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All Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 141,502 140,408 1,094 -168,466 -158,202 498,488
Foreign 148,637 141,694 6,943 16,587 67,500 401,395
Retail 296,023 304,060 -8,037 151,879 90,702 -899,883

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 50,298 61,718 -11,420 687 -25575 -111,466
Foreign 118,054 104,388 13,666 1,534 19,953 161,682
Retail 185,318 187,564 -2,246 -2,221 5,622 -50,216

Single Stock Futures Long(Shorf) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 77,536 59,849 17,687 -163,938 -120,381 617,029
Foreign 5,994 8,056 -2,062 20,412 37,679 201,889
Retail 66,830 82,455 -15,625 143,526 82,702 -818,918

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 10,041 10,587 -546 -2,657 -7,740 -3,885
Foreign 24,589 29,250 -4,661 -5,359 9,868 47,458
Retail 32,336 27,129 5,207 8,016 -2,128 -43,573

Call Option Long(Short) Position : Contract

Accumulated Long(Short)
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1.Application: ASP Smart

2 Telegram: ASIAPLUS GROUP
(http:/ /bit.ly/TeleAsiaplusgroup)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 10 472 -462 -357 -882 -9,731
Foreign 257 352 -95 93 -507 -5,811
Retail 4,022 3,208 814 476 1,396 15,723

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 303 374 -71 -214 -493 -2,498
Foreign 29 B 24 22 105 -438
Retail 3,037 2,990 47’ 225 465 3,673
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Derivatives Talk

SET50 Overview
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SET50 Index Futures
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Spread Trading: Spread 92199 S50M20-S50H20 ﬁ%uu@w -8.00 qM delndiRzaiuAma H
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 680.07 27.3270 111.2700
Call Option
) Break Infrinsic ) All-in-  Theory Open Implied Effective Time
Premium Chg Time Value Volume Delta
Even Valve Premium Price Inferest Volatility Gearing Decay
S50H20C775 310 -1470 >7781 0.0 3.10 014 233 522 741 6848 008 1850  0.14
S50H20C750 500 -2540 >755  0.00 5.00 011 470 276 389 69.43 016 2116  0.11
S50H20C725 630 -3570 >731.3  0.00 6.30 008 890 243 276 6252 023 2467 008
S50H20C700  12.90 -57.10 >7129  0.00 12.90 005 1572 115 234 5488 035 1822  0.05
S50H20C675 2400 -61.00 >699 507 18.93 003 2592 25 405 5855 053 1506  0.03
Put Option
Break Intrinsic Al-in- Theory Open Implied Effective Time
Premium  Chg Time Valve Volume Delta
Even Value Premium Price Inferest Volatility Gearing __ Decay
S50H20P775 100.10 65.10 <6749 94.93 5.17 001 10194 270 417 7187 -090 -695 001
S50H20P750 88.80 6510 <6612 6993 1887  -003 7933 58 103 8580 -0.78 -655  -0.03
S50H20P725 59.90 4390 <665.1 4493 1497 002 5853 71 189 7781 -070 -851  -0.02
S50H20P700  40.00 29.80 <660 1993 2007  -003 4036 262 349 66.08  -062 -1085  -0.03
S50H20P675 29.40 2270 <6456  0.00 2940  -005 2557 261 706 6749  -046 -1066  -0.05
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Derivatives Talk
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mwsoumsBoute SET50 Index

UNDERLYING Close  Chg %Chg asUumsBowne

SET50 680.07 -76.04 -1118% 23/03/2020

Symbol Setile  Chg %Chg Vol Ol Ol Chg

S50H20 67100  -86.4 -12.9% 254,320 263,319 16,037

$50J20 66100  -94.2 -14.3% 203 223 68

S50K20 665.00 -87.4 -13.1% 7 24 -3

S50M20 663.10  -87.0 -13.1% 88,481 109,735 13,778

S50U20 656.60 -86.8 -13.2% 7,572 10,230 -26

$50220 655.00 -86.3 -13.2% 3,087 5,262 -82

SET50 Futures Long(Short) : drucun a:au Long(Short) 2 2 2 o o § S 8 2 8 8 2 =

- = = = & & & c ¢ &4 & & v 9=

Long  Short Net 2 5u 2 dulonvi QTD gl 2 ‘3 “‘DIJ ruaf 2 58 5 2 & & = (E?

a0ty 50,298 61718 -11420 687  -69,495 -108,241 I T T T - - S S < B )

snaand 118,054 104,388 13,666 1534 76,980 155,109

Tatas 185,318 187,564  -2,246 -2,221  -7,485 -46,868
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INHLNE Spread B5tlna - Bstina”

