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All Futures Long(Shorf) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 251,899 220,240 31,659 33,240 -148,644 385,554
Foreign 195,072 206,943 -11,871 11,321 21,197 349,518
Retail 380,394 400,182 -19,788 -44,561 127,447 -735,072

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 88,777 79,901 8,876 -4,837 -12,856 -104,233
Foreign 179,247 186,993 -7,746 1,528 -12,368 139,435
Retail 213,362 214,492 -1,130 3,309 25,224 -35,202

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 143,977 128,872 15,105 30,751 -137,655 487,029
Foreign 8,617 15,368 -6,751 -4,691 20,796 136,119
Retail 138,636 146,990 -8,354 -26,060 116,859 -623,148

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 9,933 7,899 2,034 5,726 388 3,526
Foreign 7,208 4,582 2,626 14,494 12,779 63,256
Retail 22,689 27,349 -4,660 -20,220  -13,167 -66,782

Call Option Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 131 285 -154 -463 -898 -9,006 _
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Foreign 26 1 25 70 63 5,964 Derivatives Team o ]
Retail 2,434 2,279 155 438 781 15,309 unalns:h
Put Option Long(Short) Position : Contract Accumulated Long(Short) IROFNG N38s:s5SU 004132

Long Short Net 2 Days 1 Weeks 1 Months Us:8n3 saunonua, CISA, CFA 025917
Institution 18 160 -142 -176 -505 -1,342 UoaWSSIU Uoesbisns 019994
Foreign 8 7 1 19 95 -411 . =
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Retail 1,463 1,322 141 157 411 2,555 S 2 S S z
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: N19illa Long S50H20 anuiilaiuninles 25 an  dawfuliuuziin Trading
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 728.53 27.9206 99.0573
Call Option
. Break Infrinsic i All-in-  Theory Open Implied Effective Time
Premium Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50H20C775 5.10 160 >780.1 0.00 5.10 0.07 7.23 212 905 58.67 0.19 27.70 0.07
S50H20C750  10.50 0.50 >760.5 0.00 10.50 0.04 13.67 278 450 57.60 0.35 24.05 0.04
S50H20C725  18.00 0.70 >743 353 14.47 0.02 23.74 186 334 53.39 0.54 22.04 0.02
S50H20C700 3890 1540 >7389 2853 10.37 0.01 37.93 48 244 76.22 0.71 13.21 0.01
S50H20C675 58.00 18.00 >733 53.53 4.47 0.01 56.09 3 404 76.56 0.79 9.97 0.01
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 4750 -42.20 <7275 46.47 1.03 0.00 57.20 24 433 #N/AN/A  -1.00 -16.32 0.00
S50H20P750  35.00 -34.90 <715 21.47 13.53 -0.02 38.64 43 131 65.94 -0.63  -13.53 -0.02
S50H20P725  20.00 -28.70 <705 0.00 20.00 -0.03 23.71 87 221 63.90 -046  -16.61 -0.03
S50H20P700 12.60 -14.40 <6874 0.00 12.60 -0.06 12.91 219 438 66.41 -0.29 -16.08 -0.06
S50H20P675 7.90 -8.80 <667.1 0.00 7.90 -0.08 6.07 232 778 71.89 -0.17  -14.29 -0.08
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mwsoumsBoute SET50 Index

UNDERLYING Close  Chg %Chg asUumsBowne

SET50 72853  37.38  5.13% 25/03/2020

Symbol Setile  Chg %Chg Vol Ol Ol Chg

S50H20 723.60 27.5 3.8% 296,762 205875 -34,453

$50J20 719.00 344  4.8% 97 206 23

S50K20 722.10 341 47% 31 38 10

S50M20 717.40 29.3 41% 169,353 180,505 47,145

S50U20 710.80 298  4.2% 11,054 10,384 116

$50220 709.50 299  4.2% 4,089 5,184 17 '

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

o — S T & & & £ £ A & A 2 =

Long Short Net 2 fu 2 &leni QTD gl 2 a “‘3'3 “‘3'3 i I = (E?

a0ty 88,777 79,901 8,876 -4,837  -48,088 -113,078 = o+ o= g e - -

snaand 179,247 186,993 -7,746 1528 47,971 156,637

sedas 213,362 214,492  -1,130 3,309 17 -43,559
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mamsnd Spread U duidioudin ASPS Model SET50 As:aum PER cnon)

