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All Futures Long(Shoﬁ) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 95,523 93,975 1,548 -8,703 290,715 650,556
Foreign 72,604 76,795 -4,191 -5,175  -28,141 214,776
Retail 210,922 208,279 2,643 13,878 -262,574 -865,332

SET50 Futures Long(Short) Position : Contract

Accumulated Long(ShorT)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 36,114 29,224 6,890 7,694 41,753 -55,522
Foreign 61,278 64,220 -2,942 -8,908 -28,821 75,884
Retail 125,998 129,946 -3,948 1,214 -12,932 -20,362

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(ShorT)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 45,490 45,772 -282 -9,762 254,274 702,982
Foreign 4,960 5,961 -1,001 3,899 -2,154 77,508
Retail 47,010 45,727 1,283 5,863 -252,120 -780,490

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 10,250 12,027 -1,777 -1,235 934 3,732
Foreign 6,366 6,614 -248 -166 2,834 67,469
Retail 28,452 26,427 2,025 1,401 -3,768 -71,201

Call Option Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 292 265 27 490 268 -7,179 . . |aUn:|UfJU
Foreign 95 1 94 94 255  -5902 Derivatives Team TSRS
Retail 1,073 1,195 -122 -585 -362 10,974 :
. . INOANG N38s:5SSU 004132
Put Option Long(Short) Position : Contract Accumulated Long(Short) )
Us:@ns saunonua, CISA, CFA 025917
Long Short Net 2 Days 1 Weeks 1 Months o
Institution 74 101 27 243 -603 2,647 udawssu Uogsissns 019994
Foreign 32 19 13 .32 54 200 BIYBE WUMBUAD 064045
Retail 685 690 5 227 542 2,970 ossassnd Hodsuur WiB08UNJIASTH

4 .
71 : Beade ASPS

. Lo B L VU doa . . . R " S . ¥

AZIE)J;]/@YUL@UW'I?@UUH f?7./591/1/7’“77ULLW@J°]/@Z~[@W7«A’M‘Z7@N@ E)EJ’NZWV‘V LTHNUANNIWE LBLTE WAR 710 ZJJ@’?JJ'V?NW@iﬁ/uE/‘lﬁ/?if]fl/ff]dﬁ??WJgﬂﬂfNW@JWEJJ;’/ﬂLV@?M?@ 7N771/55ﬂ7571?77 UWUL@?W/’V“ZHL@UKW?M AANIUY

PR I, da PP U I .. v a0 & .. , , e

LAEIBNBNUATUNUNNINITINITINEINLURANNITUATIEN LLN:Z/Y@WLJJHf7'7Q‘°ﬂH’7 VQ‘@L@H@LLUZ?WEE@W?@W’IUHNUWZ"WEJ"ZQ’] /7'7Tﬂmﬂ‘HY@W@V:‘@"]J?HV@HW?WEﬂ@’] wm@@’m ZJ\/'J'J"'v‘i,’kﬂﬂ’V'U777'73"£7'77«A7_/7’W‘7’J’7§J 2144@?1@'121471:577;//7

s fauihinaainnisldaansag e lngluddounendeswienussyniulag iy unwannine e waa a1ia ludnsdlla



Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: #0114 Short S50M20 N 750 4@ tlaqriudninls 11.70 qa uuziindesie Wivin
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Spread Trading: Spread 5¥1919 S50U20-S50M20 flaqiiuagf -6.10 4n TelndiAesiudAInig
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SET50 Option : wuz1initla Long Call S50M20C775 #1 70 qm (SET50=770) i{lnvinrinlsh 100 qm
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 766.67 28.5283 39.9515
Call Option
) Break Infrinsic ] All-in-  Theory Open Implied Effective Time
Premium  Chg Time Value Volume Delta

Even Value Premium ___Price Inferest Volatility Gearing  Decay
S50M20C775  64.50 050 >8395 0.00 64.50 0.09 60.36 96 263 46.26 0.50 5.93 0.09
S50M20C750  76.00 4.00 > 826 16.67 59.33 0.08 71.65 53 196 49.35 0.55 5.56 0.08
S50M20C725 88.40 240 >8134 4167 46.73 0.06 84.45 17 62 49.48 0.61 5.27 0.06
S50M20C700 103.20 -0.60 >803.2 66.67 36.53 0.05 98.79 11 136 50.04 0.67 4.95 0.05
S50M20C675 143.30 23.30 >818.3 91.67 47.33 0.07 114.69 0 16 49.29 0.72 3.84 0.07
Put Option

