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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 100,048 121,397 -21,349 -3,479 601 16,380
Foreign 62,450 69,842 -7,392 23,163 96,998 374,605
Retail 211,018 182,277 28,741 -19,684 -97,599  -390,985

SET50 Futures Long(ShorT) Position : Contract Accumulated Long(Shoﬁ)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 22,710 26,418 -3,708 -3,924 -11,120 -21,918
Foreign 46,981 43,666 3,315 3,138 -716 15,256
Retail 83,321 82,928 393 786 11,836 6,662

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 66,359 82,955 -16,596 -206 13,127 35,356
Foreign 10,319 18,675 -8,356 25,334 124,566 387,000
Retail 102,112 77,160 24,952 -25,128 -137,693 -422,356

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 9,998 9,652 346 2,087 -544 1,848
Foreign 5,150 7,501 -2,351 -5,309 -26,854 -26,393
Retail 22,222 20,217 2,005 3,222 27,398 24,545

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 534 135 399 335 373 2,387
Foreign 57 29 28 56 278 402 Derivalfi T laun:dsu
. B } ) erivatives leam - .
Retail 1,306 1,733 427 391 654 1,895 UN3IASTH
Put Option Long(Short) Position : Contract Accumulated Long(Short) oAnG nosssssy 004132
Long Short Net 2 Days 1 Weeks 1 Months e e
Institution 587 532 55 183 -648 -5,861 Umlins SR, s T tlsiLy
Foreign 47 11 36 6 390 719 udsawssnu Uoaisiisns 019994
Retail 2,034 2,125 91’ -231 237 5,461 BIYBE WUMSUNAD 064045
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: nsasuIndannasnsén anigs-au Mdanu sndeunsnnszuAsegia
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Spread Trading: 2ubtnasuinazitlnan 1wz Short Spread S50H20M20 1647 -3.70 qa TTaqiiiy
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 1074.25 11.1734 17.3006

Call Option

Break Intrinsic Al-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium __ Price Inferest Volatility Gearing __ Decay
S50H20C1150 1.70 0.10 >1151.7 0.00 1.70 0.07 2.85 135 4046 10.68 0.08 51.11 0.07
S50H20C1125 4.40 050 >11294 0.00 4.40 0.05 6.19 360 3451 10.27 0.16 39.25 0.05
S50H20C1100 10.00 120 >1110 0.00 10.00 0.03 12.19 625 5080 10.17 0.30 32.36 0.03
S50H20C1075 19.10 110 >10941 0.00 19.10 0.02 21.78 608 3453 10.03 0.49 27.41 0.02
S50H20C1050 33.00 200 >1083 24.25 8.75 0.01 35.51 53 1133 10.40 0.67 21.92 0.01
Put Option

Break Infrinsic Al-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50H20P1150 83.40 -3.60 <1066.6 75.75 6.25 -0.01 81.10 0 58 12.71 -0.92 -12.62 -0.01
S50H20P1125 58.50 -3.00 <1066.5 50.75 7.75 -0.01 59.50 1 142 10.39 -0.84 -16.19 -0.01
S50H20P1100 37.40 -3.80 <1062.6 25.75 11.65 -0.01 40.55 40 649 10.65 -0.69 -20.17 -0.01
S50H20P1075 22.20 -1.70 <1052.8 0.75 21.45 -0.02 25.20 802 1615 11.08 -0.51 -24.49 -0.02
S50H20P1050 11.60 -140 <1038.4 0.00 11.60 -0.03 13.99 976 3747 10.91 -0.33  -29.46 -0.03
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Derivatives Talk

