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All Futures Long(Shoﬁ) Position : Contract Accumulated Long(Shorf)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 89,632 88,289 1,343 8,975 5,271 347,990
Foreign 75,385 69,727 5,658 7,603 28,302 18,449
Retail 156,577 163,578 -7,001 -16,578 -33,573 -366,439
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 34,771 34,680 91 6,596 4,672 77,997
Foreign 58,815 60,417 -1,602 -1,346 -3,100 -50,197
Retail 98,433 96,922 1,511 -5,250 -1,572 -27,800

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 39,751 41,929 -2,178 -2,734 -7,359 263,936
Foreign 10,727 3,199 7,528 9,833 33,362 72,183
Retail 39,012 44,362 -5,350 -7,099 -26,003 -336,119
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 9,106 7,615 1,491 -930 -815 2,534
Foreign 5,843 6,111 -268 -884 -1,960 -1,126
Retail 15,752 16,975 -1,223 1,814 2,775 -1,408
Call Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 40 22 18 -7 -65 1,342 Deriva T 1aun:10su
) B erivatives Team — = .
Foreign 9 1 8 6 567 2,942 Jn3inst
Retail 544 562 -18 -2 47 -2,298
i — IROANG N38s:sSSU 004132
Put Option Long(Shorf) Position : Contract Accumulated Long(Shorf) L
Us:@ns saunonua, CISA, CFA 025917
Long Short Net 2 Days 1 Weeks 1 Months N 019994
Institution 18 21 3 -9 22 1141 UDAWSSIU LIoBsbins
Foreign 3 28 25 60 127 221 BINYBE WUMSLNAD 064045
Retail 877 849 28 71 154 1513 ssgssnd Hodsuur WBoEUNJIASEA
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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 842.03 30.2273 37.8355
Call Option
i Break Infrinsic . All-in-  Theory Open Implied Effective Time
Premium Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50M20C900 30.20 -4.60 >930.2 0.00 30.20 0.10 58.39 93 1208 38.52 0.35 9.78 0.10
S50M20C875 4050 -3.80 >9155 0.00 40.50 0.09 67.43 79 830 39.51 0.42 8.72 0.09
S50M20C850 50.60 -6.60 >900.6 0.00 50.60 0.07 77.55 69 2025 40.73 0.49 8.15 0.07
S50M20C825 66.00 -9.00 >891 17.03 48.97 0.06 88.84 11 1253 4331 0.56 7.11 0.06
S50M20C800 89.00 -4.00 >889 42.03 46.97 0.06 101.34 10 908 46.96 0.64 6.05 0.06
Put Option

i Break Infrinsic . All-in-  Theory Open Implied Effective Time
Premium Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50M20P900  94.50 950 <8055 5797 36.53 -0.04  119.95 2 714 38.39 -0.64 -6.10 -0.04
S50M20P875  74.00 -1.90 <801 32.97 41.03 -0.05 104.03 4 377 38.76 -0.55 -6.55 -0.05
S50M20P850  64.00 7.00 <786 7.97 56.03 -0.07 89.20 52 551 38.84 -0.50 -6.70 -0.07
S50M20P825  53.30 320 <7717 0.00 53.30 -0.08 75.53 37 566 42.26 -0.42 -6.57 -0.08
S50M20P800  45.20 230 <7548 0.00 45.20 -0.10 63.07 136 1026 45.58 -0.37 -6.57 -0.10
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Derivatives Talk
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mwsoumsBoute SET50 Index

UNDERLYING Close  Chg %Chg asUmsBowne

SET50 854.09 5.28  0.62% 23/04/2020
Symbol Setile  Chg %Chg Vol Ol Ol Chg 200000
S50J20 85130 5.9 0.7% 28 196 2 150000
S50K20 843.60 0.2 0.0% 1 90 4 100000
S50M20 850.80 9.4 11% 155,205 232,334 3,757 £0000
S50U20 844.70 9.3 11% 12,294 12,752 -176
0
S50220 843.20 9.2 11% 2,165 5,898 -84
S50H21 838.50 9.3 11% 1584 1,284 93 2 -50000
— - 100000

