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SET50 Futures:
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SET50 Option:
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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(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 131,730 130,431 1,299 -5,824  -29,159 55,990
Foreign 73,065 49,975 23,090 1,774 36,183 399,560
Retail 202,133 226,522 -24,389 4,050 -7,024  -455,550

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 30,568 33,550 -2,982 -3,250 -6,331 -29,222
Foreign 52,410 34,356 18,054 4,382 11,208 22,004
Retail 89,716 104,788 -15,072 -1,132 -4,877 7,218

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 92,635 89,924 2,711 -2,871  -23,958 78,636
Foreign 13,720 10,455 3,265 -3,570 28,045 407,964
Retail 96,141 102,117 -5,976 6,441 -4,087 -486,600

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 6,887 6,281 606 -423 2,287 976
Foreign 6,935 5,163 1,772 963 -3,069 -32,776
Retail 14,913 17,291 -2,378 -540 782 31,800

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 203 53 150 -4 103 -319
Foreign 121 9 112 184 339 771
Retail 2,059 2,321 -262 -180 -442 -444

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 110 176 -66 63 334 -4,482
Foreign 72 12 60 115 210 527
Retail 1,958 1,964 6 -183 -587 3,870
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Derivatives Talk

SET50 Overview
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dgaadnaziily Sentiment W@uansanaaiuluiuil usetnglsfinumadinanazisanislsy ou 1070 1065 1060
ureenaniuingdindindn - anepnimssierssgialulssmAndsliansmzaasiani i
WinRudasslinainnsansuil deuald Bond Yield naagluszaunn Tnaanwnz Bond Yield
ergpust 1-5 T Aifaqiuaglusziumnlugog 1.15% 09 1.24% Gediediaindissiunanids
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SET50 Index Futures
Direction Trading: N13t1A Short S50H20 MulgNTAFUHATIAYL 4 A ATA SETS0 Futlanadiue
WnETuseszazdl us Upside AMA Uizt Trading S50H20 ngail 1070-1080 qm
Spread Trading: aMutiinayuiazitlaanues Short Spread S50H20M20 167 -3.70 4¢ fTaqiiu
{nnls 1.0 9n uuzth liteseivaaaudanainleain Spread gudinAmnamg i -7.00 an ) )
SET50 Opfion : @n1uz Long S50H20P1100 gnila Cut Loss 3 4m wuzin ndusnile Long o
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1000 1050 1100 1150 1200 1250 1300 1350 1400 1450 1500
Index
YNEIAE) ;| AagnUATTEINAY 200 U A 1 9189 TH
Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 1078.87 11.2330 17.3972
Call Option
Break Intrinsic All-in- Theory Open Implied Effective Time
Premium Chg Time Value Volume Delto
Even Value Premium Price Interest Volatility Gearing Decay
S50H20C1150 160 020 >11516 0.00 1.60 007 262 238 4363 1047 008 5106 007
S50H20C1125 410 070 >1129.1  0.00 4.10 005 590 392 3757 1022 016 4212  0.05
S50H20C1100 960 210 >1109.6 0.00 9.60 003 1192 685 5298 1032 031 3465 003
S50H20C1075 19.10  3.40 >1094.1 3.87 1523 001 2169 725 3496 1034 050 2802 001
S50H20C1050 33.60 490 >1083.6 28.87 473 000 3575 113 1303 1086 067 2163 0.0
Put Option
Break Infrinsic All-in- Theory Open Implied Effective Time
Premium Chg Time Value Volume Delto
Even Value Premium Price Interest Volatility Gearing Decay
S50H20P1150 78.70 -7.50 <10713 71.13 757 001 7931 0 58 1089 093 -1363 -0.01
S50H20P1125 57.70 540 <1067.3 46.13 1137  -001 5765 0 143 967  -089 -1735 -0.01
S50H20P1100 3680 -5.30 <10632 21.13 1567  -001 3872 36 683 1052 068 -2041 001
S50H20P1075 21.30 -450 <1053.7  0.00 2130 002 2355 384 1835 1054 050 -2513  -0.02
S50H20P1050  10.60  -3.60 <1039.4  0.00 1060 004 1267 726 4409 1054 031 -3051  -0.04
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Derivatives Talk

mwsoumsBowne SET50 Index
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n1a: SET50 Futures

UNDERLYING Close  Chg %Chg _asUnsBoune

SET50 1078.87 1121  104% 16/012020

Symbol Setle  Chg %Chg  Vol. Ol Ol Chg
S50F20 1074.70 6.7  0.6% 52 396 24
S50G20 1076.50 87  0.8% 1 22 -3
S50H20 1072.60 81 08% 158172 305427 2,787
S50M20 1068.10 78  07% 12595 22,851 143
S50U20 106180 77 07% 1,294 8,414 22
$50220 106110 80  0.8% 570 2,018 4

