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1.Application: ASP Smart
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All Futures Long(Short) Position : Contract Accumulated Long(Shorf)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 71,383 81,527 -10,144 51,013 -15,603 10,490
Foreign 64,070 64,371 -301 1,638 3,220 32,416
Retail 134,594 124,149 10,445 -52,651 12,383 -42,906
SET50 Futures Long(Short) Position : Contract Accumulated Long(Shod)
long Short Net 2 Days 1 Weeks 1 Months
Institution 18,812 22,205 -3,393 -745 3,478 45,934
Foreign 47,228 50,664 -3,436 -5,673 -10,104 -35,061
Retail 62,174 55,345 6,829 6,418 6,626 -10,873

Sing|e Stock Futures Long(Shorf) Position : Contract Accumulated Long(ShOH)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 42,927 46,987 -4,060 55,186 -16,962 -33,656
Foreign 8,230 4,249 3,981 7,869 14,740 76,957
Retail 48,527 48,448 79 -63,055 2,222 -43,301
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 5,530 7,971 -2,441 -3,868 -1,295 -4,871
Foreign 8,612 9,458 -846 -558 -1,416 -9,227
Retail 18,766 15,479 3,287 4,426 2,711 14,098
Call Option Long(Short) Position : Contract Accumulated Long(Shorf)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 55 77 -22 43 200 1,554
Foreign 1 637 -636 -636 -607 -2,112 ) ) Iaun:ll—jau
Retail 953 931 22 593 438 -1,871 Der|V0hVeS Team . .
unalns:h
Put Option Long(Short) Position : Contract Accumulated Long(Shorf) —
INAANG N38s:5s5U 004132
long Short Net 2 Days 1 Weeks 1 Months )
Institution 861 394 467 528 590 207 Us:@ns saunonua, CISA, CFA 025917
Foreign 44 1,194 -1,150 -1,148 -1,171 -1,419 uoawssru UO&§DQHS 019994
Retail 2,070 1,343 727 666 563 1371 SACUBE WUMSLATD 064045
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Derivatives Talk

SET50 Overview
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 856.57 30.3544 21.0667
Call Option
. Break Infrinsic . All-in-  Theory Open Implied Effective Time
Premium Chg Time Value Volume Delia

Even Value Premium Price Interest Volatility Gearing Decay
S50M20C900 29.80 0.00 >09298 0.00 29.60 0.09 58.79 179 1353 36.99 0.38 10.88 0.09
S50M20C875  40.10 0.00 >915.1 0.00 40.00 0.07 68.52 242 911 38.08 0.46 9.77 0.07
S50M20C850 52.00 0.00 >902 6.57 45.43 0.05 79.46 92 2086 38.33 0.54 8.82 0.05
S50M20C825  69.00 0.00 > 894 31.57 37.33 0.04 91.68 56 1223 41.66 0.61 7.56 0.04
S50M20C800 88.50 0.00 >8885 56.57 31.93 0.04 105.22 9 910 44.26 0.68 6.57 0.04
Put Option

. Break Infrinsic ) All-in-  Theory Open Implied Effective Time
Premium Chg Time Value Volume Delia

Even Value Premium Price Interest Volatility Gearing Decay
S50M20P900  75.50 0.00 <8245 4343 32.07 -0.04 104.52 80 775 36.48 -0.61 -7.31 -0.04
S50M20P875  61.00 0.00 <814 18.43 43.57 -0.05 89.26 73 425 37.99 -0.53 -7.57 -0.05
S50M20P850  49.10 0.00 <800.9 0.00 49.10 -0.06 75.22 157 914 39.60 -0.45 -7.85 -0.06
S50M20P825  40.90 0.00 <784.1 0.00 43.00 -0.08 62.46 777 1305 41.59 -0.39 -7.78 -0.08
S50M20P800  33.50 0.00 <766.5 0.00 33.50 -0.11 51.02 195 1263 43.39 -0.32 -7.64 -0.11
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Derivatives Talk
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UNDERLYING Close  Chg %Chg _asUmsBoune

SET50 87356 1503  182% 30/04/2020
Symbol Setfle  Chg %Chg  Vol. 0] Ol Chg e —
S50J20 84590  -10  -13% 66 21 0 A4
et

