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SET50 Futures:

SET50 Index Futures / Option  P. 2
Single Stock Futures P. 4
Gold Futures P.7
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Gold Futures:
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All Futures Long(Short) Position : Contract Accumulated Long(Shorf)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 129,252 127,176 2,076 1,318 7,177 94,072
Foreign 81,519 67,412 14,107 19,699 40,061 -20,080
Retail 209,008 225,191 -16,183 -21,017  -47,238 -73,992

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 30,858 35,626 -4,768 6,061 6,812 26,840
Foreign 57,929 54,994 2,935 579 15,704 -22,149
Retail 106,006 104,173 1,833 -6,640 -22,516 -4,691

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 87,939 81,612 6,327 -5,384 742 77,489
Foreign 12,156 8,792 3,364 3,716 16,797 -25,435
Retail 80,628 90,319 -9,691 1,668 -17,539 -52,054

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 6,163 6,334 -171 740 -184 -1,102
Foreign 11,434 3,626 7,808 15,404 7,561 13,302
Retail 16,545 24,182 -7,637 -16,144 -7,377 -12,200

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

Long Short Net 2 Days 1 Weeks 1 Months =
Institution 343 184 159 136 347 3,407 - layn-vau
, Derivatives Team — .
Foreign 243 1 242 726 834 1,730 undins:h
Retail 2,034 2,435 -401 -862  -1,181 1,616 -
INAANG N38s:555U 004132
Put Option Long(Short) Position : Contract Accumulated Long(Short) Us:an8 saufonua, CISA, CFA 025917
Long Short Net 2 Days 1 Weeks 1 Months uoawssnu Uogsisisns 019994
Institution 254 122 132 197 -213 -1,261 50Y5E WUMSUNAD 064045
Foreign 4 8 -4' 1 154 508 DssgssnU dodswun WBgUNJIASH
Retail 1,940 2,068 -128 -198 59 702
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading:  SET50 wnazfiieniinauluiuil wifidiiednegudesweinistfugiu —
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Last 1Yr Hist. Volatility  2Week Hist. Volatility

SET50 Index 1030.90 11.6159 15.4179
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
S50H20C1075  4.00 -0.10 >1079 0.00 4.00 0.05 4.90 633 6774 12.60 0.16 40.82 0.05
S50H20C1050 8.90 -0.30 >1058.9 0.00 8.90 0.03 10.67 821 4642 12.18 0.30 34.65 0.03
S50H20C1025 1840 -0.50 >1043.4 5.90 12.50 0.01 20.47 519 2861 12.08 0.50 28.00 0.01
S50H20C1000 34.00 -0.90 >1034  30.90 3.10 0.00 34.96 15 813 12.16 0.71 21.58 0.00
S50H20C975 5170 -2.90 >1026.7 55.90 #N/AN/A  0.00 53.80 4 113 10.99 0.88 17.53 0.00
Put Option

Break Infrinsic All-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50H20P1075 5450 -0.80 <1020.5 44.10 10.40 -0.01 55.45 28 2042 13.80 -0.80 -15.83 -0.01
S50H20P1050 35.00 -0.70 <1015 19.10 15.90 -0.02 36.24 78 4104 12.41 -0.69 -20.70 -0.02
S50H20P1025 1930 -0.60 <1005.7 0.00 19.30 -0.02 21.08 523 5067 12.45 -0.49 -26.13 -0.02
S50H20P1000 10.40 0.00 <9896 0.00 10.40 -0.04 10.60 774 5518 13.03 -0.30 -28.97 -0.04
S50H20P975 5.10 -0.50 <969.9 0.00 5.10 -0.06 4.47 539 2944 13.88 -0.17  -31.82 -0.06
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Derivatives Talk

mwsoumsBowne SET50 Index
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n1a: SET50 Futures

