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Single Stock Futures:
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Gold Futures:
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All Futures Long(Short) Position : Contract Accumulated Long(Shor)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 125,973 146,120 -20,147 -44,227  -85,875 -68,450
Foreign 62,760 59,178 3,582 -9,775  -15,286 28,630
Retail 187,865 171,300 16,565 54,002 101,161 39,820
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 25,714 29,000 -3,286 301 -2,909 -1,084
Foreign 41,607 38,362 3,245 -9,827  -16,205 18,611
Retail 62,447 62,406 41 9,526 19,114 -17,527
Single Stock Futures Long(Shorf) Position : Contract Accumulated Long(Shorf)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 83,809 100,359 -16,550 -43,964  -82,960 -70,110
Foreign 8,633 11,371 -2,738 -5,935  -14,910 5,060
Retail 99,880 80,592 19,288 49,899 97,870 65,050
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 15,826 15,361 465 1,162 1,241 6,799
Foreign 12,520 9,445 3,075 11,066 1,775 -13,432
Retail 23,909 27,449 -3,540 -12,228 -3,016 6,633
Call Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 468 530 -62 -77 -245 -803
Foreign 8 1 7 16 -303 -2,113
Retail 2,128 2,074 54 59 227 3,097
Put Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 500 634 -134 525 1,122 -2,708
Foreign 1 10 -9 4 -79 450
Retail 2,897 2,753 144’ -514 -1,014 2,343
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: N1g1aganiadnanig+-au aglupauaula luszazdusnafiusanasuainnisi
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Wiy -5.62 4n Tnelaqii Spread ag#1 -2.80 4n lilTlandeunwauuziin Wait and See

SET50 Option : wuziin Itfsa Long S50Z19P1100 #1 35 9m (SET50=1080) iIninnlsh 45 qm
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Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 1070.62 12.2899 10.3781

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
S50719C1150  3.10 -0.20 >1153.1 0.00 3.10 0.08 2.90 292 3201 12.14 0.10 35.55 0.08
S50719C1125 5.90 -0.10 >1130.9 0.00 5.90 0.06 6.13 456 3155 11.80 0.18 33.06 0.06
S50719C1100 10.70 0.10 >1110.7 0.00 10.70 0.04 11.84 568 2946 11.36 0.30 29.65 0.04
S50719C1075 19.80 0.20 >1094.8 0.00 19.80 0.02 20.93 517 1570 11.53 0.45 2456 0.02
S50219C1050 33.50 -0.50 >10835 20.62 12.88 0.01 33.95 75 411 12.30 0.61 19.48 0.01
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
S50719P1150 85.00 -1.70 <1065 79.38 5.62 -0.01 84.84 18 385 10.35 -0.93 -1252 -0.01
S50719P1125 62.30 -1.70 <1062.7 54.38 7.92 -0.01 63.17 83 584 10.53 -0.84 -15.16 -0.01
S50Z19P1100 44.00 150 <1056 29.38 14.62 -0.01 43.97 150 2058 11.22 -0.71  -17.63 -0.01
S50Z19P1075 26.80 -0.20 <1048.2 438 22.42 -0.02 28.15 629 3349 10.79 -0.54 -21.79 -0.02
S50Z19P1050 16.80 -0.30 <1033.2 0.00 16.80 -0.03 16.26 747 3504 11.77 -0.38  -2347 -0.03
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Derivatives Talk

