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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 138,407 77,250 61,157 -1,256 -4,116 10,383
Foreign 58,124 56,185 1,939 -4,803 9,179 31,733
Retail 125,718 188,814 -63,096 6,059 -5,063  -42,116

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 21,683 19,035 2,648 6,555 6,962 50,131
Foreign 42,800 45,037 -2,237 -4,599 -8,270 -37,591
Retail 64,456 64,867 -411 -1,956 1,308 -12,540

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 104,239 44,993 59,246 -5,242  -15,080 -39,076
Foreign 9,898 6,010 3,888 556 18,287 77,876
Retail 45,401 108,535 -63,134 4,686 -3,207 -38,800

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 4,106 5,533 -1,427 -2,665 2,637 -1,377
Foreign 5,426 5,138 288 -760 -838 -5,291
Retail 11,238 10,099 1,139 3,425 -1,799 6,668

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 134 69 65 71 240 2,039
Foreign 1 637 -636 -636 -607 -2,112
Retail 1,672 1,101 571 566 398 -2,356

Put Option Long(ShorT) Position : Contract Accumulated Long(Shon‘)

long Short Net 2 Days 1 Weeks 1 Months
Institution 84 23 61 133 120 -476
Foreign 44 1 43 45 -14 -227
Retail 2,168 2,229 61 -176 -136 876

P : fheaae ASPS

M ASIA PLUS

dusvmsi 5 waumau w.A. 2563

SET50 Index Futures / Option  P. 2
Single Stock Futures P. 4
Gold Futures P.7

*meldano:NaanawBIAUASIUWUWOUGD

riikmsusunasnsiu Derivative Talk doo
anusncidumsidoenosoaiBodu  WheddeH
SoladmsiWuseoMoaamuAIL:LhNaENSMS
Boweis:rawaurhmMswhu 2 Boomo IWelkUn
avnuanusnusuiasunagnsiaius:ansnw
Ngodu Ao

1.Application: ASP Smart

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

o laun:0au
Derivatives Team - i
Uun3INSENK
IROFANG N35s:5SSU 004132
Us:Ans saunonua, CISA, CFA 025917
udawssru Uogsisisns 019994
BINYBE WUMSLNAD 064045
ossassnd Hodsuur WiB08UNJIASTH

5 o oo P ) , e a0 o o o o ) P R 5 5 = PN F o o X
AZIE)J;I@YUL@UW’W@UU‘H FIUTINNINUVANTIDYANIITBND 081577 UFENUANNING 1018 wad 91177 ZJJ@WJ'WW/V“?:E/ME/MW?EJ?U?W@QWJQHNEN?/@J‘ZIEJJ;MLV@?MZ@ 71/?7]J535ﬂ7571?77 unaaseiluenalsid aavnau
-

InggBaaninousmivisniaieanunannisimaed sasdlaidunstin viiaiaueus ldaevseseuanningla nisdndulageritesemanninglay veegdem lidaainannisgumaialuenaisiiiielur

11 Baihuaaannnisld5ansninmaasey e liidouieadaaitanuscunyiulas fi Wsmuannine iy wad s Tidansil
s dauihinaainmisldiaansagnesgem g lufdouiendeniFeniussyniiulag iy Wsndnning wide waa 41ia ldnsdla



