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SET50 Futures:
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SET50 Option:

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

wuzthltiUFusadin Long S50219P1075 U9 20 qa (SET50=1058) Wvinrinls 33 qm
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SHWIUWNUSEPNMD Line Asia Plus Group

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

anuz Long VGIZ19 fiunu 9.77 1 tTaqiiuananu 1.2% uwiziidess dvidnlsi 10.40
1 uazlif Cut Loss 0.15 unnanyu aannlstl 62/63 LT 26% daamyusaiiu

a0z Long ORIZ19 fiunu 7.01 U taqiiuananu 9.5% wuztindesie dvinAnlsd 7.55 um
Wwaz Cut Loss 0.15 Unanvu sandiuiazlfusansefuainuinsnisadamne

Gold Futures:
sAmnesaAdaullunsauLAL ARdnaze g 1470 - 1485 qn Tnedesaganiunind

N131R9AN1IAN w%g%ﬁu W Trading GFZ19 N92U 21220 — 21430 LN

amu:yoounavnu
All Futures Long(Short) Position : Contract Accumulated Long(Shor)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 184,366 293,716 -109,350 -110,722 -145,371 -80,311
Foreign 180,923 268,996 -88,073 -76,223 -169,687 -293,540
Retail 409,437 212,014 197,423 186,945 315,058 373,851
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 56,553 57,109 -556 -6,504 -15,524 -19,447
Foreign 59,408 66,766 -7,358 84 -83,373 -105,431
Retall 119,307 111,393 7,914 6,420 98,897 124,878
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Shorf)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 116,191 225,492 -109,301 -102,968 -129,362 -61,966
Foreign 104,060 195,672 -91,612 -90,340 -96,469 -207,400
Retall 267,192 66,279 200,913 193,308 225,831 269,366
Metal Futures Long(Short) Position : Contract Accumulated Long(Shor)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 11,179 10,639 540 -1,691 -845 -1,808
Foreign 17,455 6,558 10,897 14,033 10,154 -2,175
Retail 22,470 33,907 -11,437 -12,342 -9,309 3,983
Call Option Long(Shorf) Position : Contract Accumulated Long(Shor) aun:deu
Long Short Net 2 Days 1 Weeks 1 Months Derivatives Team - _ ¥
Institution 736 357 379 462 -901 415 UNSIASIEH
Foreign 7 34 27 114 44 -1%5 IRQANG NJ8s:558U 004132
Retail 3,434 3,786 -352 -488 925 340 o
Us:ans saunonua, CISA, CFA 025917
Put Option Long(Short) Position : Contract Accumulated Long(Shorf) uoawssnu Ueasiizns 019994
BIYBE WUMBUNAD 064045
Long Short Net 2Days 1 Weeks 1 Months ossassnd Hodsuuri WiB08UNJIASTHK
Institution 1,248 1,289 -41 -256 -315 853 ¥ ;
Foreign 173 11 162 347 540 1,075
Retail 3,075 3,196 -121° -91 -225 -2,029
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: WNMHUARIARIATYARLIARWAWL LTF sauqafing a4siinnsiasananig-au
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Spread Trading: 1TlAsn Uz Short Spread 521919 S50H20 AUARY S50219 lHszdy 2.7 qm -
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SET50 Option : AsAUUztn1Hise Long S50Z19P1075 71 20 4p (SET50=1058) ilvininls? 33

VNEIAE) | AAQEIATTEWINAL 200 U™ i 1 AATEdATH
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 1053.40 11.3266 11.7936
Call Option
. Break Infrinsic . All-in-  Theory Open Implied Effective Time
Premium Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50719C1125  0.60 -0.20 >11256 0.00 0.60 0.07 0.20 322 8097 14.58 0.04 68.83 0.07
S50719C1100 1.40 -0.20 >11014 0.00 1.40 0.05 1.24 921 7386 13.17 0.09 70.36 0.05
S50719C1075  5.00 -0.30 >1080 0.00 5.00 0.03 5.17 1003 5300 12.01 0.26 55.46 0.03
S50719C1050 14.30 0.20 >1064.3 3.40 10.90 0.01 15.04 778 1751 11.49 0.56 41.28 0.01
S50719C1025 32.20 050 >1057.2 28.40 3.80 0.00 32.24 312 431 13.89 0.78 25.54 0.00
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
S50719P1125 69.90 -0.50 <1055.1 71.60 #N/AN/A 0.00 71.03 21 781 #N/AN/A  -1.00 -16.09 0.00
S50Z19P1100 45.90 -0.60 <1054.1 46.60 #N/AN/A 0.00 47.08 156 2746 12.05 -0.92  -22.06 0.00
S50Z19P1075 24.40 -1.60 <1050.6 21.60 2.80 0.00 26.02 356 3828 11.29 -0.75 -33.06 0.00
S50Z19P1050 9.40 -1.10 <1040.6 0.00 9.40 -0.01 1091 1633 7503 11.36 -0.44  -49.05 -0.01
S50Z19P1025  2.90 -0.60 <1022.1 0.00 2.90 -0.03 3.13 1335 6311 12.04 -0.17 -61.08 -0.03
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Derivatives Talk

