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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 153,298 182,939 -29,641 -44,990 68,420 117,463
Foreign 55,341 112,411 -57,070 -76,538 -127,242  -191,282
Retail 284,965 198,254 86,711 121,528 58,822 73,819

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 56,012 58,380 -2,368 -4,350 -3,353 -11,295
Foreign 49,663 99,910 -50,247 -67,460 -32,083 -81,710
Retail 167,042 114,427 52,615 71,810 35,436 93,005

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 95,698 122,960 -27,262 -41,333 72,002 130,770
Foreign 5,119 11,498 -6,379 -4,702  -87,880 -94,340
Retail 113,635 79,994 33,641 46,035 15,878 -36,430

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 1,489 1,445 44 179 -154 4,220
Foreign 558 1,003 -445 -4,377 -7,279 -10,224
Retail 3,960 3,559 401 4,198 7,433 6,004

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 1,613 1,433 180 -427 1,282 2,975
Foreign 57 9 48 42 43 30
Retail 5,703 5,931 -228 375 -1,308 -2,995

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 2,732 2,013 719 1,067 -944 -25
Foreign 232 110 122 76 262 608
Retail 4,608 5,449 -841° -1,143 656 -691
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: 1484Ag11N19A1 $1AMNTUNLT AR sandesaiassgRaludsume dawdu
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SET50 Opfion : @01z Long S50Z19P1100 M 22 9 UaFunnls 13.50 qm uuztiniile Long
$50Z19P1100 sauluaii 27 q9m (SET50=1075) iivinnnlsae# 42 am (SET50=1060) Cut
Loss 3 9AaNNU
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Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 1070.23 11.3007 9.9286

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
S50719C1175 0.40 0.00 >11754 0.00 0.40 0.10 0.03 230 4095 16.99 0.02 58.40 0.10
S50719C1150 0.50 -0.20 >11505 0.00 0.50 0.08 0.20 329 5168 13.89 0.03 67.75 0.08
S50719C1125 1.30 -0.60 >1126.3 0.00 1.30 0.05 1.07 1311 7741 12.17 0.08 61.89 0.05
S50719C1100  3.90 -1.90 >1103.9 0.00 3.90 0.03 4.20 2125 6891 11.74 0.21 57.90 0.03
S50719C1075 11.60 -440 >1086.6 0.00 11.60 0.02 12.17 1884 3990 11.44 0.46 4252 0.02
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
S50719P1175 102.10 3.20 <1072.9 104.77 #N/AN/A 0.00 103.91 1 142 #N/AN/A  -1.00 -1151 0.00
S50719P1150 78.90 8.70 <1071.1 79.77  #N/AN/A 0.00 79.10 57 2409 #N/AN/A  -1.00 -1458 0.00
S50Z19P1125 54.00 7.00 <1071 54.77  #N/AN/A 0.00 54.99 147 844 8.42 -0.98 -20.45 0.00
S50Z19P1100 31.80 520 <1068.2 29.77 2.03 0.00 33.14 493 2696 8.89 -0.87  -29.93 0.00
S50Z19P1075 14.40 3.20 <1060.6 4.77 9.63 -0.01 16.13 1052 4408 10.59 -0.54  -40.55 -0.01
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Derivatives Talk

