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Single Stock Futures:

Wzt e Short KCEH20 11 22.50 1w {19ininlshl 21.70 1w uag cut Loss 0.40 LnaIN
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Gold Futures:
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amu:yoounaonu
All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 126,494 137,574 -11,080 104,359 148,367 -79,574
Foreign 110,787 76,115 34,672 76,980 94,781 222,427
Retail 221,596 245,188 -23,592 -181,339 -243,148 -142,853

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 37,657 29,244 8,413 7,406 4,255 -4,612
Foreign 67,257 50,097 17,160 20,122 21,943 39,149
Retail 84,167 109,740 -25,573 -27,528  -26,198 -34,537

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 78,611 97,525 -18,914 94,167 135,749 -79,756
Foreign 34,545 17,889 16,656 53,741 73,946 163,829
Retail 109,548 107,290 2,258 -147,908 -209,695 -84,073

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 8,879 9,868 -989 -1,901 2,526 2,586
Foreign 8,985 8,129 856 3,117 -1,107 16,315
Retail 26,270 26,137 133 -1,216 -1,419 -18,901

Call Option Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months laun:10eu
Institution 352 263 89 663 1,365 -1,258 Derivatives Team _ .
Foreign 132 3 129 165 101 15 undiASH
Retail 2,372 2,590 -218 -828 -1,341 1,185 o

e . . . . INAANG N38s:555U 004132

Put Option Long(Short) Position : Contract Accumulated Long(Short) Us:@ng saufionua, CISA, CFA 025917

Long Short Net 2 Days 1 Weeks 1 Months UEE) By 019994
Institution 320 694 -374 -420 112 -5,925 BINYBE WUMBSUNAD 064045
Foreign 50 8 42 34 30 893 ssassnd Hodsuur WBoaUNJIASEH
Retail 2,352 2,028 324" 366 -150 5,431
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: W1zt Short S50H20 lsifnd 1073 qm vinrinls 1065 4 Cut Loss 4 4
/N7

Spread Trading: anuiiinayuiazitlnaniues Short Spread S50H20M20 167 -3.70 47 TTaqiiu
nnls 1.60 4 uuzihlineseiieaandanintinlesain Spread gdnpAmnangei -7.00 4m

SET50 Option : 1inasvuiila Long S50H20P1100 16w 36 4a wuztiiaste wWwininlsh 51

qm (SET50=1065) Cut Loss 3 9AaN¥1 ANA31 SET50 utiihazgnadulidiudaanas -
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Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 1079.50 11.0428 7.2599
Call Option
) Break Infrinsic All-in- Theory Open Implied Effective Time
Premium Chg Time Value Volume Delia

Even Value Premium Price Interest Volatility Gearing Decay
S50H20C1100 11.80 -1.00 >1111.8 0.00 11.80 0.03 14.36 868 4555 10.27 0.33 30.23 0.03
S50H20C1075 22.00 -0.90 >1097 4.50 17.50 0.02 24.63 667 2822 10.60 0.51 24.85 0.02
S50H20C1050 36.90 -1.80 >1086.9 29.50 7.40 0.01 38.90 76 985 11.14 0.67 19.49 0.01
S50H20C1025 56.30 0.30 >1081.3 54.50 1.80 0.00 56.96 7 91 11.32 0.81 15.52 0.00
S50H20C1000 76.90 -0.70 >1076.9 79.50 #N/AN/A 0.00 78.06 0 101 11.83 0.89 12.50 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
S50H20P1100 35.90 0.30 <1064.1 20.50 15.40 -0.01 38.89 23 506 10.16 -0.66 -20.29 -0.01
S50H20P1075 21.60 060 <1053.4 0.00 21.60 -0.02 24.23 551 1259 10.10 -0.49 -2461 -0.02
S50H20P1050 11.60 0.60 <10384 0.00 11.60 -0.04 13.56 1045 2470 10.35 -0.31  -28.07 -0.04
S50H20P1025 5.60 0.20 <10194 0.00 5.60 -0.06 6.68 697 3897 10.79 -0.17 -32.01 -0.06
S50H20P1000 2.50 0.10 <9975 0.00 2.50 -0.08 2.85 297 2920 11.24 -0.09 -3557 -0.08
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Derivatives Talk

mwsoumsBowne SET50 Index
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n1a: SET50 Futures

