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All Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 141,750 150,166 -8,416 -6,868 44,588 592,455
Foreign 118,978 143,857 -24,879 -29,070  -15,920 179,647
Retail 271,647 238,352 33,295 35938 -28,668 -772,102

SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 66,642 41,852 24,790 31,680 40,052 -2,628
Foreign 100,480 131,391 -30,911 -33,8563  -29,479 36,899
Retail 145,283 139,162 6,121 2,173 -10,573 -34,271

Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 57,411 84,289 -26,878 -27,160 16,747 596,680
Foreign 10,397 4,293 6,104 5,103 10,541 76,587
Retail 82,510 61,736 20,774 22,057 -27,288 -673,267

Metal Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 9,367 9,127 240 -1,537 1,293 1,015
Foreign 8,101 8,173 =72 -320 3,018 61,322
Retail 24,027 24,195 -168 1,857 -4,311 -62,337

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 1,076 258 818 845 1,282 -5,345
Foreign 209 1 208 302 -72 -5,850
Retail 2,356 3,383 -1,027 -1,149 -1,586 8,220

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 55 60 -5 -32 -491 -2,753
Foreign 26 3 23 36 53 223
Retail 1,275 1,293 18’ -23 431 2,732
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Derivatives Talk

SET50 Overview
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SET50 Index Futures
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 825.42 29.5009 51.6107

Call Option

Break Infrinsic All-in- Theory Open Implied Effective Time

Premium Chg Time Value Volume Delia

Even Value Premium Price Interest Volafility Gearing  Decay
S50M20C900  32.70 18.60 >932.7 0.00 32.70 0.13 44.46 405 833 39.77 0.34 8.69 0.13
S50M20C875  48.00 2450 >923 0.00 48.00 0.12 52.53 190 506 43.77 0.42 7.15 0.12
S50M20C850  63.00 30.50 >913 0.00 63.00 0.11 61.76 719 1661 46.84 0.48 6.25 0.11
S50M20C825  76.70 33.60 >901.7 0.42 76.48 0.09 72.23 358 1187 49.58 0.53 5.74 0.09
S50M20C800 93.00 3950 >893 25.42 67.58 0.08 84.01 464 859 51.87 0.58 5.17 0.08
Put Option

Break Infrinsic All-in-  Theory Open Implied Effective Time

Premium  Chg Time Valve Volume Delia

Even Value Premium Price Interest Volatility Gearing Decay
S50M20P900 110.00 -82.00 <790 74.58 35.42 -0.04 123.50 10 694 38.75 -0.65 -5.33 -0.04
S50M20P875 98.00 -41.70 <777 49.58 48.42 -0.06 106.65 12 352 42.42 -0.58 -5.15 -0.06
S50M20P850 92.00 -26.50 <758 24.58 67.42 -0.08 90.94 35 414 47.04 -0.51 -4.74 -0.08
S50M20P825 81.90 -30.40 <743.1 0.00 81.90 -0.10 76.48 42 255 48.95 -0.46 -4.62 -0.10
S50M20P800 68.20 -23.90 <731.8 0.00 68.20 -0.11 63.32 116 349 52.06 -0.41 -4.77 -0.11
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UNDERLYING Close  Chg %Chg asUnmsBowne

SET50 82542 5875  7.12% 07/04/2020

Symbol Setle  Chg %Chg  Vol. Ol Ol Chg

$50J20 823.60 60.6  7.4% 201 247 -49

S50K20 823.90 628  7.6% 32 45 10

S50M20 822.90 612  7.4% 290,765 235075 -28,403

S50U20 816.50 611  7.5% 15,330 13,029 -649

$50220 815.00 605  7.4% 4,587 6,004 5

S50H21 810.30 610  7.5% 1490 740 143

SET50 Futures Long(Short) : d&ryrun a:au_Long(Short) 2 2 =2 @ § 2 8 2 8 8 2 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?

aanfy 66,642 41852 24,790 31,680 66,867 -73,988 - S =

f92nd 100,480 131,391 -30,911  -33,853  -40,081 140,898

Tuda 145,283 139,162 6,121 2,173 -26,786  -66,910
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§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
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Single Stock Futures
Long STAM20
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Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol al Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
STAM20 10.80 -0.20 11.03 557 1595 -323 3.37 27.27% 16.89 0.67 23.10%
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Derivatives Talk

Single Stock Futures
Short TUM20

dnedduienidiugn uunltduninlegnican 1063 utndnfaraldimnnin anuuatdudanui
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wuztin 1% Short TUM20 1 13.30 1w Wlwininls?l 12.50 1w ua cut Loss 0.40 UMAINYu
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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
TUM20 12.95 0.15 12.84 211 342 -33 5.35 9.38% 12.06 1.16 30.59%
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Historical Price FuorurlsunanuuoD Stock Futures
14000 I 18 Unaonushagos
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Derivatives Talk