mwsoumsBoute SET50 Index
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UNDERLYING Close Chg %Chg _asUmsBowne
SET50 1074.00 6.3  0.6% 07/10/2019
lo)
2?5“53 Slf)gloeso Che 3.0 écohscl/ Yol 1 = 42 = Chq0 20000 120000
. d 3% 80,000 100000
S50X19 1070.70 6.1 0.6% 9 7 6 70,000 A~ 80000
60,000 60000
$50719 1069.10 43  04% 120437 270,425 1,327 50,000 poses
S50H20 1066.20 43 0.4% 7,899 22,228 87 ggggg 20000
S50M20 1062.20 42 0.4% 1,062 7,162 35 20,000 0
S50U20 1057.80 3.9 0.4% 360 757 0 10,000 -20000
. . A% ’ r\—-—«\ [ Wi/ -40000
SET50 Futures Long(Short) : drunun a:au Long(Short) gg'ggg; N~ v :ggggg
Long  Short Net 2% 2 ddenw QTD ' 22332333333333333323
anaiy 25,714 29,000 -3,286 301 1,941  -3,343 SS38858832388238538328
< S S W0 0N W © © O N~ 0 0 W O D O
9t 41,607 38,362 3,245 -9,827  -13,955  -14,091 S SS9 000000000 oS00 o oo
satian 62,447 62,406 41 9,526 204 17,434
7 : eheAdE ASPS i : ehe3dn ASPS
AmamMsnd Spread ru duidoudin ASPS Model SET50 As:durn PER cihos
WLna Spread B3dina - Bdina (im) UAGE D0A62E 0862E nAbE anbk nobk sa6%E
Ld
50019 S50K19  S5OMI19 S50N19 S50Q19  S50U19 PER 12 863 876 895 902 908 915 934
(U 29 1.8.62 0u 30 WAb2 (U 27 D862 w30 nas2 29 ané? i 7 nesl PER13 935 949 970 977 984 91 1,012
S50J19 PER 14 1,007 1,022 1,045 1,052 1,060 1,067 1,090
20819 Al PER15 1079 1005 1119 1127 1135 1,144 1,168
S50M19 079 161
S50N19 200 282 121 PER 16 1,151 1,168 1,194 1,203 1,211 1,220 1,246
$50Q19 205 1.23 284 407 PER 17 1,223 1,241 1,269 1,278 1,287 1,296 1,323
L N . N S Sk PER 18 1295 1314 1343 1353 1363 1372 140l
*aundgwdarmanudaulanaswie da. - a.a. 62 wihda 1.75%
PER 19 1,367 1,387 1,418 1,428 1,438 1,448 1,479
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S:0U Leverage yoo SET50 Futures

Unavnushegios
(Msssuideu 87.10 uin/dnyrun /d1v)

Tania chg (3m) m'ls AETTULT e+ m'ls
Futures LAsuAy (menu) VAT (uw)  (menuw)gns
1,074.10 5.0 1,000 (186) 814
1,073.10 4.0 800 (186) 614
1,072.10 3.0 600 (186) 414
1,071.10 2.0 400 (186) 214
1,070.10 1.0 200 (186) 14
1,069.10 0.0 0.0 (186) (186)
1,068.10 -1.0 (200) (186) (386)
1,067.10 2.0 (400) (186) (586)
1,066.10 -3.0 (600) (186) (786)
1,065.10 -4.0 (800) (186) (986)
1,064.10 -5.0 (1,000) (186) (1,186)
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Derivatives Talk

Single Stock Futures
Long CPALLZ19
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U5uinAuuzinan Switch 1w Buy Tned Fair Value a¢#i 88.00 1

e uneilademaiin Bududyyiun1aiunaunasaIuInadauLua i EMA 200 Ju
dsznauiu MACD Nsinlumile Signal Line axfiauluiauufiuideuanaaauyu Aaiadamay

Technical Rebound Iagitlszifiuuunsnudaldd9 81.50 uwaz 85.00 LN AINANGL

nagnsmMsavnu

Wuz1in3e Long CPALLZ19 71 80.00 U1 i ls? 82.00 1w Cut Loss 0.75 Lnanyu

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ] Basis ] Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
CPALLZI9  80.70 -0.05 81.02 479 4854 268 16.35 8.98% 31.63 9.26 9.57%
7 - eheAdn ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
000 [ % unavnushegios
44500 | chg (®q) fAls  fsssuidou  mls
44000 synda future _
INgUNAUSIM  (shanu)  +VAT (Un) (nanu)ans
43500 | 85 81.20 0.5 500 5.82 494
#0001 81.10 0.4 400 5.82 394
#2500 81.00 0.3 300 5.82 294
42000 | A= 80.90 0.2 200 5.82 194
80
41500 80.80 0.1 100 5.82 94
41000 | 80.70 0.0 . 5.82 (6)
40500 80.60 -0.1 (100) 5.82 (106)
w0 g 80.50 0.2 (200) 5.82 (206)
§ § § &8 &8 & & & &8 § § &8 § & 80.40 -0.3 (300) 5.82 (306)
s 5 § S § § & 28 3 8§ 8 g 3 8 80.30 -0.4 (400) 5.82 (406)
80.20 -0.5 (500) 5.82 (506)
7 : Bheaae ASPS 77 : lhease ASPS
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Derivatives Talk