SET50 Futures Long(Short) : &rucun a:au Long(Short)

Long Short Net 2 fu 2 ddenv QTD
CRRbITE 30,568 33,550 -2,982 -3,250 -13,916 -14,923
[2alkipla] 52,410 34,356 18,054 4,382 1,965 4,927
EalifibY] 89,716 104,788 -15,072 -1132 11,951 9,996

inn : Bhease ASPS

mamsnd Spread cu duidioudin ASPS Model

Aax: Sk F i Ml (T

A K Frargn P (nhu}

f.5ep-19
16-5ep-18
25-Sep-19 |
400t19
16-0ct-19
28-0et-10 |
BN

i : ehease ASPS

SET50 As:Aurn PER cihom)

15-Nov-18 |

26-Nov-18 |

-Dec-19 |

18-Dec-19 |

27-Dec-19 |

9.Jan-20 |

120000

_. 100000

30000
50000
40000
20000

“N 20000

- -40000

IhLNe Spread B5elna - Bseing

S50F20 S50G20 S50H20 $50J20 S50K20 S50M20
ru 30 u.A.63 ru 27 Nw.63 ru 30 0.A.63 U 29 W.8.63 U 28 w.A.63 ru 29 0.8.63

S50F20

S$50G20 -2.15

S50H20 -6.00 -3.85

S§50J20 -12.72 -10.57 -6.73

S50K20 -14.12 -11.97 -8.13 -1.39

S50M20 -12.99 -10.84 -7.00 -0.25 111

*gundsiudesieanidoulouassuing w.a. - d.0. 63 windu 1.25%
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Fhuorurisunanuuoo SET50 Futures

(im) UAG2E 0n62E 0862k npb2E anéE nebk snb2E
Ld

PER 12 863 876 895 902 908 915 934
PER 13 935 949 970 977 984 991 1,012
PER 14 1,007 1,022 1,045 1,052 1,060 1,067 1,090
PER 15 1,079 1,095 1,119 1127 1,135 1,144 1,168
PER 16 1,151 1,168 1,194 1,203 1211 1,220 1,246
PER 17 1,223 1,241 1,269 1,278 1,287 1,296 1,323
PER 18 1,295 1,314 1,343 1,353 1,363 1,372 1,401
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

Unavnushegos
(Fsssuideu 87.10 un/drynun /d1o)

sada chg (3m) m'ls AnTsuLiian+ m'ls
Futures LAsuAY (yanu) VAT (uwm)  (anenu)gnsd
1,077.60 5.0 1,000 (186) 814
1,076.60 4.0 800 (186) 614
1,075.60 3.0 600 (186) 414
1,074.60 2.0 400 (186) 214
1,073.60 1.0 200 (186) 14
1,072.60 0.0 0.0 (186) (186)
1,071.60 -1.0 (200) (186) (386)
1,070.60 2.0 (400) (186) (586)
1,069.60 -3.0 (600) (186) (786)
1,068.60 -4.0 (800) (186) (986)
1,067.60 -5.0 (1,000) (186) (1,186)
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Derivatives Talk

Single Stock Futures
Long STAH20
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daunmanaiia Buwifiauuait 10 Uum N uLwa@ne Downtrend Line unnadla

Upside lduuasnuda s 11.00 um
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Wuz1inse Long STAH20 #1 10.00 U #11wi1nnls 10.60 1w Cut Loss 0.20 UMAINYU

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future . Basis _ Vol Ol Ol Change Lleverage | Upside PER 62F  PBV 62F
Price Price 62F
STAH20 10.25 0.15 10.13 292 3150 -20 6.99 18.81% 18.51 0.60 19.19%
i : dei3 e ASPS
Historical Price FuorurisunanuuoD Stock Futures
- e — e 5 Unavnushegos
165 chg (00) mls  Asssuidau s
syda future _
160 INgUNUSIA  (shanu)  +VAT (Un) (anu)ans
10.75 05 500 2.08 498
1585
=~ 10.65 04 400 2.08 398
\ 3 "
190 e~ A | 10.55 03 300 2.08 298
s 10.45 0.2 200 2.08 198
10.35 0.1 100 2.08 98
140
10.25 0.0 . 2.08 @
135 10.15 -0.1 (100) 2.08 (102)
ol 10.05 -0.2 (200) 2.08 (202)
i & & &8 & 8B § B &8 & &8 § § § 9.95 -0.3 (300) 2.08 (302)
§ 5 8 § 8 58 5§ 5 5 5 ¥ § & % 9.85 -0.4 (400) 2.08 (402)
9.75 -0.5 (500) 2.08 (502)
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Derivatives Talk

