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All Futures Long(Shorf) Position : Contract Accumulated Long(Shon‘)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 109,619 119,870 -10,251 12,551 321,897 490,540
Foreign 90,980 91,964 -984 15,819 -10,747 218,283
Retail 222,660 211,425 11,235 -28,370 -311,150 -708,823
SET50 Futures Long(Short) Position : Contract Accumulated Long(Shorf)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 42,999 42,195 804 934 35,541 -61,170
Foreign 71,550 77,516 -5,966 7,983 -25,240 73,913
Retail 134,775 129,613 5,162 -8,917 -10,301 -12,743
Single Stock Futures Long(Shorf) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 49,521 59,001 -9,480 13,799 280,630 541,329
Foreign 13,641 8,741 4,900 3,862 9,966 76,896
Retail 56,052 51,472 4,580 -17,661 -290,596 -618,225
Metal Futures Long(Shorf) Position : Contract Accumulated Long(Shor)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 7,972 7,430 542 1,834 4,739 10,948
Foreign 5,789 5,707 82 3,974 4,527 78,548
Retail 20,125 20,749 -624 -5,808 -9,266 -89,496
Call Option Long(Short) Position : Contract Accumulated Long(Shor)
Long Short Net 2 Days 1 Weeks 1 Months ———
Institution 1,169 706 463 866 -12 -7,604 Derivatives Team e - ]
Foreign 1 1 0 1 -93 -6,065 undInST:kh
Retail 1,399 1,862 -463 -865 11 11,444
IROANG N38s:sSSU 004132
Put Option Long(Short) Position : Contract Accumulated Long(Shor) Us:An3 saufnnua, CISA, CFA 025917
Long Short Net 2 Days 1 Weeks 1 Months udawssru Uogsisiins 019994
Institution 251 467 -216 -327 -758 -3,131 BIUBE WUNSUNTD 064045
IR g e =6 oz afl 28 Dssessn Fodsuur WS08UN3INS A
Retail 1,003 771 232 389 705 3,342
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: N191TA Short S50M20 gnilaananu 4 9n AR SET50 Suililenamnsiageau
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SET50 Option : @n Uz Long S50M20P750 gnianynu uwuziiadusie Long Call
S50M20C750 1 65 47 (SET50=760) 1{In¥infinls? 85 qm (SET50=780) uaz Cut Loss 3 3A41N
nu

SET50  S50M20  S50U20
IUoSU 715 710 705
lluodnu 740 735 730
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1.Application: ASP Smart

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

|.'..'J 0 ] ] B0 ] 950 )
ndew

YNEIME) ; AagnUsTEINGY 200 U A 1 98T

Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 767.79 28.5284 75.8737
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
S50M20C775  64.00 1450 >839 0.00 64.00 0.09 61.37 147 227 46.74 0.50 6.05 0.09
S50M20C750 72.00 13.00 >822 17.79 54.21 0.07 72.57 118 192 47.72 0.56 5.97 0.07
S50M20C725 86.00 10.00 >811 42.79 43.21 0.06 85.22 13 49 46.54 0.62 5.50 0.06
S50M20C700 103.80 13.80 =>803.8 67.79 36.01 0.05 99.39 68 136 48.98 0.67 4.95 0.05
S50M20C675 120.00 -1090 >795 92.79 27.21 0.04 115.08 1 16 49.29 0.72 4.60 0.04
Put Option

Break Intrinsic All-in- Theory Open |mp|iec| Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing __Decay
S50M20P775 78.00 -16.90 <697 7.21 70.79 -0.09 76.53 86 128 47.43 -0.48 -4.79 -0.09
S50M20P750 66.10 -12.30 <683.9 0.00 66.10 -0.11 62.80 165 203 45,96 -0.43 -4.83 -0.11
S50M20P725 55.00 -13.00 <670 0.00 55.00 -0.13 50.53 62 130 48.62 -0.37 -4.90 -0.13
S50M20P700 4450 -13.80 <6555 0.00 4450 -0.15 39.77 168 338 51.09 -0.32 -5.06 -0.15
S50M20P675 4050 -15.30 <6345 0.00 40.50 -0.17 30.54 123 302 54.00 -0.28 -4.63 -0.17
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mwsoumsBouie SET50 Index
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UNDERLYING Close  Chg %Chg _asUmsBoune

