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All Futures Long(ShorT) Position : Contract Accumulated Long(Shon‘)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 188,153 174,672 13,481 -4,662  -93,266 372,118
Foreign 191,864 170,670 21,194 27,964 66,613 336,119
Retail 326,079 360,754 -34,675 -23,302 26,653 -708,237
SET50 Futures Long(Short) Position : Contract Accumulated Long(Shorf)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 59,371 76,978 -17,607 -26,244  -50,692 -75,002
Foreign 164,679 141,082 23,597 30,537 59,005 120,233
Retall 205,661 211,651 -5,990 -4,293 -8,313 -45,231
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 111,680 79,983 31,697 22,360 -42,678 454,928
Foreign 7,905 7,772 133 207 9,162 222,749
Retail 77,874 109,704 -31,830 -22,567 33,516 -677,677
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 12,068 14,719 -2,651 -986 -2,627 1,176
Foreign 19,280 21,816 -2,536 -2,780 -1,554 -7,634
Retall 37,466 32,279 5,187 3,766 4,181 6,458
Call Option Long(Shorf) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 183 935 752 1666 3366  -9,623 Derivafives T |aun-idau
i . } B : erivatives Team — .
re?gn 4 837 833 1,219 1,891 3,562 UN3InSH
Retail 6,536 4,951 1,585 2,885 5,257 13,355
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Put Option Long(Short) Position : Confract Accumulated Long(Short) )
Us:@ns saunonua, CISA, CFA 025917
Long Short Net 2 Days 1 Weeks 1 Months L
Institution 278 783 -505 1,619  -2,058 -454 U] U= 019994
Foreign 18 12 6 71 86 -225 BINYBE WUMSLNAD 064045
Retal 3,064 2,565 499 1,548 2,049 685 Ossyssni Hodsuun WEoBUNSIASYH
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: tJadtiaudnAguman Am SET50 1naziunauluiAnieas wikaggaenis
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SET50 Option : uuztinliisaitln Long S50H20P850 71 32 qm (SET50=835) dvirinls 67 qm ndex
(SET50=800) Cut Loss 3 9Aa1n7)1 A1A SET50 dunauluiianisassieludui waeie : AagaATIIY 200 N de 1 9ATRMT
Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 822.99 18.0639 62.8559
Call Option
. Break Infrinsic i All-in-  Theory Open Implied Effective Time
Premium  Chg Time Valve Volume Delta
Even Value Premium Price Interest Volatility Gearing  Decay
S50H20C950 1.00 -0.70 >951 0.00 1.00 0.16 2.16 177 2199 36.75 0.05 38.60 0.16
S50H20C925 1.80 -1.70 >926.8 0.00 1.80 0.13 4.00 582 1660 3254 0.06 26.90 0.13
S50H20C900 3.50 -3.70 >9035 0.00 3.50 0.10 7.06 636 1517 33.60 0.13 29.44 0.10
S50H20C875 8.50 -6.00 >8835 0.00 8.50 0.07 11.90 655 799 34.76 0.23 21.85 0.07
S50H20C850 15.90 -10.30 >865.9 0.00 15.90 0.05 19.09 659 715 35.10 0.35 18.14 0.05
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
S50H20P950 129.90 17.90 <820.1 127.01 2.89 0.00 130.26 17 1525 40.85 -0.93 -6.81 0.00
S50H20P925 104.90 18.60 <820.1 102.01 2.89 0.00 107.11 57 884 30.78 -0.95 -8.37 0.00
S50H20P900 83.00 1950 <817 77.01 5.99 -0.01 85.19 186 2027 30.17 -0.90 -9.72 -0.01
S50H20P875 57.60 12.10 <8174 52.01 5.59 -0.01 65.03 127 1781 28.69 -0.82 -12.41 -0.01
S50H20P850 44.00 10.10 <806 27.01 16.99 -0.02 47.23 479 1830 36.90 -0.64 -12.35 -0.02
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mwsoumsBoute SET50 Index
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UNDERLYING Close Chg %Chg asUmsBoune
SET50 822.99 -16.53 -2.01% 11/03/2020
Symbol Setle  Chg %Chg  Vol. 0] Ol Chg (10000) _ ;’g%g
S50H20 82170  -216 -2.6% 373,154 318,922 13,005 (20,000) 0
_ ) (30,000) -20000
$50J20 814.80 214 -2.6% 63 102 8 20000, - oo
S50K20 81150 -27.8 -3.4% 3 14 -1 (50,000) ———-— e 60000
(60,000) e - -B0000
S50M20 813.60  -215 -2.6% 43628 36,969 -793 {7a00) - 00000
S50U20 807.40  -216  -2.7% 9178 10,463 179 (80,000) - 120000
$50720 806.00  -217  -2.7% 3,685 5,641 0 (Egng',%umui ] Y jg%%
- 110,000) - " 430000