mwsoumsBoute SET50 Index
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UNDERLYING Close Chg %Chg asumsBoune
SET50 1053.40 -0.9  -0.1% 04-Dec-19
— 0 S0CK PN MR ) . S0 TFEX Foraign Mot { 1)
Symbol Setlle  Chg %Chg Vol Ol Ol Chg 10 Ut_rﬂ 80000
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(20,000) 40000
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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 56,553 57,109 -556 -6,504  -11,583  -29,011 S R T R~ B - B B o
9 59,408 66,766 -7,358 84 -54432 -65,546
atian 19,307 111393 7,94 6,420 66,015 94,557
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mamsnd Spread cu Auidoudn ASPS Model SET50 fs:aufi PER ¢1o)
Whrna Spread Bading - Badha (in) UAG2E 0n62E 0862k npbE anéE nebk snb2E
Ld
SS0N9  S50K19  S50M19 S50N19 S0Q19  Ss0UI9 PER12 863 876 895 902 908 915 934
fu 29 w82 u 30 WAk (U 27 D862 cu30nadl 29 anél o 7 nebl PRR13 935 949 970 ot %4 %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
S ok PER 18 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
711 - dhedeE ASPS a1 - dheisse ASPS
Fuorurilsunanuuoo SET50 Futures S:QU Leverage yoo SET50 Futures
Unaovnushagos o
s SETS0 Future & Mean
(Fsssuideu 87.10 un/&rynun /d1o)
sanda chg (3a) A'ls ANEsTULTia+ fils 60
Futures WAsuAY (1enu) VAT (uw) (1evu)gnd . A
1,059.80 5.0 1,000 (186) 814 Current 20.89 ﬁ{\l
1,058.80 4.0 800 (186) 614 40 /, \
1,057.80 3.0 600 (186) 414 0
1,056.80 2.0 400 (186) 214 " Mean 19.54 A _/ \/\M. >\
1,055.80 1.0 200 (186) 14 /V \-f vy
1,054.80 0.0 0.0 (186) (186) 10 ~
1,053.80 -1.0 (200) (186) (386) 0
1,052.80 20 (400) (186) (586) sgggeczccpreeerreooe
1,051.80 -3.0 (600) (186) (786) S8 a8 8555858883885 88
T 2 9 - 2 9 £ 29 T 2o g 8 g 8 o
1,050.80 -4.0 (800) (186) (986) 2285385285285 385283
1,049.80 -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 9.76 0.01 9.76 10 8812 2 12.22 -4.62% 60.23 5.46 25.75%
i : thedy ASPS
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Derivatives Talk

Single Stock Futures
Long ORIZT9
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wuztiDiaanuy Long ORIZ19 91 7.01 uw Whvininls 7.55 Uw Cut Loss 0.15 Lmannyu

Future Underlying
Setile ) ASP Theory . EPS GROWTH
Future ) Basis ) ol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
ORIZ19 6.93 -0.02 6.96 1068 8.31 40.98% 5.60 1.88 -8.94%
Fan - fhedE ASPS
Historical Price FuorurisunanuuoD Stock Futures
76 —ORI —ORIZ19 PROF 84774 u"na\)n‘US'IEJEJ'OEJ
chg (®q) mls  Asssuideu mls
21 78057 g
swnda future _
- INgunustM  (anu) — +VAT (un) (Lanu)ans
2 s 7.43 0.5 500 1.43 499
260
"\ 7.0623 7.33 0.4 400 1.43 399
286 —r 7.23 0.3 300 1.43 299
. Bess 7.13 0.2 200 1.43 199
y o310 7.03 0.1 100 1.43 99
6.93 0.0 - 1.43 (1)
210 58472 6.83 -0.1 (100) 1.43 (101)
28 = = = @ = @ = = @ = =) = = = 8785 6.73 02 (200) 143 (201)
2 & 3 > o s o z - z z - z & 6.63 -0.3 (300) 1.43 (301)
& 4 = ¢ 8 & 8 & & ¢+ ¢ F & 3 6.53 -0.4 (400) 1.43 (401)
6.43 -0.5 (500) 1.43 (501)
7 : ehei3dE ASPS fin : dhei3n ASPS
Historical Return Technical Chart
¥YTD mMTD o
th

SETS50 INDEX -

h

-12% -10% 8% 5% 4% 2% 0% 2%

i : Ehease ASPS

Bullish Breakout

lml—"llkh:lna_m sl i e o

A : ehede ASPS

BT ¥

-

r Fraparty POL] B Gea. Dty SMARISIH-ITRONELS

e I,..::u.LJlIIJ L..Liu.




Derivatives Talk

Tracking Performance

Unrealized Profit on DECEMDCR 2019 10.8% .

