nusAda (nanu)  +VAT (un) (nanu)ans
25000 \\"‘\f“—-—/"‘ . 4.93 -1.00 (1,000) 1.10 (1,001)
e 473 -0.80 (800) 1.10 (801)
3 453 -0.60 (600) 1.10 (601)
om0 4.33 -0.40 (400) 1.10 (401)
23500 2 413 -0.20 (200) 1.10 (201)
23000 3.93 0.00 - 1.10 (1)
1
- 3.73 0.20 200 1.10 199
3.53 0.40 400 1.10 399
22000 0
2 2 2z 2 2 2 =2z 2 =z =2 =2 =2 =z @ 3.33 0.60 600 1.10 599
& £ & £ 2 g = @ =z & 2 & 2 @ 3.13 0.80 800 1.10 799
2.93 1.00 1,000 1.10 999
Fian - dheddE ASPS fin - dheddE ASPS
Historical Return Technical Chart
D =NTD IWC:IMZO: 404H: 4.041: 390 dally |
| if I
| =5
“'.. [ty Sk
SETS0 INDEX | 1, . .;A.-""..n I'| L
. | Il' L A Resistance

' ;
i y “»
|

i I,

ENERG | b
| | if
| iy

[ LT

IRPC — === e —— ——
_ T

-35% -30% -25% -20% -15% -10% -5% 0% 5% 10% 15%

J i : khease ASPS
17 : dea4ae ASPS
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Derivatives Talk

Tracking Performance

Unrealized Profik on SEPTEMBER 2019 | 0.0%

Realized Profit on SEFTEMDER 2019 _ 5.1%

0% S0r% 100% 150% 200% 230% 300%

sufurmolinsgp Susssraruss s sttt i i sm

i : ehease ASPS

Top 20 Most Active Volume

Top 20 Most Active Volume

Seftle . ASP Theory '
No. Future . Basis _ Vol Ol Ol Change leverage Resistance  Support
Price Price
1 APU19 6.75 0.00 6.75 9026 8986 -9020 9.87 7.13 6.75
2 JASU19 6.33 -0.02 6.35 5031 220249 5004 4.52 6.59 6.28
3 GUNKULU19X  3.12 0.00 3.12 4503 11730 -2498 8.55 3.14 3.05
4 PLANBU19 8.75 -0.10 8.85 3042 3241 -964 10.13 9.02 8.74
5 BEAUTYU19  2.66 0.02 2.64 3032 9133 9 2.89 2.87 2.65
6 AAVU19 3.10 -0.02 3.12 2595 6487 -1554 7.46 3.14 3.03
7 CHGU19 2.37 0.01 2.36 2208 627 -2206 7.76 2.39 231
8 TRUEU19 5.62 0.02 5.60 1940 41491 1321 8.67 6.03 5.43
9 TMBU19 172 0.00 1.72 1412 61694 -907 15.09 1.76 1.59
10 IRPCUL9 3.93 0.01 3.92 1253 28393 674 7.37 422 3.88
11 CKPUI9 6.08 -0.02 6.10 1060 8090 56 9.44 6.20 5.95
12 SAMARTU19  9.30 0.00 9.30 769 14570 -769 7.89 9.68 9.16
13 DTACU19 59.50 -0.50 60.02 637 1015 212 11.28 61.03 57.86
14 ESSOU19 8.64 -0.06 8.70 537 4821 -475 6.94 9.18 8.39
15 STECU19 19.40 -0.10 19,51 524 8397 -204 7.89 20.14 19.16
16 BCHU19 15.50 0.00 15.51 512 4219 91 12.00 15.87 15.33
17 TPIPLU19 1.62 -0.01 1.63 509 4884 -500 7.15 1.63 1.59
18 VGIU19 9.70 0.00 9.69 500 13452 -500 9.82 9.82 9.54
19 IVLU19 31.80 0.05 31.76 481 2899 67 7.27 34.42 30.92
20 KCEU19 17.36 -0.04 17.41 405 2019 i 6.64 18.94 17.02

1 : Bhease ASPS
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Derivatives Talk