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

Long Short Net 2 fu 2 dlenv’ QTD g g EI: _% _% E E E _f;u _fé'_" ‘E'_" ;c} ;C;L
sanfu 36,785 30,280 6,505 742 10,658 -73,988 R - T T - T -
f9and 49,253 48,997 256 -4,021 10,306 140,898
atas 85,249 92,010 -6,761 3,279  -20,964 -66,910
inn : Be3de ASPS i : ehease ASPS
mamsnd Spread cu duidioudin ASPS Model SET50 As:aur PER con)

INnng Spread BSelna - BSeina

(i) UA. 628 0. 62E w8 62E wa. 62E Do, 62E ne. 628 sA. 62E
PER155 6898 ' 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773

§50J20 S50K20 S50M20 S50N20 $50Q20 S50U20
nu 29 10.8.63 ru 28 w.A.63 U 29 0.8.63 u 30 nAb3 U 28 &.n.63 ru 29 n.e.63

550720
S50K20 1.60 PER 165 955 927 912 898 883 840 797
S50M20 -1.32 0.28 PER 17 984 955 940 925 910 866 821
SSON20 L7 013 015 PER175 1013 983 967 952 937 891 845
$50Q20  -5.84 -4.23 -452 -437
0020 o88 oo oo a1 os PER18 1042 1011 995 979 964 916 869
“undgudaneanidoulaimnaszwing f.o. - n.o. 63 wirdy 0.5% PER185 1071 1,039 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,060 1,034 1,017 967 918
7 - dheidE ASPS 7 - dheiddE ASPS
Fuorurilsinanuued SET50 Futures S:0U Leverage yoo SET50 Futures
Unavnushegios i .
(sssuideu 87.10 un/drynun /dno)
s1anila chg (3m) A'ls AlassuLfian+ Als 60
Futures VAsuAy (110nu) VAT (uwm)  (menu)and 0 A
845.80 5.0 1,000 (186) 814 Current 22.06 _)q
844.80 4.0 800 (186) 614 40
843.80 3.0 600 (186) 414 30 ) \
842.80 2.0 400 (186) 214 » Mean 19.56 A _/ \/M h
841.80 1.0 200 (186) 14 vy
840.80 0.0 0.0 (186) (186) L W —
839.80 -1.0 (200) (186) (386) 0
838.80 -2.0 (400) (186) (586) ggggzszggssgeggegse=zg
836.80 -4.0 (800) (186) (986) 5 3852858853858 853¢8 %
835.80 5.0 (1,000) (186) (1,186)
7 - dheidE ASPS s - Thailand Clearing House, #ei34e ASPS

D AsiAPLUS .



Derivatives Talk

Single Stock Futures

Long EAM20
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an"uz Long EAM20 1)1 38.63 U tlaqiiuninls 6% wuziiifiess Wivininlsegi 42.25 un
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Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
EAM20 39.15 0.15 39.08 208 769 -203 4.62 25.64% 20.79 4.08 8.53%
inn : ehease ASPS
Historical Price FuorurisunanuuoD Stock Futures
30000 — : 50 dnavnusgeios
5 chg (®0) fls  Asssuildey mls
25000 s1mUa future _ _ _
40 INBUAUSIA  (tnanu)  +VAT (un) (nanu)ans
oot 3 39.65 05 500 9.56 490
" 39.55 0.4 400 9.56 390
39.45 0.3 300 9.56 290
15000 25
39.35 0.2 200 9.56 190
o » 39.25 0.1 100 9.56 )
1 39.15 0.0 s 9.56 (10)
o 10 39.05 0.1 (100) 9.56 (110)
. 38.95 0.2 (200) 9.56 (210)
, . 38.85 03 (300) 9.56 (310)
& & & & 8 & 8 &8 8§ 8 8 8§ &8 38.75 0.4 (400) 9.56 (410)
§ % % % % % % % § % § § § 38.65 05 (500) 9.56 (510)
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Historical Return Technical Chart
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Derivatives Talk

Single Stock Futures
Long CPALLM20
dszifiudmaiinazlffudsslanilagnss aanuinsnisaivayutuuandiuaesisuig e

doamdafn lfifunansznuain COVID-19 MnldlseanauarlidaRududna ldananinau
dsznaufudagsfanandaiiuwatdumiulalull 63 Tnadnaddaiszidiu FV@80.00 uan §