UNDERLYING Close  Chg %Chg _asUmsBoune

SET50 1079.50 -150 -0.14% 03-Jan-20
Symbol Setfle  Chg %Chg Vol 0] Ol Chg - 13%%
S50F20 1075.60 -40  -0.4% 303 334 226 - 120000
S50G20 1079.90 0.7 0.1% n 31 7 (10,000} ~ 100000
S50H20 1075.40 12 -0.1% 174,869 257,169 3,909 (20,000) gg%g
S50M20 1070.10 -16  -0.1% 11,080 18,613 404 (20,000) * 40000
S50U20 1064.30 -13 -0.1% 2,225 7,632 134 (40,000) SUUUU
S50220 1063.30 -10 -0.1% 593 1,269 181 (50,000 - 30000
— (60,000) —-mmmmmrmmmmm e AG00
SET50 Futures Long(Short) : dryoun a:au_Long(Short) 22222222222 22
Long Short Net 2 fu 2 dlenw QTD :%” 2 (% d% 8. 8. 5 g é é g g g
soniu 37,657 29,244 8,413 7,406 -8,004 7,406 T T~ T - T~ BB B=)
oty 67,257 50,097 17,160 20,122 26,848 20,122
Natan 84,167 109,740 -25,573  -27,528  -18,844 -27,528
7 - dhei3dE ASPS i - dheiddE ASPS
mamsnd Spread ru duidoudin ASPS Model SET50 As:aum PER cnon)
. § s : (if) UA62E 0n62E 0862k npb2E anéE nebk sn62E
S e ed s
ITWILNG opread B5EhA - 55eha PRR 12 8637 876 895 902 908 915 934
S50F20 $50G20 S50H20 $50)20 S50K20  S50M20
~ PER 13 935 949 970 977 984 991 1,012
ru 30 u.A.63 ru 27 Nw.63 ru 30 0.A.63 U 29 W.8.63 ru 28 w.n.63 ru 29 D.8.63
S50F20 PER14 1,007 102 1045 1052 1060 1067 1,090
S50G20 -2.15 PER 15 1,079 1,095 1,119 1,127 1,135 1,144 1,168
S50H20 -6.00 -3.85
S50320 1272 1057 673 PER 16 1151 1168 1,194 1203 1211 1220 1246
S50K20 -14.12 -11.97 8.13 -1.39 PER 17 1,223 1,241 1,269 1,278 1,287 1,296 1,323
S50M20 -12.99 -10.84 -7.00 -0.25 1.11
*Fundgiudaseanidoulouiesswing w.a. - d.a. 63 wihdu 1.25% PER18 1,295 1314 1,343 1,353 1,363 1372 1401
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

Unaovnushegos
(Fsssuideu 87.10 un/drynun /d1o)

saile chg (am) A'ls AssTULTle+ A'ls
Futures LAsuAY (eavu) VAT (uwm)  (aenu)gnsd
1,081.60 5.0 1,000 (186) 814
1,080.60 4.0 800 (186) 614
1,079.60 3.0 600 (186) 414
1,078.60 2.0 400 (186) 214
1,077.60 1.0 200 (186) 14
1,076.60 0.0 0.0 (186) (186)
1,075.60 -1.0 (200) (186) (386)
1,074.60 -2.0 (400) (186) (586)
1,073.60 -3.0 (600) (186) (786)
1,072.60 -4.0 (800) (186) (986)
1,071.60 -5.0 (1,000) (186) (1,186)
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Derivatives Talk

Single Stock Futures
Long PTTH20
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PUFLR AN 4.71% Laggard :1AMNsALRUFUANTUNNDS 8.6%

dounmniemaila nsannngsetludemnsNusnnain Higher Low Tuwn (sagil) angqadativ

Wit EMA 30 Ju uazil MACD Eumilawnugud atiuayunisiusiose Inadssidiuwwasudaly

1A% 44.75 WAz 46.00 LN MINAAL
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wuztihDiaan uz Long PTTH20 )1 43.50 U 111 46.00 1" Waz6a Stop Profit 1 44.75 U