UNDERLYING Close _ Chg %Cha _asUmsBoune
SET50 1030.90 -117  -0.11% 07/02/2020 [P U
- 80000
Symbol Settle  Chg %Chg Vol 0] Ol Chg (10,000) : Eg%g
S50G20 1026.80 -0.4  0.0% 1 41 6 (20,000) 20000
S50H20 1023.60 -0.4  0.0% 10,207 326,390 -449 0
(30,000) A - 0000
$50J20 1023.00 -15  -0.1% 10 67 -4 0000
S50M20 1019.00 -05  0.0% 1302 35,229 -68 (40,000) ~E0000
$50U20 0420 -02  0.0% 228 12,109 296 (50,000) ~ -B0000
0 (60,000) - ~100000
S50220 1013.10 -0.6  -0.1% 56 4,578 69 . 120000
- F0,D00) e 40000
SETS0 Futures Long(Short) : druru a:a Long(Short) o S e 2 2 2 5 » 2 5 8 8 8
Long Short Net 2 fu 2 e QTD g % B B 5 g' :a' 3 3 % % % %
- w 29 9 9 z 2 2 0 40 2 2 9 2
anly 30,858 35,626 -4,768 6,061 24,923 18,032 O = O S O - S T S
69T A 57,929 54,994 2,935 579 38,085 -28,607
Tatag 106,006 104,173 1833 -6,640 -63,008 10,575
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mamscu Spread ru duidouin ASPS Model SET50 As:aur PER choq)
e Soread B - S5ng (im) UA62E 0A62E D862E npbE anéE nebE sa62E
S50F20 350620I 1hU:o:;c‘;=<J ’338:;'2;58”6 S50K20  S50M20 PER12 03" 876 8% 02 08 o1 %
. 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 IW.8.63 U 28 w.A.63 ru 29 0.8.63
S50F20 PER 14 1,007 102 1045 1052 1060 1,067 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
cs0020 272 057 673 PER 16 1151 1,68 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
*Fundgiudaseanidoulouiesswing w.a. - d.a. 63 wihdy 1.25% PER18 1,295 1314 1,343 1,353 1,363 1372 1,401
PER 19 1,367 1,387 1,418 1,428 1,438 1,448 1,479
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Tania chg (am) Als AaTsuLlien+ Als 80
Futures LiAsuAy (1enu) VAT (uwm)  (1evu)gnd = A
1,028.30 5.0 1,000 (186) 814 Current 22.06 _A
1,027.30 4.0 800 (186) 614 40
1,026.30 3.0 600 (186) 414 30 ) \
1,025.30 2.0 400 (186) 214 ” Mean 19.56 ,f\ _/ \,M h
1,024.30 1.0 200 (186) 14 ,/‘\/v' \_/" v
1,023.30 0.0 0.0 (186) (186) 10 ~
1,022.30 -1.0 (200) (186) (386) 0
1,021.30 20 (400) (186) (586) sgggeczucozroerteoe
1,020.30 -3.0 (600) (186) (786) SEg8ggycgdcgasgasgys
1,019.30 -4.0 (800) (186) (986) S 2852853853858 8:58¢83
1,018.30 -5.0 (1,000) (186) (1,186)
7407 : thesE ASPS 401 : Thaitand Clearing House, #ei3at1 ASPS




Derivatives Talk

Single Stock Futures
Long PTTEPH20
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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
PTTEPH20  122.20 2.30 124.70 201 912 42 15.38 36.54% 10.29 1.04 1.95%
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Derivatives Talk

Single Stock Futures
Long BDMSH20

Tuwmanisafingaiifinainisaszuainasiuainusanasusenaafulanluninean wsidu
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Anlspmnfa wodasiulungy 3.n.U5ulduntia 20.9% nelu 1 hiewninndn SET Index fidlfu
&9 0.7% 20ux? BDMS Wadnunilalujuilivszlamiannd s.n. nszansmasaunguluniiug
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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
BDMSH20  25.24 -0.01 25.29 300 1927 -100 13.84 10.89% 35.86 4.06 8.21%
fian - dheddE ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
6700 e e 25 Unavnushagioe
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u, ~ — 255 INsuiusA  (Y1anu)  +VAT (un) (vanu)ans
5500 |
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v AV i 25
5400 v v 25.64 0.4 400 2.49 398
5 25.54 0.3 300 2.49 298
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5200 25.34 0.1 100 2.49 98
235
25.24 0.0 - 2.49 )
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Derivatives Talk

Tracking Performance

Unrealized Prold on FEBRUARY 2000

Realized Profiton FEBRUARY 2020

Weighted YTD 2020 Realized Profit

i : ehease ASPS

ey fipafaine fussee arunrnundra Rl Hpuu el 190

0% 2% 4% B0 B0% 100% 120%

Top 20 Most Active Volume

Top 20 Most Active Volume

Settle _ ASP Theory )
No. Future ) Basis ) Vol @] Ol Change leverage Resistance  Support
Price Price
1 BEAUTYH20  2.66 0.02 2.64 19474 23628 1940 5.79 3.07 2.55
2 WHAH20 3.40 0.02 3.39 12708 39386 521 8.89 3.76 3.36
3 STECH20 15.80 -0.20 16.03 8861 8615 -1000 5.33 16.34 15.17
4 JASH20 5.35 0.00 5.36 8579 79436 -7527 6.70 5.42 5.06
5 CKH20 20.91 0.01 20.93 7530 3273 -3 10.38 22.24 20.01
6 PLANBH20 6.38 -0.02 6.41 6009 18082 4993 6.02 6.95 5.51
7 ITDH20 1.52 0.01 151 4905 12414 450 7.95 1.56 1.34
8 IRPCH20 2.98 -0.10 3.09 3208 91144 1571 6.23 3.03 2.56
9 BLANDH20 1.25 0.00 1.25 2810 68681 450 10.96 1.28 117
10 DTACH20 42.91 -1.59 44.57 2678 3748 2518 7.10 46.22 40.10
11 BTSH20 13.02 -0.08 13.12 2624 49155 -95 16.42 13.15 12.49
12 VGIH20 8.84 0.04 8.81 2541 11096 -1487 7.24 9.16 8.40
13 CPFH20 28.95 -0.05 29.05 2423 26425 -98 13.39 29.73 28.27
14 STPIH20 6.00 0.05 5.96 2003 5648 -499 6.02 6.29 5.34
15 BGRIMH20 56.61 -0.39 57.09 1698 2640 -280 9.09 62.22 55.30
16 PTGH20 14.70 -0.10 14.82 1675 4836 -968 5.19 15.25 14.20
17 EAH20 47.45 -0.30 47.83 1543 4169 44 10.05 48.00 42.71
18 AOTH20 71.80 0.30 71.62 1481 5012 -50 15.55 72.20 67.83
19 KCEH20 20.64 -0.06 20.73 1478 2584 5 5.62 23.20 20.55
20 ADVANCH20  196.25 -3.25 199.83 1210 1244 -9 14.00 209.63 195.11
T + BMeide ASPS
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Derivatives Talk