mwsoumsBoute SET50 Index
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UNDERLYING Close Chg %Chg asUmsBoune
SET50 1070.23 -71  -0.7% 29-Nov-19
— 0 S0CK PO MR () e [0 T PO Qign Mok { 1)
Symbol Settle  Chg %Chg  Vol. Ol Ol Chg 10,000 — AT 60000
S50X19 1087.20 06  10% 9 22 0 - 40000
(10,000) —— e e 20000
$50719 1072.00 -7.8  -07% 242928 327,462 33,194 (20,000) — -
S50F20 067.50 -8  -10% 1 46 1 Eigg%i _____ © 20000
S50H20 1068.80 -6.3  -0.6% 25378 45182 343 (50,000) —— A -40000
S50M20 1064.30 6.9 -0.6% (60.000) ——— g7 50000
. -6. -0.6% 3,221 9,504 274 :
(70,000) ———— e -80000
S50U20 1058.80 -6.7  -0.6% 1188 3,728 256 (80,000) 100000
———————————————————————————————— {(Q0,000) oo 120000
SET50 Futures Long(Short) : d&runun a:au Long(Short) 2 22 2 2 2 2 2 2 2 2 2 2
Long Short Net 2 5u 2 dlenv’ QTD E g g <5tn (% § (‘% g g g g é é
sanitu 56,012 58,380 -2,368 -4,350 -6,761 -17,837 T =< T T T R =~ A e B~
9 49,663 99,910 -50,247  -67,460 -57,438 -49,633
Tatian 167,042 114,427 52,615 71810 64,199 67,470
a0 - dheidde ASPS 7 - dheidde ASPS
mamsnd Spread cu duidioudin ASPS Model SET50 As:aur PER con)
Whrna Spread Bading - Badha (in) UAG2ZE UA62E D862k npbE anéE nebk snb2E
Ld
SS0N9  S50K19  S50M19 S50N19 S0Q19  Ss0UI9 PER12 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
SE0M19 0.79 161
350N 19 200 280 101 PER 16 1,151 1,168 1,194 1,203 1,211 1,220 1,246
S50Q19 205 K 284 407 PER17 1,223 1,241 1,269 1,278 1,287 1,296 1,323
e . T ... ] PER18 1295 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
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S:0U Leverage yov SET50 Futures

Unaovnushagos
(Fsssuideu 87.10 un/&rynun /d1o)

sanda chg (3a) A'ls AasTuLlian+ fils
Futures LAsuAY (1enu) VAT (uw) (1evu)gnd
1,077.00 5.0 1,000 (186) 814
1,076.00 4.0 800 (186) 614
1,075.00 3.0 600 (186) 414
1,074.00 2.0 400 (186) 214
1,073.00 1.0 200 (186) 14
1,072.00 0.0 0.0 (186) (186)
1,071.00 -1.0 (200) (186) (386)
1,070.00 2.0 (400) (186) (586)
1,069.00 -3.0 (600) (186) (786)
1,068.00 -4.0 (800) (186) (986)
1,067.00 -5.0 (1,000) (186) (1,186)
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Derivatives Talk

Single Stock Futures
Long VGIZ19
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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
VGIZ19 9.87 -0.03 9.91 594 9449 -558 12.41 -6.06% 61.15 5.54 25.75%
fian - eheddE ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
59 —Gl ——VGIZ19 WMEDIA 15 Jnaonus‘]agjoa
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syua future | _
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Derivatives Talk

Single Stock Futures
Long ORIZT9
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uananiflu Valuation ﬁﬁzﬁmwmﬂ@@gﬁu@guu PER62 AWt 6.15 Wi \ieuriu PER ngx
@gﬁl’ 9.0 wh uazlignauanauunuaINRuiunageds 7.31% {uiladefidandnia Downside

219391AV1

AqunamAtia INAATYUI Bullish Breakout HNWNsaLLWAeY Falling Wedge 1iunng
\la Upside w¥au Stochastic %K induiniia %D atiuayudsmazilusa tnatlssiiuumg
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Future Underlying
Setile ) ASP Theory . EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
ORIZ19 6.88 -0.02 6.91 4 568 4 8.25 42.00% 5.56 1.87 -8.94%
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swda future _
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o 5 7.38 0.5 500 1.43 499
265 p 7.28 0.4 400 1.43 399
) 7.18 0.3 300 1.43 299
0 7.08 0.2 200 1.43 199
- ! 6.98 0.1 100 1.43 99
2 6.88 0.0 = 1.43 (1)
= i 6.78 -0.1 (100) 1.43 (101)
b = = @ = @ = = @ = =) = = @ = 0 6.68 02 (200) 143 (201)
i ¢ 2 & & 2 8 fF % ¢ oz £ % % 6.58 03 (300) 143 (301)
£ 8 8 ¢ ¢ 8 & 8 & & & ¢ & & 6.48 -0.4 (400) 1.43 (401)
6.38 -0.5 (500) 1.43 (501)
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Derivatives Talk