Break Intrinsic Al-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium __ Price Inferest Volatility Gearing __ Decay
S50M20P775  75.80 -2.20 <699.2 8.33 67.47 -0.09 74.24 44 152 46.52 -0.48 -4.94 -0.09
S50M20P750  64.50 -1.60 <6855 0.00 64.50 -0.11 60.60 117 253 46.55 -0.43 -5.04 -0.11
S50M20P725  53.10 -1.90 <6719 0.00 53.10 -0.12 48.47 36 146 49.91 -0.37 -5.08 -0.12
S50M20P700  46.00 1.50 <654 0.00 46.00 -0.15 37.88 55 347 5141 -0.32 -4.90 -0.15
S50M20P675  39.80 -0.70 <635.2 0.00 39.80 -0.17 28.84 94 333 53.59 -0.28 -4.78 -0.17
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Derivatives Talk
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mwsoumsBoute SET50 Index

UNDERLYING Close  Chg %Chg asUumsBowne

SET50 766.67 -112 -0.15%  03/04/2020

Symbol Setile  Chg %Chg Vol Ol Ol Chg

$50J20 763.00 45  0.6% 47 296 8

S50K20 760.00 35  0.5% 18 35 1

S50M20 763.20 54  0.7% 207,737 263,478 1645

S50U20 756.90 52  0.7% 12,256 13,678 -264

$50220 755.30 53  0.7% 2,725 5,999 16

S50H21 750.20 48  0.6% 607 597 u

SET50 Futures Long(Short) : d&ryrun a:au_Long(Short) 2 =2 o = § 2 8 2 8 8 2 8 8§
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Long Short Net 2 5u 2 dlan QTD gl z ‘3 ruaf s 5 52 S’I_ S’I_ 2 = (E?

anify 36,14 29,224 6,890 7,694 30,657 -73,988 P R R - - -~

92 61278 64,220 -2,942 -8,908 4,496 140,898

atdag 125,998 129,946 -3,948 1214  -35153  -66,910

i : heidse ASPS an : dheidse ASPS

mamsnd Spread U duidioudin ASPS Model SET50 As:aum PER cnon)

INrLne Spread B5eina - BSeina
§50J20 S50K20 S50M20 S50N20 550Q20 $50020
U 29 1.8.63 tu 28wW.A.63 ru 29 0.8.63 ru 30 nA.bé3  ru 28 a.n.é3 ru 29 n.e.63

(irh) uA, 62 0. 628 W.8. 62E wa. 62E D8, 62E ne. 628 s.n. 62E
PER155 898 " 870 857 843 830 789 748
PER 16 926 899 885 87 857 815 773

$50J20
S50K20 160 PER165 955 927 912 898 883 840 797
S50M20  -1.32 0.28 PER17 984 955 940 925 910 866 821
SSON20- - -L47 013 015 PER175 1013 983 967 952 937 891 845
$50Q20 584 -4.23 -452 -437 i
w020 o88 oo o a os PER18 1042 1011 995 979 964 916 869
*auudgudaseandaulameasswing d.a. - n.g. 63 windu 0.5% PER 185 1,071 1,039 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,050 1,034 1,017 967 918
i : thedade ASPS i : thedsn ASPS
Fuorurilsunanuuoo SET50 Futures S:0U Leverage yoo SET50 Futures
Unaonushagos .
e SET5D Futures Mean
(Msssuideu 87.10 uin/drynu1/d1v)
sada chg (3a) A'ls AasTuLTian+ fi'ls 80
Futures LAsuAY (avu) VAT (uwm)  (anenu)gnid = A
768.20 5.0 1,000 (186) 814 Current 22.06 _)(L
767.20 4.0 800 (186) 614 40
766.20 3.0 600 (186) 414 0 ) \
765.20 2.0 400 (186) 214 » Mean 19.56 /\ / \A\k h
764.20 1.0 200 (186) 14 /'\/V \f Y
763.20 0.0 0.0 (186) (186) 10 ~—
762.20 -1.0 (200) (186) (386) 0
761.20 -2.0 (400) (186) (586) S 8 88cCES5ccc55555508 5 B
759.20 -4.0 (800) (186) (986) 2 E2 8L S 853853285388 538535
758.20 -5.0 (1,000) (186) (1,186)
i - dhei3de ASPS i - Thailand Clearing House, #ei3de ASPS
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Derivatives Talk