Upside \lan4nsiia 22.60%

dounnnamaiia :Aundesanduidungnsay Downtrend Channel lensanviawaausiann
771 wileidu EMA 10 Tuldsierias n¥auviadinsan Low 3u 1isT91 Downsie Fuanrin Yezifiy

driilannaundatulinageausudalli 66.50 1n
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anuz Long CPALLM20 %1 64 1w flaqiiuiiinls 12% wuztiifesie vindnlsh 66.50 1
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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
CPALLM20  65.00 -1.25 66.39 1162 3172 822 8.15 20.75% 22.04 5.69 7.31%
i - dheiddE ASPS
Historical Price FuorurlsunanuuoD Stock Futures
40000 — : a0 Unavnushggios
chg (00) mls  msssuidoy  mMis
35000 4= = 70
Y A symda futore =
. wﬁ# . IRguius1  (L1anu)  +VAT (un) (vhanu)ans
— T 65.50 0.5 500 9.24 491
25000 50 65.40 0.4 400 9.24 391
65.30 0.3 300 9.24 291
20000 40
65.20 0.2 200 9.24 191
15000 £l 65.10 0.1 100 9.24 91
65.00 0.0 - 9.24 9
10000 20
64.90 0.1 (100) 9.24 (109)
5000 10 64.80 -0.2 (200) 9.24 (209)
, , 64.70 -0.3 (300) 9.24 (309)
& & & & § & § 8 &8 8§ 8 8 &8 64.60 0.4 (400) 9.24 (409)
o o o o o ) ) ) =) =) =) =) =)
g ¢ & 8 g 8 g g & 3 & g @ 64.50 -0.5 (500) 9.24 (509)
7 - dheiddE ASPS 7 - dheiddE ASPS
Historical Return Technical Chart
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L T
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L5 68450
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Derivatives Talk
Tracking Performance

Unreadized Prolit on April 2020 - 18 5%
Realized Profit on April 2020 _ 57.5%

o 0% 100% 150% 2008 250

ey fipafaine fussee arunrnundra Rl Hpuu el 190

i : ehease ASPS

Top 20 Most Active Volume

Settle ~ ASP Theory ]
No. Future ) Basis ) Vol Ol Ol Change Lleverage Resistance
Price Price
1 IRPCM20 2.68 0.00 2.69 8645 7794 -3693 4.70 2.85
2 AAVM20 171 -0.12 1.83 7398 3127 -4302 4.82 1.84
3 GUNKULM20  2.59 -0.19 2.79 6016 6927 -3000 6.65 2.65
4 WHAM20 2.80 -0.06 2.87 4406 8329 2211 4.43 2.94
5 JASM20 3.96 -0.06 4.03 3891 11328 1293 4.81 3.97
6 PTTM20 33.76 0.01 33.83 2914 5775 -1985 4.33 33.84
7 TRUEM20 3.28 0.00 3.29 2608 38658 1324 4.80 3.46
8 AOTM20 60.10 -0.15 60.39 2175 6831 -816 4.24 63.18
9 ERWM20 2.91 -0.01 2.93 2000 1631 0 3.07 3.31
10 COM7M20 20.67 -0.13 20.85 1687 1330 -1287 3.94 21.66
11 CKPM20 3.56 -0.14 371 1610 1743 -1418 4.64 3.73
12 RSM20 10.50 -0.50 11.02 1605 32777 -100 5.79 10.50
13 CHGM20 2.47 -0.01 2.49 1504 231 -498 5.93 2.53
14 GPSCM20X 7160 -0.65 72.41 1214 719 -108 4.07 73.13
15 TMBM20X 0.93 0.01 0.92 1113 11760 -087 3.16 0.99
16 BGRIMM20 46.25 0.25 46.10 1042 1707 -176 4.19 46.59
17 PLANBM20 4.17 -0.35 4.53 1001 2088 999 3.50 4.67
18 PTTGCM20 37.77 -0.48 38.34 874 2177 570 3.99 41.24
19 AMATAM20 13.27 -0.13 13.20 818 834 -10 4.01 14.56
20 KCEM20 15.10 -0.10 15.23 743 1737 487 2.63 16.15