Tracking Performance

Unrealized Profit on NOVEMDER 2013

Realized Profit on NOVEMBER 2013

Weighted YTD 2019 Realized Profit

7 : Bheaae ASPS

Top 20 Most Active Volume

-30% I

2%

Imn

Top 20 Most Active Volume

Seftle . ASP Theory '
No. Future . Basis _ ol Ol Ol Change leverage Resistance  Support
Price Price
1 JASZ19 4.86 -0.34 5.21 9052 98898 -4504 4.15 4.89 4.73
2 CHGZ19 2.64 0.00 2.64 8077 4343 5342 8.68 2.73 2.61
3 QHZz19 2.65 -0.03 2.68 4942 60272 -3921 14.11 2.70 2.64
4 WHAZ19 421 -0.01 4.22 4392 37619 1104 15.86 451 4.19
5 BDMSZ19 24.76 0.16 24.63 3553 3300 1449 14.71 24.76 23.98
6 AOTZ19 74.51 -0.99 75.58 2811 3581 606 18.40 78.36 74.18
7 BTSZ19 13.68 -0.02 13.71 2349 17172 1316 17.17 13.77 13.42
8 TMBZ19X 1.60 0.00 1.60 2263 57551 -707 6.43 1.61 1.44
9 IRPCZ19 3.50 0.00 3.50 2111 71545 10 6.14 3.70 3.49
10 TRUEZ19 4.38 -0.06 4.44 2024 42630 410 8.99 4.69 3.95
1 EAZ19 43.01 0.26 42.79 1861 6044 -867 6.54 43.93 42.69
12 CKPZ19 5.26 -0.04 5.31 1853 6795 -614 7.34 5.86 5.25
13 PLANBZ19 7.94 -0.06 8.01 1549 8556 475 10.03 8.72 7.73
14 BCHZz19 17.40 0.00 17.42 1415 2505 -669 14.31 17.60 16.79
15 COM7z19 27.99 -0.01 28.03 1202 1496 -1200 10.68 28.38 27.65
16 AMATAZ19 21.30 0.10 21.22 1159 1861 648 10.14 24.18 20.90
17 BGRIMZ19 52.98 0.02 53.05 1153 1920 373 8.30 55.12 52.52
18 RSZ19 13.38 -0.02 13.41 1150 1796 -1150 8.20 14.10 11.75
19 BEMZ19 10.79 -0.01 10.81 1053 22247 -1005 15.79 10.93 10.79
20 TKNZ19 10.70 -0.20 10.91 1013 798 -1002 5.31 10.81 10.21
7ian - shei3se ASPS
O ASIAPLUS
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Derivatives Talk

Gold Futures

P1ARAIANEIAANITI AuTUANSTH N URLiNTY 7.8 wiveny Tnetil 1,463.6 Wiveny

PNNNAWNAHNTIAN T LLmIﬁum?mfmmiﬁwiwdﬂmﬁgLL@zau uz’v’qﬂi:muﬁuﬁw?ﬁ

Iasunlusanguunednsnyreruwastszasdlnedesns (HK Bil) Geaianulinela Gold Futures
Yo o P . ~ - o 8o o o FUTURES Last Chg  %Chg Vol. ol Ol Chg
WAy Wesanuesdndunisunsnuasianisnigluzesdau nedulinaafunilaudansy Gz 28,0 % 072 - w2 o

GFG20 21,170 80 0.38 19 395 3
GFJ20 21,220 70 0.33 10 202 6

'
A o

Weduanstlaaull 11250 qm vse 0.4% suieARuneaanfanigaaudn Ing Dollar Index

Q

uasntlansyiu 98.27 qn doudlutadavyusianasanlugurduningdiasnsis Inadinanv

ﬁrﬁmﬁumm@@mLr:mGT':szﬁmﬁéﬁmmiﬂwﬁm%mﬂm?c@m (PMI) 2aguanadszindialan Mini Gold Futures
@ I 2 FUTURES Last Ch % Ch Vol. ol Ol Ch
w\mmmm AU FINTNNIIIENTUFNATINNIUANALENTY UAY UBNNNANNIINSATIRIANTT T TRy o fde o O Ot
f ”o o GF10G20 21,160 110 0.52 164 10,399 12
b+ Lflumm TR Eyﬂ\?@ﬂqwLﬁﬂﬂ’ﬁﬂ@LLﬂVWVNﬂWﬁW@Wﬂ?qﬂ']VVﬂ\Tﬂ’] GF10320 21,230 110 052 115 6,628 56
nagnsNsaonu