IHLNe Spread B5elna - BSeing

(In) u.n 62E 0. 62E .. 62E w.a. 62E D.8. 62E ne. 62E s.n. 62E

S50F20 $50G20 550|-120 $50120 S50K20 SSON_\ZO PER 155 010 " 907 505 504 502 5% 894
— ru 30 u.A.63 ru 27 Nw.63 ru 30 0.A.63 U 29 W.8.63 ru 28 w.n.63 ru 29 D.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 PER17 998 994 993 991 990 985 980
e am Byt o . PER175 1027 1024 1022 1020 1019 1014 1,009
csoMzo 12,09 1084 7,00 025 111 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
7 - dheidde ASPS i - dheiddy ASPS
Fuorurilsinanuuoo SET50 Futures s:QU Leverage vov SET50 Futures
Unaonushegios s .
(Fsssuideu 87.10 un/drynun /d1o)
s1anila chg (3m) A'ls AassnLian+ Als 80
Futures VAsu Ay (11enu) VAT (uwm)  (aenu)dgnd . A
728.60 5.0 1,000 (186) 814 Current 22.06 _A
727.60 4.0 800 (186) 614 40
726.60 3.0 600 (186) 414 30 ) \
725.60 2.0 400 (186) 214 " Mean 19.56 A _/ \/M h
724.60 1.0 200 (186) 14 /‘\/\" \f v
723.60 0.0 0.0 (186) (186) 10 ~——
722.60 -1.0 (200) (186) (386) 0
721,60 20 (400) (186) (586) Fgggeczcooorroerteoo
719.60 -4.0 (800) (186) (986) § 8528588538528 588 3
718.60 -5.0 (1,000) (186) (1,186)
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Derivatives Talk

Single Stock Futures

Long BGRIMH20
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Future Underlying
Seftle ~ ASP Theory ) EPS GROWTH
Future Basis Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
BGRIMH20  39.00 0.00 39.01 197 431 -153 5.26 43.59% 24.77 2.11 23.13%
i : thedde ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
- [ " Unavnushggos

"—\/\_\ chg (20) mls  Asssuidau s
25000 PN 60 s1muUa future

- INguUNUsTM  (chanu)  +VAT (Un) (Lanu)ans
20000 50 39.50 05 500 8.46 492
N 39.40 0.4 400 8.46 392

L 40
15000 \/\_/\’ 39.30 0.3 300 8.46 292

2 39.20 0.2 200 8.46 192
10000 39.10 0.1 100 8.46 92
@ 39.00 0.0 5 8.46 (8)
5000 N 38.90 0.1 (100) 8.46 (108)
38.80 0.2 (200) 8.46 (208)
S — T 0 38.70 0.3 (300) 8.46 (308)
& & & & § & & ® & & & 8§ & 38.60 -0.4 (400) 8.46 (408)
= & & ® 8 © § ®§ s 8§ = © & 38.50 05 (500) 8.46 (508)
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Historical Return Technical Chart
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Derivatives Talk

Single Stock Futures

Short KTCH20
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Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change leverage| Upside PER 62F PBV 62F
Price Price 62F
KTCH20 23.90 0.10 23.80 242 515 -160 5.85
7 - dheiddE ASPS
Historical Price FuorurlsunanuuoD Stock Futures
6000 T 45
Unaonushegod
40
5000 chg (20) 1Ray fls  AsssuIday mis
£ sda future _ _
nusMUa (nanu)  +VAT (Un) (Nanu)ans
4000 % 24.90 -1.00 (1,000) 4.89 (1,005)
2 24.70 -0.80 (800) 489 (805)
3000 . 24.50 -0.60 (600) 4.89 (605)
24.30 -0.40 (400) 489 (405)
2000 1 24.10 -0.20 (200) 4.89 (205)
10 23.90 0.00 - 4.89 (5)
1000 23.70 0.20 200 4.89 195
° 23.50 0.40 400 4.89 395
r——————————————— 0 23.30 0.60 600 4.89 595
&€ & & § & H § & 8§ & & & & 23.10 0.80 800 4.89 795
2 g 2 & & @& g & = g <= & = 22.90 1.00 1,000 4.89 995
fian - dheddE ASPS finn - dhe3dE ASPS
Historical Return Technical Chart
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Derivatives Talk

Tracking Performance

Unrealized Prold on MARCH 2020 | 0
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Top 20 Most Active Volume

Top 20 Most Active Volume

Settle ~ ASP Theory )
No. Future . Basis . Vol (@] Ol Change Lleverage Resistance  Support
Price Price
1 JASH20 4.17 -0.07 4.24 32014 45963 -26003 6.56 4.42 3.67
2 BTSH20 8.55 -0.05 8.45 25131 532 -25106 10.29 10.16 7.61
3 BLANDH20 0.80 0.02 0.78 7433 11584 7429 6.84 0.91 0.67
4 IRPCH20 2.08 -0.02 2.10 5434 5997 5102 4.61 2.13 1.80
5 SUPERH20 0.32 0.00 0.32 4000 3595 -3000 4.21 0.36 0.29
6 SIRIH20 0.58 0.02 0.56 3114 150740 -3073 4.91 0.68 0.51
7 STECH20 11.07 0.07 11.00 2258 531 -258 3.66 12.75 8.20
8 QHH20 1.76 -0.02 1.78 1643 445 -1502 11.71 211 1.68
9 BANPUH20 5.20 0.15 5.05 1111 1428 -608 3.09 5.95 3.92
10 WHAH20 2.11 0.01 2.10 1037 2008 -1009 5.02 2.50 1.86
11 PLANBH20 2.56 0.02 2.54 825 79 -789 1.86 3.95 2.17
12 APH20 3.54 -0.02 3.56 605 668 -603 4.46 5.12 3.06
13 ITDH20 0.74 0.00 0.74 500 4390 -500 3.25 0.97 0.55
14 IVLH20 18.16 -0.14 18.30 495 731 -210 4.01 22.20 13.70
15 PTTGCH20 27.84 0.09 27.75 413 294 -100 4.45 32.50 16.86
16 PTTEPH20 66.00 -0.25 62.72 398 201 -174 6.78 79.27 33.22
17 PTTH20 31.02 -0.23 31.25 374 571 -211 12.27 3191 20.94
18 TRUEH20 2.98 0.00 2.98 355 4663 -80 6.03 3.01 2.48
19 CBGH20 61.30 2.30 59.01 323 50 -280 6.11 65.76 49.97
20 AOTH20 50.27 0.02 50.26 299 597 -191 9.38 56.32 44.15