SET50 767.79  27.33  3.56% 02/04/2020
Symbol Settle  Chg %Chg _ Vol. Ol Ol Chg
S50J20 75830 253  3.3% 15 288 28
S50K20 76110 295  3.9% 19 34 2
S50M20 75800 269  35% 230,326 261833 -588
S50U20 75170  27.3  3.6% 14,690 13,942 706
$50220 750.50 271 3.6% 3,206 5,983 360
S50H21 74530 267  3.6% 958 586 137
SET50 Futures Long(Short) : dryoun a:au_Long(Short)

Long Short Net 2 fu 2 ddenvi QTD
sty 42,999 42,195 804 934 35874 -73,988
EARTAL) 71550 77,516 -5,966 7,983  -4,694 140,898
mutan 134,775 129,613 5,162 8917  -31180 -66,910
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SET50 fis:aurn PER cihon)

I Spread B5eina - BSeina

$5020 S50K20 S50M20 S50N20 $50Q20 S50U20
29 10.8.63 ru 28 w.A.63 ru 29 0.8.63 U 30 nAb3 U 28 &.n.63 ru 29 n.e.63

$50J20

S50K20 -1.60

S50M20 -1.32 0.28

S50N20 -1.47 0.13 -0.15

$50Q20 -5.84 -4.23 -4.52 -4.37

S50U20 -6.88 -5.28 -5.56 -5.41 -1.04

*Rundgudasieanidaulainasewite 4.0. - a.o. 63 wihdy 0.5%
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Fhuorurisunanuuoo SET50 Futures

(i) U, 62 0. 62E .8, 62E wa. 62E D8, 62E ne. 628 s.n. 62E
PER155 898 = 870 857 843 830 789 748
PER 16 926 899 885 81 857 815 773
PER165 955 927 912 898 883 840 797
PER17 984 955 940 925 910 866 821
PER175 1013 983 967 952 937 891 845
PER 18 1,042 101 995 979 964 916 869
PER185 1071 1,039 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,050 1,034 1,017 967 918
fin - dheddE ASPS

S:0U Leverage yov SET50 Futures

Unaovnushegos
(Fsssuideu 87.10 un/drynun /d1o)

sada chg (3n) Als AaTsuLiian+ Als

Futures LAsuAY (yanu) VAT (uwm)  (anenu)gnsd
763.00 5.0 1,000 (186) 814
762.00 4.0 800 (186) 614
761.00 3.0 600 (186) 414
760.00 2.0 400 (186) 214
759.00 1.0 200 (186) 14
758.00 0.0 0.0 (186) (186)
757.00 -1.0 (200) (186) (386)
756.00 2.0 (400) (186) (586)
755.00 -3.0 (600) (186) (786)
754.00 -4.0 (800) (186) (986)
753.00 -5.0 (1,000) (186) (1,186)
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Single Stock Futures

Long STAM20
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Future Underlying
Settle  ASP Theory . EPS GROWTH
Future . sis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
rice Price 62F
STAM20 10.65 -0.35 11.03 868 1884 61 3.37 27.27% 16.89 0.67 23.10%
i : ehease ASPS
Historical Price FuorurisunanuuoD Stock Futures
180 — - B Unavnushggos
160 chg (20) mils  Asssultay mls
swda future _
140 -/ Naunus1M  (chanu)  +VAT (Un) (Lhanu)ans
- 0 11.15 05 500 4.03 496
- 11.05 0.4 400 4.03 396
100
10.95 03 300 4.03 296
80 10.85 0.2 200 4.03 196
% 5 10.75 0.1 100 4.03 9%
" 10.65 0.0 - 4.03 (@)
10.55 0.1 (100) 4.03 (104)
“ 10.45 0.2 (200) 4.03 (204)
o 10.35 03 (300) 4.03 (304)
§ § § § § § § § § § &§ § 8§ 1025 -0.4 (400) 4.03 (404)
& & & & 2 g § = & = £ 3 =& 10.15 05 (500) 4.03 (504)
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Derivatives Talk

Single Stock Futures
Long CBGM20
dreAkelazdin Anlsdnd 1063 Huls Yoy TneléFuuseyuann Gross Margin finduseiiies
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nsuAvulunanalan) wiania PE Usvanns 22 win Anndnaedsdaunds 5 T A 36 win

AIUNINNINATA 378 60 WIT 1AABUALLTA Gap BNuLUIFE1W Downtrend Channel 11141
flaqifuagludnmuznisipdausofiauzinnuuwfun 64 uam Ussilivdtunduld aziicagu
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nagnsmsaovnu

wuztfieanuy Long CBGM20 u 62.89 U tlaqiiuninle 8.40% wihvininlsh 68 uwm uay
Cut Loss 2.75 1nanyu