(i) U 62E DA 62E .. 62E wa. 62E D.e. 62E ne. 62E s.n. 62E

S50F20 $50G20 550|-120 $50)20 S50K20 SSON_\ZO PER 155 010 " 907 905 504 502 898 894
— 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 PER 16 939 936 934 933 931 927 922
S50G20 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
e am Byt o . PER175 1027 1024 1022 1020 1019 1014 1,009
Ss0M20 1299 1084 700 025 111 PER18 1056 1053 1051 1050 1048 1043 1038
*aundsudasnanidouTaunasswing w.a. - f.a. 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
s - fhedsE ASPS Fian - fhedsy ASPS
Fuorurilsinanuuoo SET50 Futures s:QU Leverage vov SET50 Futures
Unaonushagoy S -
(Fsssuideu 87.10 un/drynun /d1o)
s1anila chg (3m) A'ls AassnLian+ Als 80
Futures VAsu Ay (11enu) VAT (uwm)  (aenu)dgnd . A
676.00 5.0 1,000 (186) 814 Current 22.06 _A
675.00 4.0 800 (186) 614 40
674.00 3.0 600 (186) 414 30 ) \
673.00 2.0 400 (186) 214 " Mean 19.56 A _/ \/M h
672.00 1.0 200 (186) 14 /‘\/" \f i
671.00 0.0 0.0 (186) (186) 10 ~——
670.00 -1.0 (200) (186) (386) 0
G0 30 (@) @) w
667.00 -4.0 (800) (186) (986) § 8528588538528 588 3
666.00 -5.0 (1,000) (186) (1,186)
a1 - dhedeE ASPS 41 : Thaitand Clearing House, £lei34t1 ASPS
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Derivatives Talk

Single Stock Futures

Long BGRIMH20
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Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future _ asis . ol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
rice Price 62F
BGRIMH20  36.80 0.30 36.51 95 639 -12 4.93 53.42% 23.18 1.98 23.13%
a1 : dhedeE ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
30000 T e 7 unaonushagios
m\ chg (@0) mfls  Asssuidey mls
25000 N 8 syua future _
INaUNUSIAM  (hanu)  +VAT (Un) (nanu)ans
50 37.30 0.5 500 8.46 492
20000
N 37.20 0.4 400 8.46 392
o \,\ /\ o 37.10 03 300 8.46 292
" 37.00 0.2 200 8.46 192
- 36.90 0.1 100 8.46 92
2 36.80 0.0 - 8.46 ®)
o 36.70 0.1 (100) 8.46 (108)
10 36.60 -0.2 (200) 8.46 (208)
, . 36.50 0.3 (300) 8.46 (308)
f §8 §8 &8 & & & 8§ & § & & 8§ &8 36.40 -0.4 (400) 8.46 (408)
= o o o o = o o o o = = o =
g 5 g g % g % g % § § § § § 36.30 -0.5 (500) 8.46 (508)
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Derivatives Talk

Single Stock Futures

Short TOPH20

anfiAnen AR fUsthareiies dawansznuresa 1063 119 50% AeilAnuides
flazinlfinarazneunistes TOP gnnaduann Stock Loss tuszdugetlszneniuils Demand
fignnafuann COVID-19 fidauninszanelumanstlszne Geasinlifamesnienaulusses

nan3-819 831895 vinltisantiu TOP Hlanagnausiaaadasanans

Aqun1nn1amaia s1a1endeaalunsauanas taewndalunsay Downtrend Channel Tag
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1naavuila Short TOPH20 5w 27.42 un aqiiuinnls 17.20% uwuztiinesa Wwindls
1 25 UM Stop profit i 26.40 UM Lock 713 10%

Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future _ Basis . Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
TOPH20 25.92 -1.08 27.01 377 714 -194 3.10 85.20% 8.90 0.45 179.74%
i - fhedsE ASPS
P : feaae ASPS P : eRee ASPS
Historical Price FuorurisunanuuoD Stock Futures
1000 - 70
unavnusieaeios
900 — — - — -
60 chg (20) IRgU mls AsssuUItdaU mis
800 sAUa future = _ =
. 50 nusMUQ (cnanu)  +VAT (un) (vnanu)ans
26.92 -1.00 (1,000) 9.85 (1,010)
800 10 26.72 -0.80 (800) 9.85 (810)
500 26.52 -0.60 (600) 9.85 (610)
400 o 26.32 -0.40 (400) 9.85 (410)
- 26.12 -0.20 (200) 9.85 (210)
o 25.92 0.00 § 9.85 (10)
200 ; 25.72 0.20 200 9.85 190
100 2552 0.40 400 9.85 390
. . 25.32 0.60 600 9.85 590
§ § § § & & §& § § 8§ § &8 &8 ¢§ 25.12 0.80 800 9.85 790
= = o o = = o =3 =3 o =3 o o =3
g z @z & ¢ g g g g 8B g o8 og B 24.92 1.00 1,000 9.85 990
i : Ehease ASPS A : ehease ASPS
Historical Return Technical Chart
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Derivatives Talk

Tracking Performance

Unrealized Prold on MARCH 2030 | 00%

Realized Profit on MARCH 2020

Weighted YTD 2020 Realized Profit

i : Ehedse ASPS
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50%

Top 20 Most Active Volume

100% 150%

00%

182.0%

200% 250%

Top 20 Most Active Volume

Settle _ ASP Theory )
No. Future ) Basis ) ol @] Ol Change leverage Resistance  Support
Price Price
1 SIRIH20 0.59 0.03 0.56 30634 173685 -10593 4.91 0.71 0.53
2 IRPCH20 1.91 -0.04 1.95 6823 13427 -5457 4.28 2.16 1.80
3 JASH20 4.03 -0.03 4.06 4539 88980 -1501 6.28 4.50 3.67
4 CBGH20 59.30 0.80 58.51 1903 1272 -1080 6.06 67.22 51.50
5 WHAH20 2.12 0.00 2.12 1831 5066 -1597 5.07 2.60 1.94
6 BEMH20 6.67 -0.08 6.75 1572 2626 -1527 9.87 8.54 5.94
7 TRUEH20 2.91 0.01 2.90 1523 5310 -705 5.87 3.05 2.48
8 LPNH20 3.12 0.08 3.04 1432 19272 -1432 6.15 3.94 2.86
9 BTSH20 8.67 0.17 8.35 1275 27241 796 10.17 10.49 8.07
10 SUPERH20 0.31 0.00 0.31 1001 7595 -1000 4.08 0.38 0.30
11 TMBH20X 0.69 0.01 0.68 975 3178 -538 2.73 0.96 0.60
12 CPALLH20 58.75 0.25 58.51 769 895 327 10.69 64.67 56.75
13 IVLH20 16.97 0.07 16.90 699 1032 -593 371 23.19 14.70
14 MINTH20 14.25 0.05 14.20 644 130 -341 3.40 24.19 13.45
15 AOTH20 48.23 0.98 47.26 563 1012 -248 8.82 57.72 45.80
16 KTBH20 10.00 0.00 10.00 535 926 -139 10.96 12.36 8.56
17 PLANBH20 2.90 0.00 2.90 525 2057 512 2.12 4.23 251
18 TKNH20 4.66 0.00 4.66 509 32 -502 2.61 6.72 4.29
19 LHH20 6.30 0.30 6.00 501 750 -178 7.89 7.73 5.97
20 SAWADH20X  41.23 -0.02 41.26 497 231 -377 5.64 60.00 40.02

i : ehease ASPS
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Gold Futures

o % A o o nl dﬁl = A a 1 =
TIAMNAIANAAIAANTTIAAN UTUANNNTY 65.3 WATEITUY 17D 4.4% Unaty 1,6563.1 LUTEITU™

a9 U
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wassuAInANaniy  (We)  eenumINIINsTsuATHgRanTt uniNeLsImIKANsTNL

d9

isegRan1saInnsszunzedifaladn-1e franisin QE TussRuuuulddndn, dingeduf Gold Futures
- :/’ :/l :/’ o d’l g P~ FUTURES Last Chg  %Chg Vol. ]} Ol Chg
reanaenTwiuaissnrislulazuenaain  snviasdinmenasu ETFs  wananiazig G0 a0 w0 e m imL
\ . o GFM20 24,310 760 3.23 141 532 32
WRY 3 wanduseaarFdmiulasinislaesfiuiniagia uazlasansdumeniAuningan A PR 7
dszriu nmaaniinliiARunesaifanigeausi tna Dollar Index Uitasunatl 102.48 4 N
duusanusesAmesen Imﬂmqmﬁ”nﬁuﬁ (8.00 W) WTLAUNNEULTIOM 1,563 LWiTECy Mini Gold Futures
sy o o S AR AaalEun sl AR5 3 ' FUTURES Last Chg _ %Ch VoL O Olch
faitliasdumnistszniaiaiairsugiadidnyléiun dnilnianisudmien d.a. ludeyls MIRES G idu Yl OOl
o o oA o o v GF10M20 24,420 900 3.83 4,317 6,483 -118
Tou squiledaiisantin, senAds@eRuAnaamusen n.W. uazaaiay GDP lnaung 4 183ausy G0 % s 57 i ssm s