Single Stock Futures
Short SCCZ19

scC manatlsznaunis 3062 Wanls Tnganizgsfatlnsadnliuiladuaunanaizes ia

Demand Agzaasnanilymiasasunisdn Ruumnudeainsgnuselfdeann Spread

HDPE-Naphtha isa3assngalusey 7 T saulifanisugadentingauesifimson ugulafide

Hlanagandieidaazliuantszanninianinleann 460 1 asunwage 400-420 LM

o

[
= 1

$1AUQALUITLAATYR 400 LU wianiqeagaluseu 5 U TnaiyaAinisgeananuiu

Wudyyruauiuimin udszazdu RSl Ufuasniauidam Oversold inlddilantaiina
d

Technical Rebound wadnglwmiia 400 unllls fadeenazidunisfaineassiasii 370 Un

nagnsmMsaonu

w1 1iTle Short SCCZ19 #1 394 1 Wvinnn1sh 370 Uw way Cut Loss #1 398 1N

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
sccz19 380.70 0.70 390.28 636 1417 133 19.69 18.25% 11.48 1.56 -9.14%
i : ehe3dn ASPS
Historical Price FuorurlsunanuuoD Stock Futures
11200 ——sec ——soczis ——cowr 450 Unavnushagos
11000 a0 chg (00) 1R8U mis ASSsSUITaU mls
symUa future _ _
10800 J \ 430 nusAMda (nanu)  +VAT (Ln) (nanu)ans
%\\ 420 390.70 -1.00 (1,000) 26.49 (1,026)
10600 1,
—q/\ \M\ o 390.50 -0.80 (800) 26.49 (826)
10400 390.30 -0.60 (600) 26.49 (626)
400
10200 | \ 390.10 -0.40 (400) 26.49 (426)
e 389.90 -0.20 (200) 26.49 (226)
100001 30 389.70 0.00 - 26.49 (26)
9800 370 389.50 0.20 200 26.49 174
389.30 0.40 400 26.49 374
9600 360
g g g g g & =g 3 2 2 g =g 3 g 389.10 0.60 600 26.49 574
g 8 g g8 g 8 g g8 g 8 g8 g8 g = 388.90 0.80 800 26.49 774
388.70 1.00 1,000 26.49 974
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Historical Return
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Derivatives Talk

Tracking Performance

Unrealized Profit on OCTOBER 2019

Realized Profit on OCTOBER 2019 -22.5% -

Weighted YTD 2019 Realized Profit

wanume madnuaniareima e fouiumadasige d
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Top 20 Most Active Volume
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Top 20 Most Active Volume

Settle ASP Theory
No. Future ‘ Basis ‘ ol Ol Ol Change leverage Resistance  Support
Price Price
1 BANPUZ19 12.68 0.08 12.64 78314 70957 15965 12.28 13.41 12.40
2 WHAZ19 4.62 -0.02 4.66 15347 58712 -2471 13.57 4.73 4.58
3 BTSZ19 13.27 0.07 13.24 5572 30198 5218 15.10 13.37 13.14
4 BLANDZ19 1.48 0.03 1.45 4643 95855 -3908 9.54 1.50 1.46
5 QHZz19 2.61 0.01 2.61 2913 123944 -1792 11.40 2.71 2.55
6 STECZ19 20.38 -0.02 20.47 2539 10760 -1519 8.26 20.38 19.90
7 EPGZ19 7.45 -0.15 7.63 2514 7224 498 8.00 7.69 7.13
8 TUZ19 15.80 0.00 15.85 2458 3323 250 11.55 16.56 15.70
9 JASZ19 6.33 0.03 6.32 2164 340503 2033 4.48 6.53 6.12
10 SUPERZ19 0.60 0.00 0.60 2000 64670 2000 5.26 0.64 0.58
11 IVLZ19 32.10 0.10 32.11 1618 6342 202 7.32 33.27 29.49
12 BEAUTYZ19  2.26 -0.04 2.31 1588 16202 -1344 2.52 2.52 2.08
13 GULFZ19 157.80 -0.20 158.52 1180 5379 -232 16.97 160.02 153.36
14 BCPGZ19 18.01 -0.09 18.16 1102 5918 -1101 8.66 18.49 17.54
15 CHGZ19 2.41 0.01 2.41 1032 12620 3 7.89 2.48 2.38
16 TASCOZ19 21.69 -0.21 21.97 1018 3713 14 10.48 21.69 21.00
17 RSZ19 15.37 0.07 15.35 902 15629 202 7.32 15.70 14.87
18 TRUEZ19 5.19 0.04 5.17 816 55731 161 7.97 5.43 5.03
19 PTGZ19 19.28 -0.22 19.56 741 7201 628 5.13 20.53 18.72
20 sccz19 389.70 0.70 390.28 636 1417 -133 19.69 401.00 387.70
i - ehei3aE ASPS
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Derivatives Talk