Future Underlying
Seftle ~ ASP Theory ) EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
CBGM20 64.40 -0.60 65.19 389 4787 -83 3.62
717 - thesE ASPS
Historical Price FuorurisunanuuoD Stock Futures
14000 7 100 Unavnushagos
—_— % chg (®0) Mls  AsssuIdeU mls
12000 = " synda future _
INunustA  (L1anu)  +VAT (un) (Lhanu)ans
10000 n 64.90 0.5 500 19.73 480
o 50 64.80 0.4 400 19.73 380
50 64.70 0.3 300 19.73 280
6000 0 64.60 0.2 200 19.73 180
o N 64.50 0.1 100 19.73 80
64.40 0.0 s 19.73 (20)
20
2000 64.30 0.1 (100) 19.73 (120)
° 64.20 0.2 (200) 19.73 (220)
‘o s & & = & = = & = &8 = = ° 64.10 0.3 (300) 19.73 (320)
g & & & & & & & & & & & ¢#& 64.00 0.4 (400) 19.73 (420)
5 E z E s = E E z E | S =
& & & ©° ° & & & 3 ¥ 2 & A& 63.90 05 (500) 19.73 (520)
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Historical Return Technical Chart
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Derivatives Talk

Tracking Performance

Unreadized Prolit on Apil 2020 | 00%

Weighted YTD 2020 Realized Profit

Realized Profit on April 2020

0.0%

P %
i : dei3se ASPS
Top 20 Most Active Volume
Settle ASP Theory
No. Future ‘ Basis _ ol Ol Ol Change leverage Resistance  Support
Price Price
1 IRPCM20 2.34 0.00 2.35 18396 23005 -1277 4.40 2.30 2.07
2 PTTM20 33.81 0.06 33.85 7047 5535 151 6.63 34.95 29.34
3 TRUEM20 3.16 0.00 3.17 5045 33147 -2437 11.88 3.39 2.95
4 BTSM20 8.85 0.00 8.88 4266 29708 710 4.57 9.36 7.34
5 JASM20 3.50 -1.55 5.07 4083 5800 -1017 5.78 3.60 3.05
6 TMBM20X 0.80 -0.02 0.82 3785 10541 8 2.70 0.82 0.59
7 KBANKM20  84.90 -4.60 89.77 2838 962 -76 4.06 88.20 67.33
8 PTTEPM20 75.25 0.00 75.47 2755 2523 -192 3.46 88.96 66.58
9 MTCM20 31.30 -0.45 31.84 2627 796 -989 3.11 41.60 21.35
10 BANPUM20 5.50 -0.30 5.82 2605 2894 -25 2.21 6.19 5.13
11 BEMM20 7.65 -0.05 7.72 2601 7808 -1540 4.94 9.36 7.58
12 BEAUTYM20  1.30 -0.05 135 2576 3874 457 1.69 1.41 0.82
13 SIRIM20 0.60 0.00 0.60 2256 31714 2211 3.95 0.64 0.48
14 AOTM20 50.25 0.00 50.40 2061 7141 -1024 4.58 52.27 42.33
15 QHM20 171 -0.15 1.87 1600 5473 -1034 5.44 1.86 1.45
16 WHAM20 2.14 -0.02 2.17 1576 7337 569 2.71 2.26 1.75
17 GUNKULM20 ~ 2.11 -0.11 2.23 1515 31370 -500 6.49 2.44 2.08
18 KTBM20 10.52 -0.78 11.33 1071 1298 -962 4.96 12.40 10.29
19 HVMPROM20  10.99 -0.01 11.03 1009 1361 200 4.82 11.35 8.81
20 STPIM20 3.45 -0.09 3.55 1000 2122 0 1.98 4.63 3.44
i - ehei3aE ASPS
O ASIAPLUS
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Derivatives Talk

Gold Futures

PIAMBIAIRAIAANITIEAY UFLINTY 28.5 WianyY viTe 1.8% Lnegh 1,616.6 Wwiveny

mavaeaniziawedeyaiasegiadug  Insanivauugreiuadannisdranunedilang

wWetugszaugeaniiludsedfinisal  uazannndimianisalld  awwsanniagsiatlafanig Gold Futures
] o o a A e ~ o ~ FUTURES Last Chg  %Chg Vol. ]} Ol Chg
\H84a1nu1mIN1g Lock Down 2895una Tnediayaisegiandsdyanonday diuaanm G0 B w0 1 e e e