Heaziinasanisnasulmassnainularnainnesan
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o A A o a L = a \ uNLE  71ALAT8N Gold Futures (Night Session)
$1AMANAN GFJ20 WaAK Usuinaunainsanalanuinig 1,060 UM ﬂm@qw 24,340 UM '

» » . A 44 . Setfle 04 1987 22.00 1. UazthuINR AR
PNEILINN 1,562 LWUTHEUY ATNANTIATNBIATAATA spot @’]@ﬁV]Lﬂ@'DuVL‘MQU?LQm 1,663 LUTETYU

TNIIRT 19.30-22.30 1.
ANATIANNEIAT GFJ20 fjvw‘f:@:@fﬂum@u 24,250~ 24,600 VW IAEfANI9IIATNEIRNRE s : Eheds ASPS
rnouseiiies nedsfuacm@esann FX liidnedde s lifesonusdinudu fandlin

a9nU Trading 131904 1,550-1,580 WIREITY WIHLIYIN 24,160-24,620 UIW UazAImuAqe Cut

Loss 18 100 1 n wiiatlasiumanui@es unnaamasapaatlumiinainain
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Derivatives Talk

ASPS Gold Valuation Matrix (In8airu4/nsogoouts)

daua 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
s 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
=) 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
g\ 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
mMsiiUavsimMnooAKItuUIN Spread s:n310 GFM20 - GFJ20
— FX (uawn/ USD) ¢
()
g 32.00 32.25 32.50 32.75 33.00
8 1,450 22,055 22,228 22,400 22,572 22,744
8 1,470 22,359 22,534 22,709 22,884 23,058
)
- 1,490 22,664 22,841 23,018 23,195 23,372 [
<§( 1,510 22,968 23,147 23,327 23,506 23,686
-.g 1,530 23,272 23,454 23,636 23,818 23,999
§ 1550 23,576 23,760 23,945 24,129 24,313
e 1,570 23,881 24,067 24,254 24,440 24,627 . _
8 1,590 24,185 24,374 24,563 24,752 24,940
1,610 24,489 24,680 24,872 25,063 25,254
a1 : dhe3aE ASPS s - dhei3as ASPS
Fhuorurisunanuuod Gold Futures Fhuorurisunanuuod Mini Gold Futures
Unaovnushggios Unaonushegos
(Msssuitau 490.10 un/drdrn/510) (Msssuideu 98.10 uIn/dryryn /d1v)
Taia A'ls AassuLfien+ als sia Als ArsssuLflant Ails
future  1&auuilag (20nu) VAT (uwm)  (aenu)ani future  l&euudas (11enu) VAT (uwm)  (mnenu)ansd
24,590.00 250.0 12,500 (1,049) 11,451 24,610.00 250.0 2,500 (210) 2,290
24,540.00 200.0 10,000 (1,049) 8,951 24,560.00 200.0 2,000 (210) 1,790
24,490.00 150.0 7,500 (1,049) 6,451 24,510.00 150.0 1,500 (210) 1,290
24,440.00 100.0 5,000 (1,049) 3,951 24,460.00 100.0 1,000 (210) 790
24,390.00 50.0 2,500 (1,049) 1,451 24,410.00 50.0 500 (210) 290
24,340.00 0.0 = (1,049) (1,049) 24,360.00 0.0 = (210) (210)
24,290.00 -50.0 (2,500) (1,049) (3,549) 24,310.00 -50.0 (500) (210) (710)
24,240.00 -100.0 (5,000) (1,049) (6,049) 24,260.00 -100.0 (1,000) (210) (1,210)
24,190.00 -150.0 (7,500) (1,049) (8,549) 24,210.00 -150.0 (1,500) (210) (1,710)
24,140.00 -200.0 (10,000) (1,049) (11,049) 24,160.00 -200.0 (2,000) (210) (2,210)
24,090.00 -250.0 (12,500) (1,049) (13,549) 24,110.00 -250.0 (2,500) (210) (2,710)

P : fheaeae ASPS

P : EleRse ASPS
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