Single Stock Futures
Short DTACH20

Uszifiurinle 4Q62 gausa 19.6%qoq m@q’ﬁl 1.46 WUGEULN ANTRINHUUATANGANYY
iPhone Tual ¥iaid usfinls DTAC T 2562 Tumaround usiatihslsfinu dhedderioaludases
prwsialiies  iesanndasianuanansnlunisareneld writlaqriudalsiiiuqnsuaas
DTAC fwilendnguted Asilanududliusiofunuianisdu fennarlsll 2563 anad
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&ryrynnd MACD #a Signal Line asunasviauuualtiuassa desifuuundudalluiion 46.75
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wuztiDiaan Uz Short DTACH20 vu 51.73 1w ihvinninls 49.50 1w Stop profit 71 51.50 1

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
DTACH20 50.94 -0.31 51.38 195 2053 -13 9.32 15.12% 23.24 4.45 -12.24%
i - dheiddE ASPS
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Historical Price FuorurisunanuuoD Stock Futures
a0 . unavonushagioy
—— chg (@0) 1A8au Als AsssuItaU mls
4T 60 saaUa future _ _
nusAUQ (uranu) +VAT (un) (vhanu)ans
170 50 51.94 -1.00 (1,000) 7.49 (1,007)
51.74 -0.80 (800) 7.49 (807)
165 40 51.54 -0.60 (600) 7.49 (607)
51.34 -0.40 (400) 7.49 (407)
160 * 51.14 -0.20 (200) 7.49 (207)
155 I 50.94 0.00 - 7.49 @
50.74 0.20 200 7.49 193
150 10 50.54 0.40 400 7.49 303
50.34 0.60 600 7.49 593
145 5 = = = = = = = = = = a a a 0 50.14 0.80 800 7.49 793
& &8 8 &8 8 &8 & ® & & & &§ &8 & 49.94 1.00 1,000 7.49 993
:$ 3 3 3 3 § £ &8 5 & £ &8 & 8
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Historical Return Technical Chart
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Derivatives Talk

Tracking Performance

Unrealized Prold on JANUARY 2020

Realized Profit on JANUARY 2020

Weighted YTD 2020 Realized Profit

i : ehease ASPS

Top 20 Most Active Volume

40R%

100%
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Top 20 Most Active Volume

Settle _ ASP Theory )
No. Future ) Basis ) ol @] Ol Change leverage Resistance  Support
Price Price
1 BEAUTYH20  2.84 0.00 2.85 22184 11297 -9666 6.23 2.99 2.10
2 ITDH20 1.76 -0.02 1.78 12717 12197 -5327 9.37 1.79 1.56
3 WHAH20 3.63 0.07 3.57 12440 80076 -5671 13.38 3.82 3.54
4 TMBH20X 1.60 0.02 1.58 11584 75150 9994 6.35 1.62 1.55
5 IRPCH20 3.32 -0.04 3.37 6348 112150 4414 8.04 3.60 3.23
6 CPFH20 30.08 -0.17 30.33 6029 42877 -2980 12.25 30.55 28.08
7 JASH20 4.90 -0.10 5.01 5126 118896 1022 4.39 4.91 4.74
8 PRMH20 6.50 -0.05 6.57 4843 3938 -4839 5.07 6.82 6.04
9 PTGH20 15.15 -0.15 15.34 4309 11521 676 6.19 15.62 13.76
10 SUPERH20 0.54 0.00 0.54 4011 40027 -3989 7.11 0.54 0.52
11 STECH20 16.20 -0.30 16.54 3833 8278 -2408 5.50 16.30 14.57
12 ESSOH20 7.60 0.10 7.52 3547 1327 416 4.81 8.48 7.48
13 GULFH20 195.50 -2.00 197.99 2818 3632 685 12.32 197.40 170.83
14 SPRCH20 9.30 0.05 9.27 2763 1235 492 9.60 10.45 9.22
15 BCHH20 15.60 0.00 15.64 2396 4884 16 11.73 16.42 15.29
16 BTSH20 13.44 -0.16 13.63 2227 32186 -993 16.27 13.48 13.22
17 SCBH20 117.95 -0.05 118.30 2126 3266 -1323 12.42 118.38 112.16
18 KBANKH20 ~ 138.00 0.00 138.35 2084 4695 40 10.23 144.97 131.76
19 TRUEH20 4.19 0.05 4.15 2043 48151 722 7.26 4.46 4.04
20 PLANBH20 7.91 -0.14 8.07 2009 21388 -1007 7.57 7.93 7.35
T + BMeide ASPS
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Derivatives Talk