Gold Futures

PIAMBIAIRAIAEAUITINEAY UFUanad 7.3 Wiseny uqaszdL 1,500 wisany tneg 1,493.9

WTEI0YY AINKIINNEUAITIAMAIANAABITURAFBNTI 2 TUNIN1 720 13 Wity Tusng

NatlsgguatnANINAaNauiy () udflsennAansnsnenideANANNANANNIE 0.25% LA Gold Futures
W e dl o dl o o o é’ ~ FUTURES Last Chg  %Chg Vol. Ol Ol Chg
wa lulddedtynifdaimuiaadunisdivansnaeandaluewan Tnafinssunisme 3 ¢a B 21,930 w0 02 19 L2546

GFZ19 22,020 80 0.36 37 725 -13
GFG20 22,080 80 0.36 6 199 1

a = ] I g a oA dl =R
mumm\‘imﬂmmmulmyhmaﬂszqmmu LATHLNEN 7 9181970 17 §18NANANITUNNNITAR

- PP - 2 o o = = . ' Yy o &
panidednuilanianie luaudlil ASNDUINHNNNVANANISUINNTTNNITANENY - UANAINY

nmadlamedeyairssgiaanigdenuludan nefnanisGusiuaieiunen an. Halug Mini Gold Futures

o5 A 3 K U LOICRE:] o B il FUTURES Last Chg  %Ch Vo O Olch

syiugeqaiusausinen 8.e. 2550 viuliARuneaafanigulean uaz Dollar Index Wnai Ty BT Wt ra
= o o o A @ = o GF10Z19 22,000 60 0.27 1,799 12,299 -64

98.59 Am WeLUNL 98.26 Ggmiuauﬂ'auuu’] fadunsnasusanisafaulaesAInesan GF10G20 22,070 60 027 691 4,897 327

(%
a

Al azfinnsdszguulaunavessuipananiyu (BO) doudeyairsugiasuaures

o aa o a U ] o U o o a 1 o g U o
anignanmuadame Hun Sruufaeiuadafniedisnuneddand, sesuelinuleses
LALFTEAvATE TR0 & A, (g

i a9 o UNIENA 79A11A8N Gold Futures (Night Session)

. Setfle a4 1387 22.00 1. Uaz AN TR ENAATL T
nagnsmsaonu
TR 19.30-22.30 1.

$1A7 GFV19 Wapuduiinau 20 U Unagil 21,930 U Weuiwin 1,507.6 Wigeoy g4n9n s : dhe34e ASPS

$1ANBIAAAA Spot ANgATAAaLIUILEION 1,4989-1,490 WiREITYY AIATIAT GFV19 duil
whazagflunsay 21,600-21,800 UM ATRUREAA1FaNTTUdeA1 LazN19TIRANTRRWAEATL
o d’/ o ' o o V| a o ° Y o/ .
nstfuanpenidelusuwian nadusesamesnn Mnliheddeasuusiliinamu Trading
131904 1,480-1,500 Wigeioy™ \figuwin 21,520-21,820 L usimnamduaulluaznsauuu
1,500 wigaigy™ uuzi Wisadlaaniue Short MelliinaanuAsninuumqa Cut Loss 1§ 100 1

= o = o A a P
[MNNU weflasiuanudasnnaanesaiaaeulnainainann i

InAdA Gold Spot

[l | 1535 1550

Tl

1480

CERT ) e 16

XAU Cumncy (Gold Spot  §/02) Gold Kid Xau  Daily O1FEE201%- 195802019 Copyrightt 2019 Eloomberg Finance LB, 195602019 07:18:55
o e
7 : Kea4ae ASPS

GOLD Technical: $1AMMBIAIENAILNIUALI 'afﬁu?l,amniﬂumwm Uptrend Channel Ine
angaA1ndNIaseg luasazsalaannie nIngeusiaasungaLuaiy $1480 aziilunistiudu
n131qA Uptrend Channel %’Nrﬁfmmzm@L'z”ﬁlmﬁi'am@ﬂ?ud@mié’ ot Usziduuuadinldi
$1535
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

