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All Futures Long(ShorT) Position : Contract Accumulated Long(Shor‘r)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 56,329 118,742 -62,413 -60,978 -57,641 -27,972
Foreign 50,187 56,929 -6,742 318 9,185 46,597
Retail 175,265 106,110 69,155 60,660 48,456 -18,625

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 22,037 18,130 3,907 1,092 10,819 47,613
Foreign 42,508 44,870 -2,362 -536 -5,777 -21,405
Retail 61,777 63,322 -1,545 -556 -5,042 -26,208

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 26,067 90,555 -64,488 -62,802  -74,882 -75,043
Foreign 1,794 5,126 -3,332 2,019 16,704 72,950
Retail 95,190 27,370 67,820 60,783 58,178 2,093

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 4,796 6,034 -1,238 1,384 1,643 -69
Foreign 5,885 6,933 -1,048 -1,165 -1,742 -5,835
Retail 16,568 14,282 2,286 -219 99 5,904

Call Option Long(ShorT) Position : Contract Accumulated Long(Shor‘r)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 32 26 6 148 150 2,377
Foreign 1 1 0 7 339 -1,844
Retail 638 643 -5 -146 -157 -3,329

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 90 18 72 7 53 -648
Foreign 44 1 43 45 -14 -227
Retail 831 946 -115° -119 -32 1,094
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Derivatives Talk

SET50 Overview
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SET50 Index Futures
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SET50 Option : &AW Long S50M20P850 1)u 55 49 gniladunaanayu 3 qa wuztinlkaayll
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AN
Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 857.63 30.2374 27.5273
Call Option
) Break Infrinsic ) All-in-  Theory Open Implied Effective Time
Premium  Chg Time Value Volume Delta

Even Value Premium ___ Price Interest Volatility Gearing __ Decay
S50M20C900  34.20 1.10 >0934.2 0.00 34.20 0.09 64.63 135 1362 37.43 0.40 9.97 0.09
S50M20C875  46.00 1.60 >921 0.00 46.00 0.07 74.50 148 895 39.09 0.47 8.83 0.07
S50M20C850 59.00 1.20 >909 7.63 51.37 0.06 85.51 66 2068 39.97 0.55 7.93 0.06
S50M20C825  76.00 3.00 >901 32.63 43.37 0.05 97.74 12 1243 42.19 0.61 6.91 0.05
S50M20C800 92.80 0.00 >892.8 57.63 35.17 0.04 111.21 10 907 44.42 0.67 6.24 0.04
Put Option

Break Infrinsic Al-in- Theory Open Implied Effecive  Time

Premium  Chg Time Value Volume Delta

Even Value Premium __ Price Inferest Volatility Gearing  Decay
S50M20P900  75.30 -3.00 <8247 42.37 32.93 -0.04 107.70 15 724 35.98 -0.61 -7.25 -0.04
S50M20P875  63.30 -5.20 <8117 17.37 45.93 -0.05 92.60 18 389 39.58 -0.52 -7.24 -0.05
S50M20P850 51.70 -1.70 <7983 0.00 51.70 -0.07 78.65 163 690 39.03 -0.45 -7.40 -0.07
S50M20P825  43.30 -2.10 <7817 0.00 43.30 -0.09 65.90 102 662 4261 -0.38 -7.32 -0.09
S50M20P800  37.20 -1.70 <762.8 0.00 37.20 -0.11 54.40 128 1082 45.18 -0.32 -6.95 -0.11
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Derivatives Talk
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UNDERLYING Close  Chg %Chg asUumsBowne