Derivatives Talk

SET50 Overview
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SET50 Index Futures
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 873.56 30.2970 21.4168
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  39.50 530 >9395 0.00 39.50 0.08 68.32 241 1371 36.05 0.43 9.59 0.08
S50M20C875  51.00 500 >926 0.00 51.00 0.06 78.89 186 955 37.34 0.51 8.76 0.06
S50M20C850  65.60 6.60 >9156 2356 42.04 0.05 90.68 60 2070 39.29 0.59 7.80 0.05
S50M20C825  83.40 740 >908.4 4856 34.84 0.04 103.72 16 1235 41.90 0.65 6.78 0.04
S50M20C800 100.90 8.10 >9009 7356 27.34 0.03 118.06 13 910 46.07 0.70 6.07 0.03
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 6850 -6.80 <8315 2644 42.06 -0.05 96.76 21 731 35.70 -0.57 -7.46 -0.05
S50M20P875 53.60 -9.70 <8214 144 52.16 -0.06 82.35 57 407 37.05 -0.48 -7.89 -0.06
S50M20P850 44.10 -7.60 <805.9 0.00 44.10 -0.08 69.15 213 835 39.36 -0.41 -7.88 -0.08
S50M20P825  37.60 -5.70 <7874 0.00 37.60 -0.10 57.22 155 724 41.77 -0.34 -7.54 -0.10
S50M20P800 32.00 -5.20 <768 0.00 32.00 -0.12 46.57 281 1224 45.17 -0.29 -7.25 -0.12
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Derivatives Talk

AoOWAUWUSaMU:uooUnavnuchous:nAluasiaisnu
lia: SET50 Futures

mwsoumsBoute SET50 Index

UNDERLYING Close  Chg %Chg asUumsBowne

SET50 873.56 1503  182% 30/04/2020
Symbol Setile  Chg %Chg Vol Ol Ol Chg — — 200000
S50J20 84590  -110  -13% 66 21 0 150000
S50K20 87170 B1  15% 30 130 15 100000
S50M20 873.20 55 18% 116,023 240,091 2,374 £0000
S50U20 867.40 5.6 18% 8,856 13,931 27
S50220 865.80 155 18% 2,542 5,881 -30 0
S50H21 86120 59  18% 1463 1577 162 _ Honoo
- - 100000
SET50 Futures Long(Short) : &ryoun a:au Long(Short) 2 S 8 § 858 88 8§88 8 8 § 8 8
Long Short Net 2 fu 2 dlenv’ QTD g %du %Cu § § E E g _fé'_" _fé'_" ;c} ;C;L ;C;L
o, 21683 19,035 2,648 6,555 24,440 -73,988 2 N d 8 g & o5 b &g - 2 og
9T 42,800 45,037 -2,237 -4599  -8,602 140,898
sutag 64,456 64,867 41 1956  -15,838  -66,910
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S5020  S50K20  SSOM20  SS0N20 50020 S50U20 (rh)  un 6% A 62 we 626 wA 62E D8 62 no. 62E 8A. 62
29 1W.8.63 ru 28 w.A.63 u 29 0.8.63 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 8156 773
S50K20 160 PER165 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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Futures Wsudu (1anu) VAT (1) (anevu)gnd . A
878.20 5.0 1,000 (186) 814 Current 22.06 _A
877.20 4.0 800 (186) 614 40
876.20 3.0 600 (186) 414 0 ) \
875.20 2.0 400 (186) 214 . Mean 19.56 A / \A\k h
874.20 1.0 200 (186) 14 /'k/ \f N
873.20 0.0 0.0 (186) (186) 10 ~——
872.20 -1.0 (200) (186) (386) 0
871.20 -2.0 (400) (186) (586) S 83 8:-E55ccs555505055 5
870.20 -3.0 (600) (186) (786) SE§fEscggcEggggggs e
869.20 -4.0 (800) (186) (986) &8558 5383853238538538 5
868.20 -5.0 (1,000) (186) (1,186)
a1 - dhedsE ASPS 41 : Thaitand Clearing House, £ei34t1 ASPS

O ASIAPLUS X



Derivatives Talk

Single Stock Futures

Long EAM20
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AnUz Long EAM20 U 38.63 U tlaquiuiiinle 17.8% uuztindiesia dlwindnleetn 42.25
LN Wh Lif Stop Profit 1 39.50 i Lock A1 l3dumn 10%

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
EAM20 40.14 -0.11 40.33 7 575 5 477 21.74% 21.45 4.21 8.53%
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Derivatives Talk