Future Underlying
Seftle ~ ASP Theory ) EPS GROWTH
Future Basis Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
PTTH20 45.19 -1.31 46.63 2245 3119 -68 15.69 20.42% 13.19 1.39 4.76%
7 : B3 ASPS
Historical Price FuorurlsunanuuoD Stock Futures
. R —— 5 dnavnushegos
chg (®0) mls  Asssuidau s
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Historical Return

s1mUa future

INBUNUSIA  (ohanu)  +VAT (Un) (nanu)and

i 45.69 0.5 500 3.99 496
45.59 0.4 400 3.99 396

45.49 0.3 300 3.99 296

45.39 0.2 200 3.99 196

° 45.29 01 100 3.99 96
45.19 0.0 - 3.99 (4

45.09 -0.1 (100) 3.99 (104)

% 44.99 -0.2 (200) 3.99 (204)
44.89 -0.3 (300) 3.99 (304)

44.79 -0.4 (400) 3.99 (404)

44.69 -0.5 (500) 3.99 (504)
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Derivatives Talk

Single Stock Futures
Short KCEH20
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wiz1i198 Short KCEH20 #1 22.50 U 1l191anls 21.70 11m Cut Loss 0.40 19

Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future ] Basis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
rice Price 62F
KCEH20 22.30 -0.10 22.46 4314 5324 -2085 8.80 -46.43% 24.73 2.16 21.38%
7 - dheidE ASPS
Historical Price FuorurlsunanuuoD Stock Futures
s R » Unavnushegog
chg (00) 1R8U Mls AsssuIday mls
1200 2 symUa future _ =
nusMUa (nanu)  +VAT (un) (nanu)ans
e 20 23.30 -1.00 (1,000) 3.26 (1,003)
200 23.10 -0.80 (800) 3.26 (803)
s 22.90 -0.60 (600) 3.26 (603)
500 22.70 -0.40 (400) 3.26 (403)
wn 10 22.50 -0.20 (200) 3.26 (203)
22.30 0.00 - 3.26 3)
200 s 22.10 0.20 200 3.26 197
21.90 0.40 400 3.26 397
0 0
2 2 2 2 =2 2 2 @ = =z =2 = = g 21.70 0.60 600 3.26 597
F & 5 & & 0§ 5 & & & & § 8 2 21.50 0.80 800 3.26 797
21.30 1.00 1,000 3.26 997
fian - dheddE ASPS fin - dhe3dE ASPS
Historical Return Technical Chart
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Derivatives Talk

Tracking Performance

Unrealized Prold on JANUARY 2020

Realized Profit on JANUARY 2020 | 0.0%

Weighted YTD 2020 Realized Profit

0%

i : ehease ASPS

Top 20 Most Active Volume

20%

Top 20 Most Active Volume

Seftle . ASP Theory '
No. Future . Basis _ ol Ol Ol Change leverage Resistance  Support
Price Price
1 TMBH20X 1.67 0.00 1.67 20702 54105 2124 6.71 1.72 1.59
2 IRPCH20 3.85 -0.07 3.93 19613 66044 11388 9.38 3.89 3.53
3 WHAH20 3.94 0.08 3.87 13656 61649 12278 14.51 4.00 3.82
4 BEAUTYH20 2,01 0.01 2.01 13579 18408 -2503 4.39 2.05 1.79
5 PTGH20 17.10 -0.30 17.45 7719 7598 783 7.04 18.69 16.94
6 QHH20 2.62 0.00 2.63 6846 24578 1613 17.24 2.66 2.59
7 SPRCH20 11.21 0.19 11.43 5115 6301 -2396 9.68 11.33 10.28
8 PLANBH20 7.60 0.05 7.57 4524 16619 3502 7.10 7.93 7.48
9 KCEH20 22.30 0.10 22.46 4314 5324 -2085 8.80 25.57 21.98
10 SUPERH20 0.55 0.00 0.55 4100 49956 4100 7.24 0.56 0.54
1 ITDH20 1.56 0.00 1.56 4029 17170 3502 8.21 1.57 1.53
12 SIRIH20 113 0.00 1.13 3801 402648 2542 9.91 1.13 1.07
13 IVLH20 36.00 -0.50 36.61 2878 7096 677 6.86 36.97 34.66
14 CPFH20 28.04 0.21 28.33 2758 50089 -1445 11.44 28.16 27.02
15 PTTH20 45.19 -1.31 46.63 2245 3119 68 15.69 45.39 43.16
16 BANPUH20  12.24 0.04 12.24 1955 27335 275 7.47 12.28 11.78
17 ROBINSH20  65.70 -0.30 66.19 1808 4644 923 13.57 65.90 63.73
18 BCHH20 16.56 0.06 16.55 1716 4466 1299 12.41 17.02 16.55
19 BTSH20 13.12 0.18 13.34 1609 54962 1204 15.91 13.39 12.69
20 SPALIH20 18.80 0.00 18.85 1605 2567 -1000 9.89 18.80 17.36
7ian - shei3se ASPS
O ASIAPLUS
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Derivatives Talk