Realized Profit on DECEMBER 2013 0.0%

0% % % 100% 190% 2% 2% Imn

: fheidde ASPS

Top 20 Most Active Volume

Top 20 Most Active Volume

-
NN

Seftle . ASP Theory '
No. Future . Basis _ Vol Ol Ol Change leverage Resistance  Support
Price Price
1 TMBZ19X 152 0.01 1.51 5828 50153 5031 6.06 1.64 1.47
2 JASZ19 5.05 0.35 5.40 5111 95431 57 431 5.10 4.93
3 KCEZ19 18.10 -0.40 18.52 3529 3122 -2382 8.85 20.28 18.08
4 AMATAZ19 21.24 0.04 21.22 2737 2264 -99 10.14 23.65 20.93
5 WHAZ19 4.11 -0.01 4.12 2343 36251 -185 15.49 4.42 4.02
6 CKZ19 18.81 -0.19 19.02 2007 10242 -2002 6.85 19.57 17.48
7 CPFZ19 26.36 -0.39 26.77 2006 4326 -1995 12.80 27.53 26.29
8 TRUEZ19 4.44 0.00 4.44 1998 40238 1062 8.99 4.59 3.88
9 IVLZ19 32.02 0.02 32.03 1793 3662 -861 5.77 32.37 29.38
10 IRPCZ19 3.35 -0.01 3.36 1539 71568 1510 5.89 3.47 3.25
11 CKPZ19 5.09 0.04 5.05 1109 5813 46 6.99 5.70 5.05
12 PTTGCZ19 52.40 0.10 52.55 749 2935 -627 9.87 53.72 51.45
13 CPNZz19 59.30 0.05 59.30 734 2540 -444 11.14 63.66 59.00
14 PTTEPZ19 117.06 0.06 117.10 616 1831 -38 11.20 120.55 115.56
15 BCHZ19 17.10 0.10 17.01 606 2792 299 13.98 17.41 16.81
16 GPSCZI9X 84.75 0.00 84.82 604 3331 -113 5.93 85.00 80.57
17 BTSZ19 13.90 0.10 14.01 594 14268 576 17.54 14.09 13.80
18 PTGZ19 18.39 -0.01 18.42 592 5324 527 7.12 19.01 17.79
19 DTACZ19 54.24 0.24 54.05 590 3126 38 9.60 58.32 51.52
20 KBANKZI9  147.50 0.50 147.13 550 2639 -95 8.83 151.27 145.11
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Derivatives Talk

Gold Futures
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Derivatives Talk

ASPS Gold Valuation Matrix (In8airu4/nsogoous)

+— aauan Dollar Index wivan _—
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
BBJ 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
msiJaosimnooriFiduuin Spread s:row GFG20 - GFZ19
~ FX (uaw/ USD) e ' b
(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 ?
= 1,470 20,962 21,137 21,311 21,486 21,661 !
D | |
N~ 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 5
§ 1550 22,103 22,287 22,471 22,655 22,840
a 1,570 22,388 22,575 22,761 22,948 23,134 5
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 —
s - fhedsE ASPS Fian - fhedsy ASPS
Fhuorurisunanuuod Gold Futures Fhuorurisunanuuod Mini Gold Futures
Unavnushggios Uunavnushegos
(Msssuidau 490.10 un/drynn /d10) (Asssuideu 98.10 un/drunun /d1o)
s1aila A'ls ANssTULTen+ A'ls sada il AassuLfien+ A'ls
future  1l&aunilag (wavy) VAT ()  (aenu)gnd future  1l@sunalae (aenu) VAT (1wm)  (anenu)gnd
21,510.00 250.0 12,500 (1,049) 11,451 21,520.00 250.0 2,500 (210) 2,290
21,460.00 200.0 10,000 (1,049) 8,951 21,470.00 200.0 2,000 (210) 1,790
21,410.00 150.0 7,500 (1,049) 6,451 21,420.00 150.0 1,500 (210) 1,290
21,360.00 100.0 5,000 (1,049) 3,951 21,370.00 100.0 1,000 (210) 790
21,310.00 50.0 2,500 (1,049) 1,451 21,320.00 50.0 500 (210) 290
21,260.00 0.0 - (1,049) (1,049) 21,270.00 0.0 - (210) (210)
21,210.00 -50.0 (2,500) (1,049) (3,549) 21,220.00 -50.0 (500) (210) (710)
21,160.00 -100.0 (5,000) (1,049) (6,049) 21,170.00 -100.0 (1,000) (210) (1,210)
21,110.00 -150.0 (7,500) (1,049) (8,549) 21,120.00 -150.0 (1,500) (210) (1,710)
21,060.00 -200.0 (10,000) (1,049) (11,049) 21,070.00 -200.0 (2,000) (210) (2,210)
21,010.00 -250.0 (12,500) (1,049) (13,549) 21,020.00 -250.0 (2,500) (210) (2,710)

P : fheaae ASPS

P : Eeaee ASPS

A ASIAPLUS