UNIENA 71A11n189 Gold Futures (Night Session)

$IAMBIAT GFZ19 ileAuduAniMeiiunn Uiudiinau 90 v Uaegh 21,070 v g Settle 04 1987 22.00 U, uazLiIINITTovEART UM

1,465.9 WFEEYY §aN9191AMBIAIARIA spot AgaNAReWIMILEIIN 1,460-1,461 LWiFtity™ TR 19.30-22.30 1.

X . 4 . T + BMeie ASPS
AIATIAN GFZ19 Uil azeglunsau 20,900-21,100 U wideagilizeinisiasainisAnansy
LazAuTilaitaiau i lHAMeRIAnfIaL uimASIundas i uRN st IATNaeTY LAt
aglunseuiidnedsudsnduld 1,450-1,470 wittry Avpsuuiiliinasu Trading U3
20,840-21,130 L wazAMUA4A Cut Loss 13 100 umannyu iletlaafuau@eaing e
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waaKlminAA

INATA Gold Spot
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i - theide ASPS
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

—— aauan Dollar Index udvmn E—
93 94 95 96 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
@ 53 1,300 1,264 1,227 1,191 1,155 1,118 1,082 1,046 1,009 973 937
© 56 1,297 1,261 1,225 1,188 1,152 1,116 1,079 1,043, 1,007 970 934
g 59 1,294 1,258 1,222 1,185 1,149 1,113 1,076 1,040 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
é 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
msiJaosimnooiiiduuin Spread s GFG20 - GFZ19
e =
= FX (uawn/ USD) '
[¢}]
© 30.00 30.25 30.50 30.75 31.00
3 1,450 20,677 20,849 21,021 21,194 21,366
7 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
= 1,530 21,818 21,999 22,181 22,363 22,545
§ 1550 22,103 22,287 22,471 22,655 22,840
a 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 — -
fian - dheddE ASPS fin - dhe3dE ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
Unavnushggos Unavnushagiod
(Msssuitiau 490.10 uin/dryon /d10) (Fsssuidau 98.10 un/drynun /d1o)
s da Al ANssTNLTla+ Ails sada A'ls AssuL e+ A'ls
future  Llasuudas (1anu) VAT (uw)  (aenu)gnd future  l&suudag (10nu) VAT (uw)  (aenu)ani
21,320.00 250.0 12,500 (1,049) 11,451 21,330.00 250.0 2,500 (210) 2,290
21,270.00 200.0 10,000 (1,049) 8,951 21,280.00 200.0 2,000 (210) 1,790
21,220.00 150.0 7,500 (1,049) 6,451 21,230.00 150.0 1,500 (210) 1,290
21,170.00 100.0 5,000 (1,049) 3,951 21,180.00 100.0 1,000 (210) 790
21,120.00 50.0 2,500 (1,049) 1,451 21,130.00 50.0 500 (210) 290
21,070.00 0.0 - (1,049) (1,049) 21,080.00 0.0 - (210) (210)
21,020.00 -50.0 (2,500) (1,049) (3,549) 21,030.00 -50.0 (500) (210) (710)
20,970.00 -100.0 (5,000) (1,049) (6,049) 20,980.00 -100.0 (1,000) (210) (1,210)
20,920.00 -150.0 (7,500) (1,049) (8,549) 20,930.00 -150.0 (1,500) (210) (1,710)
20,870.00 -200.0 (10,000) (1,049) (11,049) 20,880.00 -200.0 (2,000) (210) (2,210)
20,820.00 -250.0 (12,500) (1,049) (13,549) 20,830.00 -250.0 (2,500) (210) (2,710)

i : ehease ASPS

A : ehease ASPS

A ASIAPLUS