@ ¥ GFM20 25,350 420  1.68 142 506 23
GFQ20 25,430 430 172 586 186 -389

AmafgiuandemenaAsEgianiinanfislein-19  wasifuuseduindeuliinamu

dvndunindiaendeetnmesnn wanainisamesaiiladeuyuainnisidigeseinesy

SPDR atissiatdaiiluiui 9 faslariu taantuiisenunisiensemesaniinay 3.22 fu ¢ Mini Gold Futures

o & R TR AR I A -1 X o last Chg  %Ch VoL O Oich
YA 971.97 A AWFLIUN AIFRIRARINNITIIENIUARATNIIA NN TUNIAUBNNITINEAT UAZ e 0s o oy
o ] o 2 . X a a P | o GF10M20 25,340 390 1.52 3,058 9,399 921
BATIINNIUTANANTY Gﬁ\i’qz'].l\iﬁﬁiﬁﬂi‘zﬂlwnﬂLﬂiﬂﬁﬂ'ﬂ’ﬂ’miﬂ')@]-']9 LATAZHNARDANTIANULAZ GF10Q20 25,420 400 160 680 3,813 25

Aa1ANadAn lusveizsia

nagnsnisaonu

° J o o X a { ' YNENYE  $1ANATEY Gold Fut Night S 1
$1ANBIAN GFJ20 LilaAw LFuifiadu 380 1w Tafi 25,340 Lm Wiauwin 1,616.9 widary g ’ g Futures (Flgne Session)
Settle au 1981 22.00 4. 4azLfFNIuN1P T ENATU L

NIN9IAMBAIRATA spot angaAdeuluaLEon 1,610-1,612 WisE AIATIATNEIA a9 19.30-22.30 11
GFJ20 dutlazaglunseu 25,100 25,450 UM ANiANNIIAMeIAEiumauluszndnedu i : dhedde ASPS

nadsiuanuidesann FX uazaaianadn meazilaniniswaneduluiungagadianii vinli
deRdeliuuzih linean uzdndungs Asasliinasyu Trading 1U31as 1,600-1,630 Wigeioy™
WizLin 25,070-25,550 LN Wazinuueqa Cut Loss 1§ 100 uw iailasiumaiuides win
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INATA Gold Spot
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XAU Curncy (Gold Spot  §/02) Gold Kid Xxau Daily 031‘:;:”-33"'"{"0:3 Copyrights 2020 Bloomberg Finance LB, h Q3=Apr=2020 09:90:59
i : ehei3de ASPS
GOLD Technical: 51 AMaIAILNIINUAY Taa i EMA 10 way 30 51 nautiniidluwua§u
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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 (uaw/ USD) 3
(]
g 32.00 32.25 32.50 32.75 33.00 |
8 1,550 23,576 23,760 23,945 24,129 24,313
8 1,570 23,881 24,067 24,254 24,440 24,627
)
— 1,590 24,185 24,374 24,563 24,752 24,940 i
<§( 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 25489 25,686 25,882 |
e 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
a1 : the3aE ASPS a1 - thesae 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
25,590.00 250.0 12,500 (1,049) 11,451 25,530.00 250.0 2,500 (210) 2,290
25,540.00 200.0 10,000 (1,049) 8,951 25,480.00 200.0 2,000 (210) 1,790
25,490.00 150.0 7,500 (1,049) 6,451 25,430.00 150.0 1,500 (210) 1,290
25,440.00 100.0 5,000 (1,049) 3,951 25,380.00 100.0 1,000 (210) 790
25,390.00 50.0 2,500 (1,049) 1,451 25,330.00 50.0 500 (210) 290
25,340.00 0.0 = (1,049) (1,049) 25,280.00 0.0 = (210) (210)
25,290.00 -50.0 (2,500) (1,049) (3,549) 25,230.00 -50.0 (500) (210) (710)
25,240.00 -100.0 (5,000) (1,049) (6,049) 25,180.00 -100.0 (1,000) (210) (1,210)
25,190.00 -150.0 (7,500) (1,049) (8,549) 25,130.00 -150.0 (1,500) (210) (1,710)
25,140.00 -200.0 (10,000) (1,049) (11,049) 25,080.00 -200.0 (2,000) (210) (2,210)
25,090.00 -250.0 (12,500) (1,049) (13,549) 25,030.00 -250.0 (2,500) (210) (2,710)
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