S50K20 87170 B1  15% 30 130 15 noa
S50M20 873.20 155 18% 116,023 240,091 2,374
S50U20 867.40 5.6 18% 8,856 13,931 27
S50220 865.80 155 18% 2,542 5,881 -30
S50H21 86120 5.9 18% 1463 1577 162
SET50 Futures Long(Short) : dryoun a:au Long(Short) >

Long Short Net 2 5u 2 dlenw QTD g
aantiu 21683 19,035 2,648 6,555 24,440 -73,988 =
9T 42,800 45,037 -2,237 -4599  -8,602 140,898
sutan 64,456 64,867 411 -1956  -15,838  -66,910
A1 : deRee ASPS A1 : £e@aE ASPS
mamsnl Spread ru Auidiouin ASPS Model SET50 As:aum PER o)

IiLne Spread B3¢ina - B3eind

50120 S50K20 S50M20 S5ON20 $50Q20 S50U20 (irh) un 62E OA. 62E w.e, 62E wa. 62E U, 62E ne. 62E s.n. 62E
_ PER155 898 ' 870 857 843 830 789 748

29 .8, 28 wA. 29 0.8. AL 28 a.n. 29 n.g.
— 29 10.8.63 ru 28 w.A.63 U 29 0.8.63 U 30 nAb3 U 28 d.n.63 ru 29 ne.63 PER 16 996 899 885 871 857 815 73
S50K20  -1.60 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 -4.52 -4.37 PER18 1042 1011 995 979 964 916 869
S50U20 -6.88 -5.28 -5.56 541 -1.04

PER185 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

*suudgudnseaniiaulomasswine d.a. - a.a. 63 wihdy 0.5%
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(sssuideu 87.10 un/drynun /dno)
Tada chg (3a) Als AeTTNLTien+ Als &0
Futures LAsuAy (menu) VAT (uwm)  (menuw)gns = A
857.30 4.0 800 (186) 614 40
856.30 3.0 600 (186) 414 30 ) \
855.30 2.0 400 (186) 214 » Mean 19.56 A / \/M h
854.30 1.0 200 (186) 14 /'\/V \J—' N
853.30 0.0 0.0 (186) (186) 10 ~—
852.30 -1.0 (200) (186) (386) 0
B510 20 (400) (186) (586) 5gggerzupgzeeerEees
849.30 -4.0 (800) (186) (986) 2255 8538528538533 3
848.30 -5.0 (1,000) (186) (1,186)
Fan - fhedE ASPS a1 - Thailand Clearing House, £ei34e ASPS
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Derivatives Talk

Single Stock Futures

Long EAM20
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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 40.14 -0.11 40.33 7 575 4.77 21.74% 21.45 4.21 8.53%
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Historical Price FuorurisunanuuoD Stock Futures
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- . 39.49 05 500 9.56 490
000 39.39 0.4 400 9.56 390
B 39.29 0.3 300 9.56 290
2 39.19 0.2 200 9.56 190
10000 . 39.09 0.1 100 9.56 %
38.99 0.0 - 9.56 (10)
5000 10 38.89 -0.1 (100) 9.56 (110)
5 38.79 0.2 (200) 9.56 (210)
, . 38.69 0.3 (300) 9.56 (310)
& &8 8 8 & & 8 & 8 & 8 8 8§ 38.59 0.4 (400) 9.56 (410)
g & 88 & 8 &8 2 2 & 3 2 & & 38.49 -0.5 (500) 9.56 (510)
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Historical Return Technical Chart
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Derivatives Talk

Single Stock Futures

Long AAVYM20
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Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ql Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
AAVM20 1.73 -0.04 1.77 4563 7389 3492 4.66 -43.63% 55.07 0.48 -107.24%
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Historical Price FuorurisunanuuoD Stock Futures
400 —AAY ——AAVINZ0 TRANS 25 u“na\)nuswdaa
- chg (20) mls  msssuldoy  mis
snda future | _
- 2 IAaunustM  (Lhanu)  +VAT (un) (Lranu)ans
2.23 05 500 0.94 499
20 15 213 0.4 400 0.94 399
- 2.03 0.3 300 0.94 299
1 1.93 0.2 200 0.94 199
160 1.83 0.1 100 0.94 99
00 173 0.0 - 0.94 (1)
us 1.63 0.1 (100) 0.94 (101)
% 1.53 0.2 (200) 0.94 (201)
0 o 1.43 0.3 (300) 0.94 (301)
% % % % % % % % % % % % % 1.33 -0.4 (400) 0.94 (401)
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Historical Return Technical Chart
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Derivatives Talk
Tracking Performance