1 : Bhease ASPS
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Derivatives Talk

Gold Futures
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GOLD Technical: $1AMa9ATWWAITUNLIN nasaslinagauuuaiui $1450 Tnailaqiiu G
wndsiunadasLdl EMA siaiiles Insndusiundslunsaunisinaalug $1555-$1640 niiw
IHazlunasinudaluf $1690 vi9ll Uszifindmnnuga $1555 Alantaundaaslimgauiulug
a2
GRS

Gold Futures

FUTURES Last Chg  %Chg Vol. ]} Ol Chg
GFJ20 25,050 -80  -0.40 95 976 -9
GFM20 25,120 -80 -0.36 77 535 -13
GFQ20 25,170 -130  -0.51 50 639 -26

Mini Gold Futures

FUTURES Last Chg  %Chg Vol. Ql Ol Chg
GF10J20 25,160 -140  -0.36 6,817 11,521 -165
GF10M20 25,210 -170  -0.43 3,681 5,888 -142
GF10Q20 25,280 -160  -0.51 2,329 4,296 -381

UNIENA 71A11n189 Gold Futures (Night Session)
Settle fu 1981 22.00 1. kaziFuIun 19 Ta9 AT U
7991981 19.30-22.30 1.
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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 1,580.68 155224 1,523.79 149534 1,466.89 1438.44 1,409.99 1,38L54 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) )
(]
& 32.00 32.25 32.50 32.75 33.00
8 1,550 23,576 23,760 23,945 24,129 24,313 i
= 1,570 23,881 24,067 24,254 24,440 24,627 '
)
- 1,590 24,185 24,374 24,563 24,752 24,940
<§( 1,610 24,489 24,680 24,872 25,063 25,254 |
'.g 1,630 24,793 24,987 25,181 25,374 25,568 !
§ 1,650 25,097 25,293 25,489 25,686 25,882
3 1,670 25,402 25,600 25,798 25,997 26,195
8 1,690 25,706 25,907 26,107 26,308 26,509
1,710 26,010 26,213 26,416 26,620 26,823
407 - thesE ASPS a7 - dhesse ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
Unavnushggos Uunavnushegos
(Msssuitiou 490.10 un/drynn /510) (Msssuidau 98.10 uin/drdrun /d1v)
saia fils AssTULTlaN+ Als Ealzhbife) fils ANEsTILTlaN+ Ails
future vlasuuilag (11enu) VAT (um)  (2enu)and future vlaeuniag (enu) VAT (i)  (menuw)gns
25,300.00 250.0 12,500 (1,049) 11,451 25,410.00 250.0 2,500 (210) 2,290
25,250.00 200.0 10,000 (1,049) 8,951 25,360.00 200.0 2,000 (210) 1,790
25,200.00 150.0 7,500 (1,049) 6,451 25,310.00 150.0 1,500 (210) 1,290
25,150.00 100.0 5,000 (1,049) 3,951 25,260.00 100.0 1,000 (210) 790
25,100.00 50.0 2,500 (1,049) 1,451 25,210.00 50.0 500 (210) 290
25,050.00 0.0 - (1,049) (1,049) 25,160.00 0.0 = (210) (210)
25,000.00 -50.0 (2,500) (1,049) (3,549) 25,110.00 -50.0 (500) (210) (710)
24,950.00 -100.0 (5,000) (1,049) (6,049) 25,060.00 -100.0 (1,000) (210) (1,210)
24,900.00 -150.0 (7,500) (1,049) (8,549) 25,010.00 -150.0 (1,500) (210) (1,710)
24,850.00 -200.0 (10,000) (1,049) (11,049) 24,960.00 -200.0 (2,000) (210) (2,210)
24,800.00 -250.0 (12,500) (1,049) (13,549) 24,910.00 -250.0 (2,500) (210) (2,710)

i : ehease ASPS

A : ehease ASPS
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