Single Stock Futures
Long CBGM20
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Future Underlying
Settle . ASP Theory . EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage [ Upside PER 62F PBV 62F
Price Price 62F
CBGM20 78.85 -0.15 79.15 97 5079 14 4.42
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Derivatives Talk
Tracking Performance

Unresalizesd Prolit on &peil 2020 - 307%

0% D% 100% 150% 200% 250%

ey fipafaine fussee arunrnundra Rl Hpuu el 190

i : Ehedse ASPS

Top 20 Most Active Volume

Settle ~ ASP Theory )
No. Future ) Basis _ Vol Ol Ol Change Lleverage Resistance
Price Price
1 TRUEM20 3.35 0.01 3.35 7417 24061 -5651 4.88 3.42
2 JASM20 3.89 -0.07 3.97 7014 11526 1001 4.74 4.05
3 WHAM20 271 -0.03 2.75 4860 10714 -180 4.24 2.90
4 AAVM20 1.83 -0.04 1.87 4563 7389 3492 4.92 2.00
5 TMBM20X 0.95 -0.01 0.96 3613 7026 -3148 3.30 0.99
6 IRPCM20 2.70 0.02 2.69 2863 7402 -1441 4.70 2.74
7 KCEM20 17.60 0.10 17.53 2346 1717 390 3.03 17.70
8 VGIM20 7.81 -0.54 8.37 2005 47 -4 5.23 8.07
9 PTTM20 35.31 -0.19 35.57 1871 5636 -204 4.56 37.37
10 STAM20 12.90 -0.10 13.02 1622 1590 -191 4.50 13.23
11 THAIM20 6.75 -0.60 7.36 1596 1719 -329 5.53 7.59
12 APM20 4.83 -0.22 5.06 1504 3650 -1496 3.50 5.20
13 PLANBM20 4.92 -0.02 4.95 1500 1588 -500 3.82 4.94
14 CHGM20 2.45 -0.01 2.46 1500 1231 -1000 5.89 2.54
15 AOTM20 61.99 -0.26 62.37 1472 6068 90 4.38 63.99
16 PTTEPM20 84.27 -0.23 84.66 1172 2266 -301 3.17 85.07
17 BEMM20 9.49 0.04 9.47 1037 3823 488 4.69 9.89
18 ESSOM20 5.10 -0.30 5.41 1012 1112 -200 3.55 5.39
19 COM7M20 20.21 -1.29 21.54 1008 1036 -295 4.07 22.35
20 CPALLM20 70.72 -0.28 71.13 954 2463 -162 8.73 69.72
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Derivatives Talk

Gold Futures
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Derivatives Talk

ASPS Gold Valuation Matrix (In8airu4/nsogoouts)

daum Dollar Index wdemn »
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
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
) 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 (uw/ USD)
a') |
e 32.00 3225 3250 3275 33.00
3 1,600 24,337 24,527 24,717 24,907 25,097
= 1,620 24,641 24834 25026 25219 25411
o} F
= 1,640 24,945 25140 25335 25530 25,725 ,
<§( 1,660 25249 25447 25644 25841 26,038
S 1,680 25554 25753 25953 26,153 26,352
§ 1,700 25,858 26,060 26,262 26,464 26,666
o 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
s - fhedsE ASPS Fan - fhedsy ASPS
Fhuorurisunanuuod Gold Futures Fhuorurisunanuuod Mini Gold Futures
Uunaonushggioy Unavnushagios
(Asssuitiay 490.10 uin/d&ryoun /d1o) (Fsssuideu 98.10 un/drynun /d1o)
s dla Als AgTsuLfiau+ a'ls sada . i'ls AssuLfiau+ A'ls
future  1l@suwilae (evu) VAT (uwm)  (mevu)ans future  1l@sunilay (manu) VAT (uw)  (mevnu)and
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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