Gold Futures

A mesARaInanigilieny Taluuauavetf 1,553.5 wisan laadfuanas 1.8 wiseny1 ain

Fureunth s ntnamuanaNfeInistiansamesan  IalandaRudndunindides

wasnanunnlaudanigiienullauanll 267.42 qn ¥ide 0.92% wwiumalszneunis Gold Futures

A A a o e o o o & o FUTURES Last Chg  %Chg Vol. ]} Ol Chg
suAselveAiiuAIn,  weuyuaInnsigmanianigeriRdennainissanig-lldngin- Geo  mao <0 om0 ek 2

¢ q * . @ @ GFI20 22,500 50 -0.22 80 525 6
LAKIAN (USMCA) iquﬁqmilﬂmLwaﬁmﬂ@Lﬂﬁﬂgﬁ@ﬁuﬁmﬂéwamﬁg AxviauanneanAlan S 2500 2 ok 5 W °
dsusaruiuiend 3 lwsew .., Sueuueiuaiannisdnnedilanianasnindinin uay
Artinnngsiameu 1A, WelugszAugegalusey 8 ew uyuliARuneaanfaniudee Tng Mini Gold Futures

H T X S a x 1 391 o 5 FUTURES Last Ch %Ch Vol. o]} Ol ch

Dollar index 2fuauxntan 97.32 qa dauduiladunasusenisndoulnizessipnmesin R e G 2da o OOl
o o o X o = [ a o o | o a ¥ ¥ a GF10120 22,510 -40 -0.22 1,331 15,024 168
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o A o v a X a A - , - UNIENA 71A11n189 Gold Futures (Night Session)
FIAMNANAN GFG20 taAl UFuinuau 50 un tan 22,450 U9 INEILNN 1,555.5 LRTEIU™ @‘\‘]

o . Settle i 1987 22.00 u. unz AanmnstarEiAndulu
N919IAMBIAINANA Spot A14ATILARBUINILIEINNL 1,552 WFEILYY AIATIATNENAT GFG20 Suil F291987 19.30-22.30 1.

azag lunseu 22,350-22,550 LM ANMaunsaTesAmesAdiary mbidnasuaunsm o1 cheddts ASPS

flnantiz Short GFG20 sau vl léTidunuiaia 22,500 1 flaqiiuiiinls 50 Twammessi
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

dauan Dollar Index udivan >
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
E. 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 1523.79 149534 1466.89 143844 1400.99 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 |
8 1540 21,960 22,143 22,326 22,509 22,692 | |
)
- 1,560 22,245 22,431 22,616 22,802 22,987
<§( 1,580 22,531 22,718 22,906 23,094 23,282 i
-.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 | [
e 1,640 23,386 23,581 23,776 23,971 24,166 |
3 1,660 23,671 23,869 24,066 24,263 24,460 !
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) (Msssuideu 98.10 uin/drynui /J1v)
saia m'ls AETTULTlaN+ s Ealchbife) m'ls AEsTULlaN+ m'ls
future  1l@sunilag (evu) VAT (uwm)  (menu)gva future  1l@suunilae (2avu) VAT (1) (mevu)and
22,700.00 250.0 12,500 (1,049) 11,451 22,690.00 250.0 2,500 (210) 2,290
22,650.00 200.0 10,000 (1,049) 8,951 22,640.00 200.0 2,000 (210) 1,790
22,600.00 150.0 7,500 (1,049) 6,451 22,590.00 150.0 1,500 (210) 1,290
22,550.00 100.0 5,000 (1,049) 3,951 22,540.00 100.0 1,000 (210) 790
22,500.00 50.0 2,500 (1,049) 1,451 22,490.00 50.0 500 (210) 290
22,450.00 0.0 - (1,049) (1,049) 22,440.00 0.0 - (210) (210)
22,400.00 -50.0 (2,500) (1,049) (3,549) 22,390.00 -50.0 (500) (210) (710)
22,350.00 -100.0 (5,000) (1,049) (6,049) 22,340.00 -100.0 (1,000) (210) (1,210)
22,300.00 -150.0 (7,500) (1,049) (8,549) 22,290.00 -150.0 (1,500) (210) (1,710)
22,250.00 -200.0 (10,000) (1,049) (11,049) 22,240.00 -200.0 (2,000) (210) (2,210)
22,200.00 -250.0 (12,500) (1,049) (13,549) 22,190.00 -250.0 (2,500) (210 (2,710)

i : ehease ASPS

A : ehease ASPS
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