Gold Futures

PIAMBIAINAIAANITIIBAY T1AMGATTAL 1,500 Wiesys NnTlad 1,493.3 widaey iflunns

U¥uanad 11.3 widtigys ¥ie 0.75% anduneunii usanaduainAiunsaaisauigudeen il

WisuAuA1Ruanauanay lnaenzAdutleudaenAad Wesinaniadidingsenaay Gold Futures
o ra o . FUTURES Last Chg  %Chg Vol. Ol Ol Chg
uensiveanatnaunnglsl Tnelaifinnsindeannas (No-deal Brexit) nnsanuyuy Dollar Index Gvis a7 o0 o3 @l 109 5

GFZ19 21,820 -50  -0.23 49 813 9
GFG20 21,940 0 0.00 9 156 -6

o X = v o o o o X ° : =
2N talnaseau 99 AR UBNAMNUUNINUTZHATSNNNTTAUILNBIAN AaunTaLtlaime

PeeunIslsrgNdsraney n.e. 1edsuiAmnanansy (we) ludunell iewdnynyinied

fiannsdnsmenidaanigludasfivaetesd] soudiedasmuimuIninisszndaaniguazan Mini Gold Futures
LTt MY awagA o o L 2 x o & o FUTURES Last Chg _ %Ch, Vo Ol Olch
NAFIUNUHNTENINN 2 UszimaA azinnisiasainisAniiung 2 Juludun 10-11 m.p. 3 ngs Y ER— Ry
a o GF10Z19 21,830 -40 -0.18 9,899 16,181 -585
RILINI2M GF10G20 21,880 60  -0.27 1,240 6,021 52
nagnsnisaonu

UNIENA 71A11n189 Gold Futures (Night Session)
91A1 GFV19 HeAu U5uanad 70 um Taagil 21,720 U Wiguwin 1,499.5 wigeioy g4ndn Settle a4 191 22.00 1. uazL SN TR BRI

$1AMBIANANA spot ArgantadenluaLEINg 1,488-1,489 Widtity AIATIAT GFV19 Suilaz TN 19.50:-22.30 1.

. e o 0o aa . 4 T + BMeie ASPS
aglunsaw 21,500-21,700 L deRdeasuuztin liinawuiianius Short GFV19 Fiuyuiadg
22,040 U flaqriudninladisiu 320 um fessasanuldsell tnaadudihwnaiinnlady
1,480 WTEIRY™ 9138 21,440 U Wazqm Stop Profit 1591 21,740 U e Lock fnledusiniiu

il 300 Lw/uNINasAn Wlunnstlesiuannudesunnaanesairaaulminainannly

INATA Gold Spot

Al 4 1525 [

el g
| 1480

|
ff

AU Qurncy (Gold Spot  §/02) Gold Kid AU Daily 01FEB2015-040CT2019 Copyrights 2019 Bloomberg Finance LP, 04-0c1-2019 07:21:12

i : ehease ASPS

GOLD Technical: :AmasAuian uduandunileuuniu $1480 16d15a inldinnsvgn
nfananlugasneuminlunis False Breakout #sil wnsandaansnsndumite $1480 14
atnsssnENe Aad1azdiunnssufaude maun iaawEy Taeszfiuuuedudall1y
7l $1525
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