SET50 857.63 329 0.38% 29/04/2020
Symbol Setile  Chg %Chg Vol Ol Ol Chg — — 200000
$50J20 856.86 110 13% 66 21 54 150000
S50K20 858.60 40  05% © 15 9 100000
S50M20 857.30 29  03% 15505 237,717 3,787 50000
S50U20 85170 33 0.4% 8,195 13,904 138
$50220 850.00 33 0.4% 1813 5,911 -50 0
S50H21 845.40 33 0.4% 684 1415 35 . -50000
- - -100000
SET50 Futures Long(Short) : dryoun a:au Long(Short) 2 S 8 § 858 88 8§88 8 8 § 8 8
Long Short Net 2 fu 2 dlenv’ QTD g EI: %'\:I: _% _% E E g _fé'_" _fé'_" ;c} ;C;L ;C;L
oy 22,037 18,130 3,907 1,092 10,196 -73,988 g Y2 8 85 9@ 5 @ @ 5 - 2§
f192nd 42,508 44870 -2,362 -536 -7,211 140,898
satian 61777 63,322  -1545 -556  -2,985 -66,910
7 : eheAdE ASPS i : ehe3dn ASPS
mamsnd Spread cu Auidoudn ASPS Model SET50 fs:aufi PER ¢1o)
IhHne Spread B5elna - BSeina
S5020  S50K20  SSOM20  SS0N20 50020 S50U20 (rh)  un 6% A 62 we 626 wA 62E D8 62 no. 62E 8A. 62
29 10.8.63 ru 28 w.A.63 u 29 D.e.63 u 30 nAb3 U 28 &.n.63 ru 29 ne.63 PER155 898 9 8511' o o ¥ #40
$50720 PER 16 926 899 885 871 857 815 773
S50K20 160 PER 165 955 927 912 898 883 840 797
S50M20 -1.32 0.28 PER 17 984 955 940 925 910 866 821
S50N20 -1.47 0.13 -0.15 PER175 1013 983 967 952 937 891 845
S50Q20 584 -4.23 452 -4.87 PER18 1042 1011 995 979 964 916 869

S50U20 -6.88 -5.28 -5.56 -5.41 -1.04

*suudguaaseandaulamaszwinn f.a. - n.e. 63 iy 0.5% PER18S 1,091 1489 ) 1,007 990 94z 893

PER 19 1,100 1,067 1,050 1,034 1,017 967 918
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Fuorurilsunanuuoo SET50 Futures S:QU Leverage yoo SET50 Futures
Unavnusheeios e SETED Futines Lavzrage e
(Msssuideu 87.10 uin/dryrun /J1v)
sanda chg (3a) A'ls ANEsTULTia+ fi'ls 80
Futures Wsudu (1anu) VAT (1) (anevu)gnd . A
862.30 5.0 1,000 (186) 814 Current 22.06 _A
861.30 4.0 800 (186) 614 40
860.30 3.0 600 (186) 414 0 ) \
859.30 2.0 400 (186) 214 . Mean 19.56 A / \A\k h
858.30 1.0 200 (186) 14 /'k/\/ \f N
857.30 0.0 0.0 (186) (186) 10 ~——
856.30 -1.0 (200) (186) (386) 0
855.30 -2.0 (400) (186) (586) S 83 8:-E55ccs555505055 5
854.30 -3.0 (600) (186) (786) SE§fEscggcEggggggs e
853.30 -4.0 (800) (186) (986) &8558 5383853238538538 5
852.30 -5.0 (1,000) (186) (1,186)
7407 : thesE ASPS 401 : Thaitand Clearing House, #nei3dt1 ASPS
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Derivatives Talk

Single Stock Futures

Long EAM20
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anuz Long EAM20 W1 38.63 U tlaqiuiinnls 14.4% uuziidesie iwininlsagh 42.25
U usl ¥ Stop Profit 7111