Single Stock Futures
Long STAM20
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Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Leverage Up5|de PER 62F PBV 62F
Price Price 62F
STAM20 10.43 -0.27 10.73 868 1884 61 3.27 30.84% 16.43 0.65 23.10%
717 - these ASPS
Historical Price FuorurisunanuuoD Stock Futures
180 — - B Unavnusgeios
150 chg (20) fAls  Asssuiday mls
f\j\gﬁ\,\f\% swnda futre | _
140 7 INaUNUSTAM  (onanu)  +VAT (Un) (anu)ans
20 » 10.93 0.5 500 4.03 496
- 10.83 0.4 400 4.03 396
100
10.73 0.3 300 4.03 296
80 10.63 0.2 200 4.03 196
50 5 10.53 0.1 100 4.03 96
© 10.43 0.0 s 4.03 (4
10.33 -0.1 (100) 4.03 (104)
“ 10.23 0.2 (200) 4.03 (204)
- 0 10.13 03 (300) 4.03 (304)
§ § § § § § & § § § § § & 10.03 0.4 (400) 4.03 (404)
§ £ 8 = 2 3§ & 8 g2 2 § 4§ @ 0.93 05 (500) 4.03 (504)
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Derivatives Talk

Single Stock Futures
Long CBGM20
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Future Underlying
Seftle ~ ASP Theory ) EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
CBGM20 62.85 -1.40 64.43 389 4787 -83 3.58
i : ehease ASPS
Historical Price FuorurisunanuuoD Stock Futures
14000 e 100 Unavnushegios
—_— W chg (20) mls AsssuIday mls
R S— s1Ua future . -
80 INguiust M (vhanu)  +VAT (un) (anu)ansd
10000 70 63.35 0.5 500 19.73 480
w 63.25 04 400 19.73 380
8000 63.15 0.3 300 19.73 280
oo * 63.05 0.2 200 19.73 180
“0 62.95 0.1 100 19.73 80
4000 30 62.85 0.0 = 19.73 (20)
- 62.75 0.1 (100) 19.73 (120)
2000 N 62.65 0.2 (200) 19.73 (220)
62.55 0.3 (300) 19.73 (320)
' 2= & = 8 = & = s = =3 = =z ° 62.45 -0.4 (400) 19.73 (420)
g g & & & & & & & & & & & 62.35 05 (500) 19.73 (520)
= E = E E S = z = i = = =
i : ehease ASPS A : ehease ASPS
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 2.39 0.03 2.37 18396 23005 -1277 4.44 2.50 2.08
2 PTTM20 35.56 0.06 35.60 7047 5535 151 6.97 36.50 29.22
3 TRUEM20 3.13 0.01 3.13 5045 33147 -2437 11.73 3.38 2.95
4 BTSM20 8.92 0.12 8.83 4266 29708 710 4.54 9.23 7.47
5 JASM20 3.44 -1.66 5.11 4083 5800 -1017 5.84 3.59 3.05
6 TMBM20X 0.79 0.00 0.79 3785 10541 8 2.60 0.81 0.61
7 KBANKM20  83.45 -4.30 88.00 2838 962 -76 3.98 86.67 69.43
8 PTTEPM20 79.52 0.52 79.22 2755 2523 -192 3.63 79.90 65.16
9 MTCM20 30.75 -0.50 31.34 2627 796 -989 3.06 40.26 20.88
10 BANPUM20 5.45 -0.30 5.77 2605 2894 -25 2.19 5.74 5.06
11 BEMM20 7.55 -0.05 7.62 2601 7808 -1540 4.88 9.05 7.48
12 BEAUTYM20 131 -0.01 1.32 2576 3874 457 1.65 1.37 0.85
13 SIRIM20 0.62 0.02 0.60 2256 31714 2211 3.95 0.63 0.49
14 AOTM20 49.91 -0.09 50.14 2061 7141 -1024 4.55 51.60 42.99
15 QHM20 173 -0.15 1.89 1600 5473 -1034 5.50 1.83 1.47
16 WHAM20 2.34 -0.02 2.37 1576 7337 569 2.96 2.67 2.24
17 GUNKULM20 ~ 2.19 -0.11 2.31 1515 31370 -500 6.73 2.37 2.06
18 KTBM20 10.51 -0.79 11.33 1071 1298 -962 4.96 11.73 10.15
19 HMPROM20  10.65 -0.15 10.83 1009 1361 200 4.74 11.20 8.88
20 STPIM20 3.90 -0.10 4.01 1000 2122 0 2.24 4.45 3.40

i - ehei3aE ASPS
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Derivatives Talk