SET50 Futures Long(Short) : &rurun &a:au Long(Short) : : @ 292 o @ @ O 2 g 8 8 8 7
Long Short Net 2 5u 2 &lenw QTD E £ 2 EZ 2 2 5 §E 5 8 2 2 &
9 = =2 Z o 4o 3 7 7 u ouw o ouw =
S0y 59,371 76,978 -17,607  -26244  -56,145 -64,990 5 - g 3 9 g8 © & g o & g =
foand 164,679 141082 23,597 30,537 91464 108,666
uda 205,661 211,651 -5,990 -4293  -35319 -43,676
i - £hedsy ASPS i - fhedsE ASPS
mamsnu Spread ru duidoumn ASPS Model SET50 Nis:duFn PER cios)
1Ihhne Spread BSelina - BSelna ) - _
o oo SSOH";“ — P — () DA 62 DA 62 e 62E wa. 62F Da. 62F ne. 62E s, 62E
- i PER155 910 907 905 904 902 898 894
— fu 30 UA63 tu 27 NW.63 ru 30 D63 ru 29 IUE63 ru 28 WA.63 U 29 D.8.63 PER 16 939 936 934 933 931 907 902
S$50G20 215 PER 16.5 968 965 964 962 961 956 951
S50H20 -6.00 -3.85 PER 17 998 994 993 991 990 985 980
S50J20 -12.72 -10.57 -6.73
S50K20 1412 1197 813 139 PER 175 1,027 1,024 1,022 1,020 1,019 1,014 1,009
S50M20 12.99 10.84 7.00 0.25 111 PER 18 1,056 1,053 1,051 1,050 1,048 1,043 1,038
*sundgrudasieandoulauasewiie w.a. - d.0. 63 wihdu 1.25% PER 185 1,086 1,082 1,080 1,079 1,077 1,072 1,067
PER 19 1,115 1,111 1,110 1,108 1,106 1,101 1,095
i : dei3e ASPS 7 : dei3sE ASPS
Fuorurilsinanuuoo SET50 Futures s:0U Leverage vov SET50 Futures
Unaovnushegos -
e SETED Fustures Laversge wezn
(Asssuideu 87.10 un/drynun /d1o)
Tada chg (3a) A'ls AasTuLlian+ A'ls 80
Futures LAsuAY (avu) VAT (uwm)  (anenu)gnsd 0 A
826.70 5.0 1,000 (186) 814 Current 22.06 _A
825.70 4.0 800 (186) 614 40 ) \
824.70 3.0 600 (186) 414 20
823.70 2.0 400 (186) 214 . Mean 19.56 A / \/M h
822.70 1.0 200 (186) 14 /\\/\P’ \f vy
821.70 0.0 0.0 (186) (186) 10 ~—
820.70 -1.0 (200) (186) (386) 0
819.70 -2.0 (400) (186) (586) S 83 8:-E55ccs555505055 5
818.70 -3.0 (600) (186) (786) S8 8588835558858 58 58
T 2 29 T 2 2 - 2 2 ¢ 9 o 2 o £ 9 9
817.70 -4.0 (800) (186) (986) 2885285285385 288:5385
816.70 -5.0 (1,000) (186) (1,186)
i - £hedsE ASPS 411 - Thailand Clearing House, éei348 ASPS
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Single Stock Futures
Short DTACH20
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Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
rice Price 62F
DTACH20 34.41 0.16 32.75 35 549 5.89 25.55% 26.16 3.29 -38.55%
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Historical Price FuorurisunanuuoD Stock Futures
180 — 50 Unaonushegos
150 chg (90) Agu mls AsssuItay mls
50 sva futore _ =
140 AusAUQ (nnanu)  +VAT (un) (vanu)ans
. “ 35.41 -1.00 (1,000) 6.76 (1,007)
35.21 -0.80 (800) 6.76 (807)
100 " 35.01 -0.60 (600) 6.76 (607)
%0 34.81 -0.40 (400) 6.76 (407)
w " 34.61 -0.20 (200) 6.76 (207)
34.41 0.00 5 6.76 @
“ 0 34.21 0.20 200 6.76 193
P 34.01 0.40 400 6.76 303
. , 33.81 0.60 600 6.76 593
g & & & & & & & & & & & & 33.61 0.80 800 6.76 793
= = o o o = = o o o o o o
& & § 2 & & g g &g g g &g 33.41 1.00 1,000 6.76 993
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Single Stock Futures
Short KCEH20
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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
KCEH20 18.57 -0.13 18.71 805 1886 404 4.39 -9.09% 14.72 1.78 12.98%
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1600 T 0 unaonushegos
oo chg (90) gy mls AsssuItisy mls
N—n % sta future _ _
1200 v\‘*A A AusMUa (nanu)  +VAT (un) (nanu)ans
’\% 2 19.57 -1.00 (1,000) 5.09 (1,005)
1000
19.37 -0.80 (800) 5.09 (805)
800 15 19.17 -0.60 (600) 5.09 (605)
o 18.97 -0.40 (400) 5.09 (405)
@ 18.77 -0.20 (200) 5.09 (205)
400 18.57 0.00 - 5.09 (5)
00 B 18.37 0.20 200 5.09 195
18.17 0.40 400 5.09 395
0 0
8 g8 & 8 g8 & 8 g8 & 8 g8 g8 & 17.97 0.60 600 5.09 595
= £ = & &5 8§ & & § 8 &8 g8 =g 17.77 0.80 800 5.09 795
S - s s s s s " 17.57 1.00 1,000 5.09 995
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Derivatives Talk