mwsoumsBowne SET50 Index
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UNDERLYING Close Chg %Chg asumsBoune
SET50 1074.25 322 0.30% 13/01/2020
Symbol Setle  Chg %Chg  Vol. Ql Ol Chg - — — 140000
S50F20 1070.40 -0.7 -0.1% 19 371 0 (10,000) e e _. 120000
100000
S50G20 1074.50 45  0.4% 4 23 4 (20000) TN 20000
S50H20 1072.00 33  03% 142138 297,896 15,016 (30000) e T £0000
S50M20 1067.20 34 03% 9,175 20,001 337 10000 40000
S50U20 106100 32 0.3% 1234 7,933 183 (40.000) 20000
S50220 1059.70 27 03% 442 1,756 34 (50,000 - 0
— 111 11101
SET50 Futures Long(Short) : &runun a:al Long(Short) 22222222222 2§
Long Short Net 2 5u 2 dlew QTD % ?_; ?_; g 8. 8. E é é g g g =
Faniiu 22,710 26,418 -3,708 -3,924  -17,289 -12,516 =T~ T L R S
ERRTTAL) 46,981 43,666 3,315 3138  -4,056  -3,143
Tatan 83,321 82,928 393 786 21345 15,659
737 : theaE ASPS 717 - thesE ASPS
mamsnd Spread ru Auidounin ASPS Model SET50 fs:aufh PER ¢1o)
e Soread S8t - 55 (im) uA62E 0A62E D862k nAb62E anbE nebdk sa62%E
S50F20 s5002oI W:;o:;a DS&:::)J;SUM S50K20  S50M20 PR 12 o3 " a6 895 02 08 - %%
PER 13 935 949 970 977 984 991 1,012
ru 30 u.A.63 ru 27 Nw.63 ru 30 0.A.63 ru 29 IW.8.63 ru 28 w.A.63 ru 29 0.8.63
<50k PER 14 1007 102 1045 1052 1060 1067 1,090
$50G20 -2.15 PER 15 1,079 1,095 1,119 1,127 1,135 1,144 1,168
S50H20 -6.00 -3.85
20120 1272 Py 673 PER 16 1151 1,168 1,194 1203 1211 1220 1,246
S50K20 -14.12 -11.97 -8.13 139 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
*gundsiudesieanidoulouassuing w.a. - d.0. 63 windu 1.25% PER 18 1,295 1314 1343 1,353 1,363 1372 1401
PER 19 1,367 1,387 1,418 1,428 1,438 1,448 1,479
717 - these ASPS a1 - dhease ASPS
Fuorurilsunanuuoo SET50 Futures S:QU Leverage yoo SET50 Futures
Unaonushegos N
—SETS0 Futures Laverage Mezn
(Fsssuitiou 87.10 un/drynu /d1v)
sada chg (3n) A'ls AasTuLiian+ fils 80
Futures LAsuAY (mavu) VAT (uw)  (aenu)gnd = A
1,077.00 5.0 1,000 (186) 814 Current 22.06 _{\L
1,076.00 4.0 800 (186) 614 40
1,075.00 3.0 600 (186) 414 30 ) \
1,074.00 2.0 400 (186) 214 . Mean 19.56 A _/ \/M h
1,073.00 1.0 200 (186) 14 /'V \f vy
1,072.00 0.0 0.0 (186) (186) 10 ~
1,071.00 -1.0 (200) (186) (386) 0
1,070.00 2.0 (400) (186) (586) S B8 8- EEScooLcsno05 5
1,069.00 -3.0 (600) (186) (786) Sg3ogdSsacsa o8y o8 o
1,068.00 -4.0 (800) (186) (986) 282538538532 8538:583823+5
1,067.00 -5.0 (1,000) (186) (1,186)
7 - dhei3dE ASPS s - Thailand Clearing House, #ei34e ASPS




Derivatives Talk

Single Stock Futures
Long LHH20
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Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
LHH20 10.17 -0.13 10.33 405 5739 198 15.94 16.54% 15.09 2.03 -16.95%
fian - eheddE ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
o e —m e - unavnushegios
265 chg (®0) fAls  Asssuiday mls
synda future _
260 INgUNUSIM  (ohanu)  +VAT (Un) (anu)ans
e 10.67 0.5 500 1.23 499
10.57 0.4 400 1.23 399
a—
0 W A 7 " 10.47 0.3 300 1.23 299
215 10.37 0.2 200 1.23 199
i 10.27 0.1 100 1.23 99
10.17 0.0 - 1.23 1)
235 10.07 -0.1 (100) 1.23 (101)
- 5 9.97 -0.2 (200) 1.23 (201)
T § &8 &8 8 &8 8 § & &8 ® 8 & = 9.87 -0.3 (300) 1.23 (301)
8 & % § R & B8 & & 8§ ® B 3 38 9.77 -0.4 (400) 1.23 (401)
9.67 05 (500) 1.23 (501)
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Derivatives Talk