Tracking Performance

Unreadized Prolit on Apil 2020 | 00%

Realized Profit on April 2020 - 20.4%

0% 508 100% 1608 2008

ey fipafaine fussee arunrnundra Rl Hpuu el 190

i : ehease ASPS

Top 20 Most Active Volume

0%

Settle ASP Theory
No. Future ‘ Basis _ Vol Ol Ol Change leverage Resistance  Support
Price Price
1 BEMM20 8.20 -0.05 8.27 11273 8420 1096 5.30 8.85 7.44
2 WHAM20 2.43 -0.03 2.47 5243 7980 1078 3.08 2.64 2.23
3 PTTM20 38.46 0.21 38.36 5030 7590 1983 7.51 38.65 29.68
4 TRUEM20 3.23 0.01 3.23 4728 35369 776 12.11 3.40 2.95
5 SIRIM20 0.65 0.00 0.65 4651 30412 -1524 4.28 0.74 0.62
6 GUNKULM20  2.29 0.13 2.43 4557 31424 2554 7.08 2.35 2.06
7 IRPCM20 2.56 -0.02 2.59 4255 12885 -2581 4.85 2.57 2.10
8 BTSM20 10.10 0.00 10.13 4186 27474 -1235 5.21 10.74 9.17
9 BLANDM20 0.90 0.00 0.90 4087 29311 -3559 4.74 0.99 0.84
10 AAVM20 1.23 0.00 1.23 3856 2765 -2362 2.94 1.41 1.13
11 BEAUTYM20  1.38 0.10 1.48 3253 4574 2154 1.85 1.81 1.35
12 AOTM20 57.39 0.11 57.66 2495 6993 167 5.24 59.64 51.47
13 TMBM20X 0.83 -0.02 0.85 2276 9564 -1074 2.80 0.97 0.80
14 KTBM20 11.18 -0.82 12.03 2259 1679 75 5.26 11.64 10.13
15 HMPROM20  12.15 -0.05 12.23 2008 457 -604 5.35 13.25 11.13
16 COM7M20 17.05 -0.45 17.55 1708 1725 1397 4.43 22.11 16.93
17 CHGM20 2.32 -0.02 2.35 1501 1188 501 6.84 2.51 2.20
18 PTTEPM20 87.00 0.25 86.99 1475 2300 -233 3.99 87.00 65.72
19 PTTGCM20  38.35 0.35 38.11 1411 914 -396 3.23 38.95 28.57
20 INTUCHM20 ~ 47.42 0.17 47.38 1378 1910 544 7.11 47.51 43.01
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Gold Futures
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A e - é{ o o U ~ Ny A e , ~ FUTURES Last Chg  %Chg Vol. ]} Ol Chg
@edin lunanadssmaiiniulugnmsrassiong aneiangaanliigidedinmelwianlaie- G0 mm 0 on w0 e

o GFM20 25,790 -60 -0.23 267 565 -67

GFQ20 25,910 -10 0.19 162 227 0

19 Faflumsausntiusausmean 1.0, 2563 tETunauanufain1sdunineilaandauatinanesan

119891 Dadludniladanasusianednn LLﬁﬁ'ﬂGummmé"@u?ﬁmuﬁd@um w’ﬁma‘?g@mmﬂ

fayairsugiageune deuali Dollar Index Uiuawgaszdu 100 qn Uadlapun 99.9 qn Mini Gold Futures

atTTS P Zo9m X SaRA s |af o Lost Chg _%Ch Vo Ol OlCh

dmivddaniil asvieaRnnunieuiayaiAsgRad Ayresaniy 1w seanunislssgy o G %0s i O _ody
o 1% o o a ' o re o a ~ o ¥ a =2 o GF10M20 25,850 30 0.12 4,752 7,218 -1808
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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 1580.68 1,552.24 1,523.79 149534 1,466.89 1438.44 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) | i
(] |
& 32.00 32.25 32.50 32.75 33.00 |
3 1,550 23,576 23760 23,945 24,129 24,313 E
7 1570 23,881 24,067 24254 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
S 1630 24,793 24,987 25181 25374 25568 !
§ 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 L _
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
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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
26,020.00 250.0 12,500 (1,049) 11,451 26,050.00 250.0 2,500 (210) 2,290
25,970.00 200.0 10,000 (1,049) 8,951 26,000.00 200.0 2,000 (210) 1,790
25,920.00 150.0 7,500 (1,049) 6,451 25,950.00 150.0 1,500 (210) 1,290
25,870.00 100.0 5,000 (1,049) 3,951 25,900.00 100.0 1,000 (210) 790
25,820.00 50.0 2,500 (1,049) 1,451 25,850.00 50.0 500 (210) 290
25,770.00 0.0 - (1,049) (1,049) 25,800.00 0.0 = (210) (210)
25,720.00 -50.0 (2,500) (1,049) (3,549) 25,750.00 -50.0 (500) (210) (710)
25,670.00 -100.0 (5,000) (1,049) (6,049) 25,700.00 -100.0 (1,000) (210) (1,210)
25,620.00 -150.0 (7,500) (1,049) (8,549) 25,650.00 -150.0 (1,500) (210) (1,710)
25,570.00 -200.0 (10,000) (1,049) (11,049) 25,600.00 -200.0 (2,000) (210) (2,210)
25,520.00 -250.0 (12,500) (1,049) (13,549) 25,550.00 -250.0 (2,500) (210) (2,710)
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