Tracking Performance

Unrealized Prold on MARCH 2030

Realized Profit on MARCH 2020

Weighted YTD 2020 Realized Profit

i : Ehedse ASPS

Top 20 Most Active Volume

40R%
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100%

Top 20 Most Active Volume

Settle _ ASP Theory '
No. Future ‘ Basis _ ol Ol Ol Change leverage Resistance  Support
Price Price
1 SIRIH20 0.76 -0.04 0.80 36918 263707 -32698 7.02 0.86 0.64
2 JASH20 4.54 0.04 4.50 24671 104764 -1596 6.97 5.04 4.40
3 IRPCH20 2.15 0.01 2.14 4150 33711 -244 4.69 2.45 1.94
4 BEMH20 8.94 0.24 8.71 4083 11649 3 12.72 10.08 8.57
5 STAH20 12.80 0.10 12.71 2203 7253 -249 7.11 13.56 12.42
6 BLANDH20 1.01 0.01 1.00 1840 29286 -1622 8.77 111 0.91
7 PTTGCH20 30.00 0.25 29.77 1649 1043 -184 4.77 44.04 29.70
8 PRMH20 4.47 -0.01 4.48 1500 554 -1500 3.68 4.90 3.43
9 TRUEH20 2.99 -0.09 3.08 1469 24736 -551 6.23 3.44 2.84
10 TMBH20X 1.01 -0.01 1.02 1310 8457 200 4.10 1.21 0.91
11 AOTH20 60.50 0.00 60.54 1063 3858 75 11.29 64.41 57.75
12 PTTH20 29.30 0.05 29.27 1033 2777 56 11.49 39.30 28.50
13 BEAUTYH20  1.95 0.01 1.94 1023 1139 -991 2.69 221 1.66
14 LPNH20 4.18 0.04 4.14 1020 23516 520 8.38 4.60 3.93
15 GULFH20 150.50 -1.00 151.59 968 812 -139 6.85 174.76 148.82
16 COM7H20 22.47 -0.03 22.51 905 228 -300 7.89 23.46 20.84
17 MTCH20 55.60 -1.15 56.78 830 233 7 8.53 60.41 53.82
18 KCEH20 18.57 0.13 18.71 805 1886 404 4.39 22.31 18.28
19 TOPH20 36.70 -0.05 36.77 753 1122 -124 4.22 45.77 33.79
20 PTTEPH20 72.24 -0.01 68.74 747 693 -147 7.40 110.69 71.00
fian : dheidst ASPS
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Gold Futures
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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
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 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:r51w0 GFM20 - GFJ20
- FX (uaw/ USD) : X
(]
© 30.50 30.75 31.00 31.25 31.50 ' . '
3 1,520 22,036 22,217 22,397 22,578 22,759 .
7 1540 22,326 22,509 22,692 22,875 23,058 | |
) . I '
= 1560 22,616 22,802 22,987 23,172 23,358
<§( 1,580 22,906 23,094 23282 23,469 23,657 |
= 1,600 23,196 23,386 23576 23,766 23,957
§ 1,620 23,486 23,678 23,871 24,064 24,256
a 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
Fian - fhesE ASPS fian - fhedsE ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
Unavnushggos Unavnushaeiod
(Msssuitiau 490.10 un/drynun /d1v) (Fsssuidau 98.10 un/drynun /d1o)
saia Als Assu LT+ Ails Taia Al AsssuLiau+ Als
future  Llasuudas (1anu) VAT (uw)  (aenu)gnd future  l&suudag (10nu) VAT (uw)  (newnu)ani
24,830.00 250.0 12,500 (1,049) 11,451 24,820.00 250.0 2,500 (210) 2,290
24,780.00 200.0 10,000 (1,049) 8,951 24,770.00 200.0 2,000 (210) 1,790
24,730.00 150.0 7,500 (1,049) 6,451 24,720.00 150.0 1,500 (210) 1,290
24,680.00 100.0 5,000 (1,049) 3,951 24,670.00 100.0 1,000 (210) 790
24,630.00 50.0 2,500 (1,049) 1,451 24,620.00 50.0 500 (210) 290
24,580.00 0.0 - (1,049) (1,049) 24,570.00 0.0 - (210) (210)
24,530.00 -50.0 (2,500) (1,049) (3,549) 24,520.00 -50.0 (500) (210) (710)
24,480.00 -100.0 (5,000) (1,049) (6,049) 24,470.00 -100.0 (1,000) (210) (1,210)
24,430.00 -150.0 (7,500) (1,049) (8,549) 24,420.00 -150.0 (1,500) (210) (1,710
24,380.00 -200.0 (10,000) (1,049) (11,049) 24,370.00 -200.0 (2,000) (210) (2,210)
24,330.00 -250.0 (12,500) (1,049) (13,549) 24,320.00 -250.0 (2,500) (210) (2,710)
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