Single Stock Futures
Short BHH20
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amulineu Inganiy BH Sehefdauuziingng Inadl Fair Value agi#l 135.50 um

daumaweiia Bumiudyiunieeusanaeralusalifiuuasiu EMA 200 44 @
148.50 UM sznauiiu MACD Minas Signal Line A1ASE8zAuaIaldesgnnafuainisg
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wuzti Follow Short BHH20 Lianga 135.50 U 11191711 130.00 1 Cut 2.00 1nnanyu

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future _ Basis _ Vol Ol Ol Change leverage | Upside PER 62F  PBV 62F
Price Price 62F
BHH20 139.60 -0.40 140.36 204 855 19 8.86 -3.21% 26.11 4.52 4.13%
7 : Bheaae ASPS
Historical Price FuorurisunanuuoD Stock Futures
£700 e e e 155 Unavonushegoe
2500 150 chg (o0) 1RgU mis AsssuIdau mls
/ sda future _ _
5500 n 15 nusAUda (0nanu)  +VAT (un) (vranu)ans
» P p v 120 140.60 -1.00 (1,000) 22.26 (1,022)
- 140.40 -0.80 (800) 22.26 (822)
5300 ~ - 140.20 -0.60 (600) 22.26 (622)
6200 [' 140.00 -0.40 (400) 22.26 (422)
2 139.80 -0.20 (200) 22.26 (222)
5100
120 139.60 0.00 2 22.26 (22)
5000 115 139.40 0.20 200 22.26 178
S 139.20 0.40 400 22.26 378
8B & & & & & B B R & & &8 8§ B 139.00 0.60 600 22.26 578
§ 3 8 5§ § 5 & & & 3 = 8§ & B8 138.80 0.80 800 22.26 778
138.60 1.00 1,000 22.26 978
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Historical Return Technical Chart
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Derivatives Talk

Tracking Performance

Unrealized Prold on JANUARY 2020 | 00%

Realized Profit on JANUARY 2020

Weighted YTD 2020 Realized Profit

i : ehease ASPS

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 BEAUTYH20  2.89 0.01 2.89 28099 22123 4329 6.32 2.92 1.94
2 ITDH20 172 0.01 171 10944 20088 3093 9.00 1.73 1.53
3 IRPCH20 3.53 -0.01 3.55 8662 97342 1074 8.47 3.62 3.41
4 BLANDH20 135 0.02 1.33 7879 57496 2943 11.67 1.38 131
5 SIRIH20 1.04 -0.01 1.05 6257 409681 3251 9.21 1.07 1.02
6 STECH20 15.59 -0.01 15.64 5561 10009 -1237 5.20 15.63 14.28
7 WHAH20 3.72 0.02 3.71 5497 83023 1430 13.91 3.88 3.59
8 SUPERH20 0.54 0.00 0.54 4000 46916 0 7.11 0.54 0.52
9 JASH20 4.94 -0.06 5.01 3406 118487 -1395 4.39 5.08 4.90
10 GULFH20 189.40 -4.10 194.00 2986 3149 -136 12.07 190.00 166.35
11 CKPH20 4.52 0.02 4.51 2947 12887 1410 6.23 4.84 4.34
12 GPSCH20X 94.50 -1.25 96.00 2648 3546 -959 7.49 95.55 85.54
13 AMATAH20 19.33 0.03 19.35 2634 3359 29 7.47 19.98 18.82
14 PLANBH20 7.30 -0.05 7.37 2509 20885 1494 6.91 7.30 6.80
15 TRUEH20 4.23 0.03 4.21 2465 47408 1243 7.37 4.52 417
16 BGRIMH20 59.00 -1.00 60.16 2326 2223 921 9.51 60.13 52.43
17 EAH20 39.70 -0.05 39.85 2318 3646 -1086 8.72 42.44 38.85
18 TMBH20X 1.58 -0.01 1.59 2241 63736 1885 6.39 1.62 153
19 BTSH20 13.35 -0.15 13.54 2108 31162 -1898 16.15 13.49 13.22
20 KCEH20 20.10 -0.10 20.25 1953 9019 820 7.93 21.00 19.70
i - shei3se ASPS
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Gold Futures
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GOLD Technical: 1A Masa1gaaaufaatdniwndesalunsey $1530-$1555 ANT9TIANEH