Gold Futures

PIAMBIAIRAIAANTTTIN 2 TWrNMINEUNN UFLINTUIIN 46.42 Wiseny Tadlepududuns

g1 1,663 WiFETY vinunaANNIANNETUNANTENLAWATHgAATia lanannIsundszLA

1a9l5alA3m-19 m:ﬁﬂumﬂmimmmrﬁqmeﬁ”wmuuaﬂmﬂLm:rmmmm?g‘lwﬁﬂu i.n. Gold Futures
K v .z, . . o ox ) . X FUTURES last Chg _ %Chg VoL Ol Olchg
Aaaafluafausniufeus n.e. 2553 LAZERIINNIINNNUANTUNINNIIANA T wananiiaana GFI20 25,450 160 0.63 551 710 8

GFM20 25,520 270 0.99 245 632 126
GFQ20 25,570 240 0.87 217 227 41

Tlfulaseanunisallefalain-19 dwpuliiAnusadrtenasinlugzduninddlasnsds Tng

NeaY)1 SPDR nTenasAsieLied a14a0NuleneanufFununmensading 5.27 fu gaziu

984.26 f Tegagaluseundn 3 U dwduddaniil Assasfinmunisnenudeyairsegia Mini Gold Futures

-t X (ot o 2 o S 1RAR B ! - Lost Chg  %Ch Vo Ol OlCh

d1Atyr09ausy 1 MeeunsLszan FOMC, anuinfaeiuadiannisdrsnumedinndd, doil o —Osi0s ¥l 0 ods
A o v oa o o Y a o 1 - a GF10M20 25,490 160 0.63 4,091 9,026 -373

ﬂ’]quﬂJ'ﬂNuE{UTTﬂﬂ LL@zWﬂuﬁ"]ﬂqEUiTﬂﬂ vluasig ﬁﬁ@zU\TﬁN@ﬂﬁ‘zﬂU'ﬂ’NLﬂiﬂﬂﬂ’ﬂ@'miﬂ')ﬂ-']9 GF10Q20 25,550 150 059 1,255 3,849 36
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91PN GFJ20 WeAutuAnf U5uinau 110 uw Taegf 25450 1 Weuwn 1,635 ’ g Futures (Flgne Session)

Settle o4 1381 22.00 4. kazi/FurnnisTeeninduly

WIFETYY ANNTNIIAMBIAIAATA spot ANgaTIAReUlUaLFNN 1,660-1,662 LUTHTYY AIAIIAN a9 19.30-22.30 11
n89AT GFJ20 dutlavfuausneglunsay 25,700- 26,000 UM AINANAIAUIITINITUNS #ian - shei3de ASPS

sznmaeslain-19 vialan Indacfagageqn wazmsdndiuunpsnisnsziuassgiatemans
Uszna  fedanusamuanssnuynaasgia  haginliaaniaulatemesdnantasas
deRdeaauuziin iinasusaitlaganiue Short GFJ20 Usian 1,670 WFeigy e 26,000 U
Tneiidlvmnasininlefl 1,640 witay iWeuwih 25,530 U uaziwvuaqe Cut Loss 1§ 100
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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) 3
(] |
& 32.00 32.25 32.50 32.75 33.00
8 1,550 23,576 23,760 23,945 24,129 24,313
8 1570 23,881 24,067 24,254 24,440 24,627
D |
- 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
25,700.00 250.0 12,500 (1,049) 11,451 25,680.00 250.0 2,500 (210) 2,290
25,650.00 200.0 10,000 (1,049) 8,951 25,630.00 200.0 2,000 (210) 1,790
25,600.00 150.0 7,500 (1,049) 6,451 25,580.00 150.0 1,500 (210) 1,290
25,550.00 100.0 5,000 (1,049) 3,951 25,530.00 100.0 1,000 (210) 790
25,500.00 50.0 2,500 (1,049) 1,451 25,480.00 50.0 500 (210) 290
25,450.00 0.0 - (1,049) (1,049) 25,430.00 0.0 = (210) (210)
25,400.00 -50.0 (2,500) (1,049) (3,549) 25,380.00 -50.0 (500) (210) (710)
25,350.00 -100.0 (5,000) (1,049) (6,049) 25,330.00 -100.0 (1,000) (210) (1,210)
25,300.00 -150.0 (7,500) (1,049) (8,549) 25,280.00 -150.0 (1,500) (210) (1,710)
25,250.00 -200.0 (10,000) (1,049) (11,049) 25,230.00 -200.0 (2,000) (210) (2,210)
25,200.00 -250.0 (12,500) (1,049) (13,549) 25,180.00 -250.0 (2,500) (210) (2,710)
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