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
EAM20 39.85 0.10 39.83 101 570 -100 471 23.27% 21.19 4.15 8.53%
inn : ehease ASPS
Historical Price FuorurisunanuuoD Stock Futures
25000 —EA —EAM20 —ENERG 50 Unavnusggos
5 \ chg (20) mls  Asssuitioy mls
syua ture _
20000 L/\ =| 40 INaUNUSIM  (ohanu)  +VAT (Un) (vnanu)ans
\.\A,W/——'v—/—’ % 40.35 05 500 9.56 490
15000 \/ 20 40.25 0.4 400 9.56 390
2 40.15 0.3 300 9.56 290
000 " 40.05 0.2 200 9.56 190
39.95 0.1 100 9.56 9
15
39.85 0.0 5 9.56 (10)
5000 1 39.75 0.1 (100) 9.56 (110)
5 39.65 0.2 (200) 9.56 (210)
e ———— T i 39.55 03 (300) 9.56 (310)
§ § § § & § § § &§ § § 8§ =8 39.45 -0.4 (400) 9.56 (410)
& & 5 s = § & & & = & & § 39.35 05 (500) 9.56 (510)
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Derivatives Talk

Single Stock Futures
Long CBGM20
dreAkelazdin Anladni 1063 Huls Yoy Tneléfuuseyuann Gross Margin findusaiile
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Fulpglanzianisaunadn fieiisan CBGM20 luilaqiiu Discount 99A1 CBG 71 79.17 U
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Asesdnmaddlaaniue Long arliFauninau daunmniamaiia sapwndesianduidn
114n3au Uptrend Channel l#iszifiugn dlannadlfudaausie sl vandiuwwasiiui 77.50
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Future Underlying
Settle _ ASP Theory ] EPS GROWTH
Future ) Basis ] Vol ol Ol Change leverage | Upside PER 62F PBV 62F
Price Price 62F
CBGM20 80.20 0.70 79.66 571 5065 66 4.45
i - dheidE ASPS
Historical Price FuorurlsunanuuoD Stock Futures
13000 —CBG —CBGM20 FOOD %0 Unavnusgeod
12000 chg (20) mls  Fsssuilisy mls
20 swla future _
1000 —— INgunustiM  (Lanu)  +VAT (un) (Yranu)ans
80.70 05 500 19.65 480
10000 70
A 80.60 0.4 400 19.65 380
w0 o 80.50 03 300 19.65 280
8000 80.40 0.2 200 19.65 180
00 o & 80.30 0.1 100 19.65 80
80.20 0.0 S 19.65 (20)
6000
0 m 8010 0.1 (100) 19.65 (120)
5000 80.00 0.2 (200) 19.65 (220)
4000 - 79.90 0.3 (300) 19.65 (320)
§ F 8 §F §8 8 § §8 § 8§ § § &8 4 79.80 0.4 (400) 19.65 (420)
2 E 2 ] < < < 2 < 2 2 2 2 79.70 -0.5 (500) 19.65 (520)
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Historical Return Technical Chart
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Derivatives Talk
Tracking Performance

Unresalizesd Prolit on &peil 2020 - 348%

0% D% 100% 150% 200% 250%
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Top 20 Most Active Volume