qALEU EMA 5 qumuumuumi@@umﬂmmum\mm’mmimmmmﬂuumiu $1555 161 A4
Funaiiln Downside seaizdiuaanniinuniy $1530

Gold Futures

FUTURES Last Chg  %Chg Vol. Ql Ol Chg
GFG20 22,350 40 0.8 218 948 -22
GFJ20 22,420 50 0.2 97 671 12
GFM20 22,530 9 058 21 221 2

Mini Gold Futures

FUTURES Last Chg  %Chg Vol. o]} Ol Chg
GF10G20 22,340 30 0.13 6,248 21,084 570
GF10J20 22,420 50 0.22 2,047 14,076 285
GF10M20 22,490 50 0.22 904 5,027 -64

UNIENA 71A11n189 Gold Futures (Night Session)
Settle fu 1981 22.00 1. kaziFuIun 19 Ta9 AT U
7991981 19.30-22.30 1.

i : ehease ASPS




Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

dauA Dollar Index udeAn >
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
3 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 1580.68 1,552.24 1,523.79 149534 1,466.89 1438.44 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 (uaw/ USD) T
(] |
& 30.00 30.25 30.50 30.75 31.00
8 1,520 21,675 21,856 22,036 22,217 22,397
a 1,540 21,960 22,143 22,326 22509 22,692 f
) | -
- 1,560 22,245 22,431 22,616 22,802 22,987 |
<§( 1,580 22,531 22,718 22,906 23,094 23,282 '
-.g 1,600 22,816 23,006 23,196 23,386 23,576
§ 1,620 23,101 23,293 23,486 23,678 23,871 I
O 1640 23386 23581 23776 23971 24,166 [ i
8 1,660 23,671 23,869 24,066 24,263 24,460 I
1,680 23,957 24,156 24,356 24,555 24,755 - - -
407 - thesE ASPS a7 - dhesse ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
dnaonushegos Unavnushegos
(Msssuitoy 490.10 un/aJrun /d1o) (Msssuidau 98.10 uin/drdoun /d1v)
saila Als AETINLTiaN+ fls sada fils AETTNLTaN+ Ails
future  1l@sunilag (evu) VAT (uwm)  (menu)gva future  1l@suunilae () VAT (uwm)  (mevu)gnd
22,730.00 250.0 12,500 (1,049) 11,451 22,730.00 250.0 2,500 (210) 2,290
22,680.00 200.0 10,000 (1,049) 8,951 22,680.00 200.0 2,000 (210) 1,790
22,630.00 150.0 7,500 (1,049) 6,451 22,630.00 150.0 1,500 (210) 1,290
22,580.00 100.0 5,000 (1,049) 3,951 22,580.00 100.0 1,000 (210) 790
22,530.00 50.0 2,500 (1,049) 1,451 22,530.00 50.0 500 (210) 290
22,480.00 0.0 - (1,049) (1,049) 22,480.00 0.0 - (210) (210)
22,430.00 -50.0 (2,500) (1,049) (3,549) 22,430.00 -50.0 (500) (210) (710)
22,380.00 -100.0 (5,000) (1,049) (6,049) 22,380.00 -100.0 (1,000) (210) (1,210)
22,330.00 -150.0 (7,500) (1,049) (8,549) 22,330.00 -150.0 (1,500) (210) (1,710)
22,280.00 -200.0 (10,000) (1,049) (11,049) 22,280.00 -200.0 (2,000) (210) (2,210)
22,230.00 -250.0 (12,500) (1,049) (13,549) 22,230.00 -250.0 (2,500) (210) (2,710)

i : ehease ASPS

A : ehease ASPS
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