Gold Futures
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R o o o . - e o 4 oe e e - . . FUTURES Lst Chg _ %Chg VoL Ol OlChg
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unasnsnfzeslsrauauAInaneaniy (wn) seanfunusegsuazyiiant ievndoyonn LS e O 30s 0l Oy
' é’ a a z o ,:o, @ a o a GF10J20 23,470 40 0.13 3,795 12,051 780
LNTNTATEINA ULASNANWNABNILEANTT UBNAMNUENABIAANTNNITIVEIUAILATLATEINS GF10M20 23,550 50 021 1,172 5412 285
anigaaandland enfiviu Anudreiuatainisdneumadiland, dailsangising, eandi
Uan wazartiaaudedugiiinadlusiu
nasiNsNMsavnu uwn1enmg) : 91A180A189 Gold Futures (Night Session)
. . D ) Settle i 1987 22.00 u. unz AanmnstarEiAndulu
$1ANEBIAT GFG20 tamuduaAnsenumn USuiiaau 200 uw Taegi 23,390 um Weuwi F291987 19.30-22.30 1.
1,572.8 wistiny IndlALNIIAMedIAINaIn Spot angafitadauluaLFions 1,571-1,572 lseiny a7 : e ASPS
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mslmune LL@:a?uiﬁw”Li;T\uwi 500-670 LM/LNNNBIAT zﬁwﬁun@wﬁuﬁ ANATIANNEIAN
undesialunsay 1,560-1,580 wistinys avmsuuzinlitinasu Trading Usian 23,200-23,500
LW wazfuuean Cut Loss 1 100 1 ieflesiuanuides minmamasiueaeulmiaan
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

daua Dollar Index udlomn >
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
8 49 16148 158637 1,557.92 1,52047 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 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) 3
(]
& 30.50 30.75 31.00 31.25 31.50 [
8 1,520 22,036 22,217 22,397 22,578 22,759
8 1540 22,326 22,509 22,692 22,875 23,058
)
- 1,560 22,616 22,802 22,987 23,172 23,358
<§( 1580 22,906 23,094 23,282 23,469 23,657
S 1600 23,196 23386 23576 23766 23,957 !
§ 1,620 23,486 23,678 23,871 24,064 24,256
3 1,640 23,776 23,971 24,166 24,361 24,555 .
8 1,660 24,066 24,263 24,460 24,658 24,855
1,680 24,356 24,555 24,755 24,955 25,154
407 - thesE ASPS a7 - dhesse ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
Unavnushggos unavnushagos
(Msssuitiou 490.10 un/drynn /510) (Msssuidau 98.10 uin/drynui/J1v)
sania fils AssTULTlaN+ Als Ealzhifo} Ails AETTILlan+ Ails
future vlasuuilag (11enu) VAT (um)  (2enu)and future Lasuudag (menu) VAT (uwm)  (evu)gnd
23,640.00 250.0 12,500 (1,049) 11,451 23,640.00 250.0 2,500 (210) 2,290
23,590.00 200.0 10,000 (1,049) 8,951 23,590.00 200.0 2,000 (210) 1,790
23,540.00 150.0 7,500 (1,049) 6,451 23,540.00 150.0 1,500 (210) 1,290
23,490.00 100.0 5,000 (1,049) 3,951 23,490.00 100.0 1,000 (210) 790
23,440.00 50.0 2,500 (1,049) 1,451 23,440.00 50.0 500 (210) 290
23,390.00 0.0 - (1,049) (1,049) 23,390.00 0.0 = (210) (210)
23,340.00 -50.0 (2,500) (1,049) (3,549) 23,340.00 -50.0 (500) (210) (710)
23,290.00 -100.0 (5,000) (1,049) (6,049) 23,290.00 -100.0 (1,000) (210) (1,210)
23,240.00 -150.0 (7,500) (1,049) (8,549) 23,240.00 -150.0 (1,500) (210) (1,710)
23,190.00 -200.0 (10,000) (1,049) (11,049) 23,190.00 -200.0 (2,000) (210) (2,210)
23,140.00 -250.0 (12,500) (1,049) (13,549) 23,140.00 -250.0 (2,500) (210) (2,710)
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