— aauan Dollar Index udenn e
91 92 93 94 95 96 97 98 99 100 101
~ 50 1,376 1,339 1,303 1,267 1,230 1,194 1,158 1,121 1,085 1,049 1,012
T: 53 1,373 1,337 1,300 1,264 1,227 1,191 1,155 1,118 1,082 1,046 1,009
© 56 1,370 1,334 1,297 1,261 1,225 1,188 1,152 1,116 1,079 1,043 1,007
g 59 1,367 1,331 1,294 1,258 1,222 1,185 1,149 1,113] 1,076 1,040 1,004
g 62 1,364 1,328 1,292 1,255 1,219 1,182 1,146 1,110 1,073 1,037 1,001
— 65 1,361 1,325 1,289 1,252 1,216 1,180 1,143 1,107 1,071 1,034 998
3 68 1,358 1,322 1,286 1,249 1,213 1,177 1,140 1,104 1,068 1,031 995
; 71 1,356 1,319 1,283 1,247 1,210 1,174 1,137 1,101 1,065 1,028 992
z 74 1,353 1,316 1,280 1,244 1,207 1,171 1,135 1,098 1,062 1,026 989
7 1,350 1,313 1,277 1,241 1,204 1,168 1,132 1,095 1,059 1,023 986
80 1,347 1,311 1,274 1,238 1,202 1,165 1,129 1,092 1,056 1,020 983
83 1,344 1,308 1,271 1,235 1,199 1,162 1,126 1,090 1,053 1,017 981
mMsiUavsimMnooAKItuUIN Spread s:now GFZ19 - GFV19
— —
. FX (uw/ USD)
(0]
o 30.00 30.25 30.50 30.75 31.00
3 1,450 20,677 20,849 21,021 21,194 21,366
o 1,470 20,962 21,137 21,311 21,486 21,661
o}
= 1,490 21,247 21,424 21,601 21,778 21,955 [ ;
5 1,510 21,532 21,712 21,891 22,071 22,250 It .
= 1,530 21,818 21,999 22,181 22,363 22,545 ,
§ 1550 22,103 22,287 22,471 22,655 22,840 '
o 1,570 22,388 22,575 22,761 22,948 23,134 '
8 1,590 22,673 22,862 23,051 23,240 23,429
1,610 22,958 23,150 23,341 23,532 23,724 L
717 - these ASPS a7 - dhese ASPS
Fuocurilstnanuuod Gold Futures Fuorurilsunanuued Mini Gold Futures
unavnushggos Unavnushegios
(Msssuitou 490.10 uin/dryon /310) (Msssuidau 98.10 uIn/drdoun /d10)
saia Al AgssuLfian+ Ails saia Als AETTNLTaN+ Als
future  wl&auunilav (wiany) VAT (uw)  (nevuw)gnd future  wl@suuwilas () VAT (1 wm)  (anenu)ans
22,180.00 250.0 12,500 (1,049) 11,451 22,180.00 250.0 2,500 (210) 2,290
22,130.00 200.0 10,000 (1,049) 8,951 22,130.00 200.0 2,000 (210) 1,790
22,080.00 150.0 7,500 (1,049) 6,451 22,080.00 150.0 1,500 (210) 1,290
22,030.00 100.0 5,000 (1,049) 3,951 22,030.00 100.0 1,000 (210) 790
21,980.00 50.0 2,500 (1,049) 1,451 21,980.00 50.0 500 (210) 290
21,930.00 0.0 - (1,049) (1,049) 21,930.00 0.0 - (210) (210)
21,880.00 -50.0 (2,500) (1,049) (3,549) 21,880.00 -50.0 (500) (210) (710)
21,830.00 -100.0 (5,000) (1,049) (6,049) 21,830.00 -100.0 (1,000) (210) (1,210
21,780.00 -150.0 (7,500) (1,049) (8,549) 21,780.00 -150.0 (1,500) (210) (1,710)
21,730.00 -200.0 (10,000) (1,049) (11,049) 21,730.00 -200.0 (2,000) (210) (2,210)
21,680.00 -250.0 (12,500) (1,049) (13,549) 21,680.00 -250.0 (2,500) (210) (2,710)

inn : eheade ASPS

7 : eheade ASPS
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