Gold Futures

o o tﬂl A s o’d‘ 1 i ds( = A a 1
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AonsgrhmmseAugeresanituainnisitlnainlananiseniAnauNduwunua A ey Gold Futures
o doo - o o e o . o o . FUTURES Last Chg _%Chg VoL Ol Olchg
ANSN AU NFNgIqABNTIU ﬂi:mﬂwmumauimmgwuw TneangaAneInIas “Aad” dnoauna a0 2250 o om am e
o o GFJ20 22,350 50 0.27 196 584 6
usanlaNgnd “arup1iue Tuaniu pfausnlulszRmmans AedrynynniilszniAaIATINASS B —® 8 &
Tugy meimmﬂmomm@‘lmmmm’;‘mmwmumwmam aziieunatniuanlaudanigiladu
AN$39989 233.92 90 178 0.81% warlandinRuasulnadignasinlugucdunindlaensiy Mini Gold Futures
\ z & 5 & & o 2 = FUTURES Last Ch %Ch Vol. Ql Ol ch
Tneangaidail (4 7.55 1W.) 9IAMNBIANLFLAUARLHRIELFOM 1,569 iTeIny T by £y vl __or_oidy
GF10]J20 22,350 50 0.13 2,121 13,103 204
GF10M20 22,430 50 0.13 1,418 2,548 514

nagnsNsaonu

91AM89AT GFG20 Waruduans7eunn rdeulmaunaialan d5uinau 330 v Tnag]
#1 22,250 U Weuwin 1,550 Widtny AIN9191ANNBIAIAATA spot AN4ATILAREUIMILEIIN.
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

dauan Dollar Index wiivan >
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
g 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
g 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
2 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
msiJaosimnooiiiduuin Spread s GFJ20 - GFG20
— -
= FX (uw/ USD) | |
& ;
© 30.00 30.25 30.50 30.75 31.00 5
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 —— ' - J
fian - dheddE ASPS finn - 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
22,500.00 250.0 12,500 (1,049) 11,451 22,530.00 250.0 2,500 (210) 2,290
22,450.00 200.0 10,000 (1,049) 8,951 22,480.00 200.0 2,000 (210) 1,790
22,400.00 150.0 7,500 (1,049) 6,451 22,430.00 150.0 1,500 (210) 1,290
22,350.00 100.0 5,000 (1,049) 3,951 22,380.00 100.0 1,000 (210) 790
22,300.00 50.0 2,500 (1,049) 1,451 22,330.00 50.0 500 (210) 290
22,250.00 0.0 - (1,049) (1,049) 22,280.00 0.0 - (210) (210)
22,200.00 -50.0 (2,500) (1,049) (3,549) 22,230.00 -50.0 (500) (210) (710)
22,150.00 -100.0 (5,000) (1,049) (6,049) 22,180.00 -100.0 (1,000) (210) (1,210)
22,100.00 -150.0 (7,500) (1,049) (8,549) 22,130.00 -150.0 (1,500) (210) (1,710)
22,050.00 -200.0 (10,000) (1,049) (11,049) 22,080.00 -200.0 (2,000) (210) (2,210)
22,000.00 -250.0 (12,500) (1,049) (13,549) 22,030.00 -250.0 (2,500) (210) (2,710)

i : ehease ASPS

A : ehease ASPS
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