Settle _ ASP Theory )
No. Future ) Basis ) Vol al Ol Change Lleverage Resistance  Support
Price Price
1 AAVM20 1.83 -0.05 1.88 6018 3897 -3721 4.95 1.99 1.50
2 IRPCM20 2.63 0.01 2.63 4345 8843 -1001 4.60 2.78 2.52
3 VGIM20 7.50 -0.65 8.17 4021 51 0 5.11 8.04 6.75
4 THAIM20 6.69 -0.66 7.37 2282 2048 -70 5.53 7.60 5.43
5 TRUEM20 3.27 0.01 3.27 2180 29712 -1107 4.77 3.43 3.26
6 TMBM20X 0.92 -0.01 0.93 2038 10174 1037 3.20 0.99 0.89
7 CPALLM20 68.56 -0.19 68.89 1552 2625 -726 8.45 68.65 63.57
8 GUNKULM20  2.60 -0.10 2.57 1531 2931 -500 6.46 2.69 2.38
9 PLANBM20 4.54 -0.02 4.57 1500 2088 500 3.53 4.85 3.87
10 JASM20 3.90 -0.08 3.99 1020 10525 3 4.76 4.02 3.61
11 SIRIM20 0.71 0.01 0.70 994 37648 -7 4.61 0.80 0.70
12 WHAM20 2.69 -0.03 2.73 944 10894 488 4.21 2.93 2.55
13 STECM20 15.00 -0.40 15.43 818 2137 201 4.88 15.71 13.51
14 PTTM20 33.99 -0.01 34.07 773 5840 12 4.36 34.58 31.32
15 PTTGCM20 36.91 -0.09 37.08 766 1457 -373 3.86 39.16 36.08
16 PSLM20 3.84 -0.06 3.01 704 2082 700 3.31 4.50 3.74
17 HMPROM20  13.80 0.20 13.63 703 1418 -502 4.21 14.55 12.67
18 RATCHM20 66.50 -0.25 66.89 601 159 81 5.08 67.01 61.30
19 LPNM20 3.41 -0.09 3.51 600 707 600 4.19 3.65 3.12
20 CBGM20 80.20 0.70 79.66 571 5065 66 4.45 82.00 71.55
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Derivatives Talk

Gold Futures
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Fian - dheddE ASPS
GOLD Technical: $1ANB9ANLNNAANAUTUNILIN NAUNIE WIS $1700 16 niauanatly

winguidgafinurie wianriadeingtuuunisen Low 3 azfieuluuusuiduan 1
MACD tpaauilmilawnueue atuauu Price Action MiATW

Gold Futures

FUTURES Last Chg  %Chg Vol. o]} Ol Chg
GFJ20 26,279 0 0.00 162 542 -84
GFM20 26,390 50 0.19 163 640 4
GFQ20 26,350 -80  -0.30 94 286 -11

Mini Gold Futures

Last Chg  %Chg Vol. ol Ol Chg
GF10J20 26,279 0 0.00 2,263 5,673 <753
GF10M20 26,420 40 0.23 4,706 9,924 715
GF10Q20 26,490 40 0.19 1,614 6,876 460

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
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

dauan 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
. 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 (u1w/ USD)
(]
& 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 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
Unaonushegos Unavnushaeiod
(Msssuitioy 490.10 un/dyrun /d1o) (Msssuideu 98.10 uIn/drund1/d1v)
ada Als AnasTuLilan+ A'ls sada als AsssuLilant als
future wasuuilag (o) VAT (um)  (1enu)and future vlaeuniag (menu) VAT (uw)  (menuw)gns
26,528.61 250.0 12,500 (1,049) 11,451 26,528.61 250.0 2,500 (210) 2,290
26,478.61 200.0 10,000 (1,049) 8,951 26,478.61 200.0 2,000 (210) 1,790
26,428.61 150.0 7,500 (1,049) 6,451 26,428.61 150.0 1,500 (210) 1,290
26,378.61 100.0 5,000 (1,049) 3,951 26,378.61 100.0 1,000 (210) 790
26,328.61 50.0 2,500 (1,049) 1,451 26,328.61 50.0 500 (210) 290
26,278.61 0.0 = (1,049) (1,049) 26,278.61 0.0 = (210) (210)
26,228.61 -50.0 (2,500) (1,049) (3,549) 26,228.61 -50.0 (500) (210) (710)
26,178.61 -100.0 (5,000) (1,049) (6,049) 26,178.61 -100.0 (1,000) (210) (1,210)
26,128.61 -150.0 (7,500) (1,049) (8,549) 26,128.61 -150.0 (1,500) (210) (1,710
26,078.61 -200.0 (10,000) (1,049) (11,049) 26,078.61 -200.0 (2,000) (210) (2,210)
26,028.61 -250.0 (12,500) (1,049) (13,549) 26,028.61 -250.0 (2,500) (210) (2,710)
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