7 : ehease ASPS
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Derivatives Talk

Gold Futures
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$IPMNBIAN GFJ20 Lﬁﬂﬁuiu@ni'ﬁmum U5uamnaa 170 um ﬂmfmﬁ 26,510 UM figwi
1,718 Wittt AndnsAmesAinanm spot sngaiaaeulvaLiian 1,723-1,725 wistrys An
7PN GFJ20 Sutiazedlunsey 26,450-26,800 Um uffsAmesAUFugiuanussnnasinnile
wsisnAdaunaeialunsauidnedsenlss iy &T\iﬁuﬁqmuu:ﬁﬂﬁ’ﬁﬂmnu Trading GFJ20
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Gold Futures

FUTURES Last Chg  %Chg Vol. o]} Ol Chg
GFJ20 26,510 -200 -0.75 233 694 -6
GFM20 26,690 -110  -0.41 158 684 20
GFQ20 26,720 -180  -0.67 149 285 -17

Mini Gold Futures

Lost Chg  %Chg Vo Ol Olchg
GF10120 26,640 120 -0.34 3,193 8,553 -197
GF10M20 26,720 100 -0.34 4176 7,722 901
GF10Q20 26,790 110 -0.33 2,547 6,041 349

UNIENA 71A11n189 Gold Futures (Night Session)
Settle fu 1981 22.00 1. kaziFuIun 19 Ta9 AT U
7991981 19.30-22.30 1.

i : ehease ASPS




Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

daua Dollar Index udlomn >
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 143844 1,409.99 1,381.54 1,353.00 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 1,600 24,337 24,527 24,717 24,907 25,097
8 1,620 24,641 24,834 25,026 25219 25411
)
- 1,640 24,945 25,140 25,335 25,530 25,725
<§( 1,660 25,249 25,447 25,644 25,841 26,038
'.g 1,680 25,554 25,753 25,953 26,153 26,352
§ 1,700 25,858 26,060 26,262 26,464 26,666
3 1,720 26,162 26,366 26,571 26,775 26,980 8
8 1,740 26,466 26,673 26,880 27,087 27,293 .
1,760 26,771 26,980 27,189 27,398 27,607
407 - thesE ASPS a7 - dhesse ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
dnaonushegos Unavnushagoy
(Msssuitioy 490.10 un/dyrun /d1o) (Msssuidou 98.10 uIn/drynu1/d1v)
ada Als AnasTuLilan+ A'ls Tada Ails AassuLilan+ als
future wasuuilag (o) VAT (um)  (1enu)and future vlaeunilag (m1eanu) VAT (uwm)  (menu)dgnd
26,760.00 250.0 12,500 (1,049) 11,451 26,890.00 250.0 2,500 (210) 2,290
26,710.00 200.0 10,000 (1,049) 8,951 26,840.00 200.0 2,000 (210) 1,790
26,660.00 150.0 7,500 (1,049) 6,451 26,790.00 150.0 1,500 (210) 1,290
26,610.00 100.0 5,000 (1,049) 3,951 26,740.00 100.0 1,000 (210) 790
26,560.00 50.0 2,500 (1,049) 1,451 26,690.00 50.0 500 (210) 290
26,510.00 0.0 - (1,049) (1,049) 26,640.00 0.0 - (210) (210)
26,460.00 -50.0 (2,500) (1,049) (3,549) 26,590.00 -50.0 (500) (210) (710)
26,410.00 -100.0 (5,000) (1,049) (6,049) 26,540.00 -100.0 (1,000) (210) (1,210)
26,360.00 -150.0 (7,500) (1,049) (8,549) 26,490.00 -150.0 (1,500) (210) (1,710)
26,310.00 -200.0 (10,000) (1,049) (11,049) 26,440.00 -200.0 (2,000) (210) (2,210)
26,260.00 -250.0 (12,500) (1,049) (13,549) 26,390.00 -250.0 (2,500) (210) (2,710)

i : ehease ASPS

A : ehease ASPS
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