— daumn Dollar Index udivan EE—
93 94 95 9% 97 98 99 100 101 102 103
~ 50 1,303 1,267 1,230 1,194 1,158 1,121 1,085 1,049 1,012 976 940
o 53 1300 1,264 1227 1191 1155 1,118 1,082 1046 1,009 973 937
3 56 1297 1261  1225] 1188 1,152 1,116 1079  1,043] 1,007 970 934
£ 59 1294 1258 1222 1185 1,149 1,113 1076 1040 1,004 967 931
g 62 1,292 1,255 1,219 1,182 1,146 1,110 1,073 1,037 1,001 964 928
— 65 1,289 1,252 1,216 1,180 1,143 1,107 1,071 1,034 998 962 925
s 68 1,286 1,249 1,213 1,177 1,140 1,104 1,068 1,031 995 959 922
g 71 1,283 1,247 1,210 1,174 1,137 1,101 1,065 1,028 992 956 919
= 74 1,280 1,244 1,207 1,171 1,135 1,098 1,062 1,026 989 953 917
77 1,277 1,241 1,204 1,168 1,132 1,095 1,059 1,023 986 950 914
80 1,274 1,238 1,202 1,165 1,129 1,092 1,056 1,020 983 947 911
83 1,271 1,235 1,199 1,162 1,126 1,090 1,053 1,017 981 944 908
mMsiUavsimMnooAKItuUIN Spread s:now GFZ19 - GFV19
TR, =
= FX (uw/ USD)
(]
g 30.00 30.25 30.50 30.75 31.00
8 1,450 20,677 20,849 21,021 21,194 21,366 |
% 1,470 20,962 21,137 21,311 21,486 21,661
)
- 1,490 21,247 21,424 21,601 21,778 21,955 |
<§( 1,510 21,532 21,712 21,891 22,071 22,250
= 1530 21,818 21,999 22,181 22,363 22,545 ' (i
§ 1550 22,103 22,287 22,471 22,655 22,840
e 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 E—
a1 : the3eE ASPS a1 : thesse ASPS
Fhuorurnisunanuuod Gold Futures FuorurlsunanuuoD Mini Gold Futures
Unavnushegos Unavnushaeios
(Asssuitiay 490.10 uin/&ryoun /d1o) (Asssuiday 98.10 un/aruru /310)
sanila m'ls ArgssuLfion+ m'ls s1anie m'ls ArsssuLflant m'ls
future wdsuuias (mreanu) VAT (i)  (a1evu)gnsd future ulfsuuilag (menu) VAT (uwm)  (menuw)dgnsd
21,970.00 250.0 12,500 (1,049) 11,451 21,990.00 250.0 2,500 (210) 2,290
21,920.00 200.0 10,000 (1,049) 8,951 21,940.00 200.0 2,000 (210) 1,790
21,870.00 150.0 7,500 (1,049) 6,451 21,890.00 150.0 1,500 (210) 1,290
21,820.00 100.0 5,000 (1,049) 3,951 21,840.00 100.0 1,000 (210) 790
21,770.00 50.0 2,500 (1,049) 1,451 21,790.00 50.0 500 (210) 290
21,720.00 0.0 = (1,049) (1,049) 21,740.00 0.0 = (210) (210)
21,670.00 -50.0 (2,500) (1,049) (3,549) 21,690.00 -50.0 (500) (210) (710)
21,620.00 -100.0 (5,000) (1,049) (6,049) 21,640.00 -100.0 (1,000) (210) (1,210)
21,570.00 -150.0 (7,500) (1,049) (8,549) 21,590.00 -150.0 (1,500) (210) (1,710)
21,520.00 -200.0 (10,000) (1,049) (11,049) 21,540.00 -200.0 (2,000) (210) (2,210)
21,470.00 -250.0 (12,500) (1,049) (13,549) 21,490.00 -250.0 (2,500) (210 (2,710)

i : ehease ASPS

i : ehease ASPS
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