Unresalizesd Prolit on &peil 2020 - 307%
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i : Ehedse ASPS

Top 20 Most Active Volume

Top 20 Most Active Volume

Settle ~ ASP Theory ]
No. Future ) Basis ] Vol (@] Ol Change Lleverage Resistance  Support
Price Price
1 TRUEM20 3.27 0.01 3.27 7417 24061 -5651 4.77 3.28 3.14
2 JASM20 3.84 -0.08 3.93 7014 11526 1001 4.69 4.08 3.65
3 WHAM20 2.64 -0.04 2.68 4860 10714 -180 4.15 2.86 2.60
4 AAVM20 1.73 -0.04 1.77 4563 7389 3492 4.66 1.98 1.57
5 TMBM20X 0.92 0.00 0.92 3613 7026 -3148 3.16 0.98 0.90
6 IRPCM20 2.66 0.00 2.66 2863 7402 -1441 4.67 2.74 2.56
7 KCEM20 15.90 -0.10 16.03 2346 1717 390 2.77 16.73 15.06
8 VGIM20 8.29 -0.01 8.32 2005 47 -4 5.20 8.20 7.01
9 PTTM20 35.04 0.04 35.06 1871 5636 -204 4.49 37.39 34.90
10 STAM20 13.30 0.10 13.22 1622 1590 -191 4.57 13.45 11.79
11 THAIM20 6.27 -0.63 6.91 1596 1719 -329 5.19 7.41 5.77
12 APM20 4.65 -0.31 4.97 1504 3650 -1496 3.43 5.09 4.57
13 PLANBM20 4.70 -0.10 4.81 1500 1588 -500 3.72 4.94 4.07
14 CHGM20 2.41 -0.01 2.42 1500 1231 -1000 5.79 2.53 2.37
15 AOTM20 60.40 -0.10 60.61 1472 6068 90 4.26 63.75 57.89
16 PTTEPM20 83.65 -0.35 84.15 1172 2266 -301 3.15 85.69 78.88
17 BEMM20 9.30 0.10 9.14 1037 3823 488 4.57 9.87 8.84
18 ESSOM20 5.49 -0.06 5.56 1012 1112 -200 3.65 5.47 4.95
19 COM7M20 21.70 -0.10 21.84 1008 1036 -295 4.13 22.56 19.15
20 CPALLM20 70.40 0.65 68.74 954 2463 -162 8.58 70.54 64.66
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Derivatives Talk
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Gold Futures
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Derivatives Talk
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GOLD Technical: 37AM89A1 DALAIAINILTINWUITUN $1680 LATENWILLITanAL Wiun
T fluuriaiauenanasn 19 Momentum n3ausasias Alantandusialuszasdu aueh
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ASPS Gold Valuation Matrix (In8airu</nsogoouts)

dauan Dollar Index udvan >
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

;g\ 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
=) 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
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 160724 1578.79 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:n31w0 GFM20 - GFJ20

FX (uw/ USD)

32.00 32.25 32.50 32.75 33.00
1,600 24,337 24,527 24,717 24,907 25,097
1,620 24,641 24,834 25,026 25,219 25,411 | |
1,640 24,945 25,140 25,335 25,530 25,725 ' |
1,660 25,249 25,447 25,644 25,841 26,038 ' ") "
1,680 25,554 25,753 25,953 26,153 26,352
1,700 25,858 26,060 26,262 26,464 26,666

1,720 26,162 26,366 26,571 26,775 26,980 | _ I
1,740 26,466 26,673 26,880 27,087 27,293 .
1,760 26,771 26,980 27,189 27,398 27,607
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Derivatives Talk

unaonushagody Uunavnushegos
(Msssuitiou 490.10 un/dyrun /d10) (Msssuideu 98.10 uin/drdrul /g10)

saida Als AEssNLTian+ fls sada fils AEsTULTlaN+ A'ls

future  1l&suuiae (menu) VAT (um)  (u1enu)ans future  1l&aunilag (manu) VAT (uwm)  (nenu)and
26,450.00 250.0 12,500 (1,049) 11,451 26,430.00 250.0 2,500 (210) 2,290
26,400.00 200.0 10,000 (1,049) 8,951 26,380.00 200.0 2,000 (210) 1,790
26,350.00 150.0 7,500 (1,049) 6,451 26,330.00 150.0 1,500 (210) 1,290
26,300.00 100.0 5,000 (1,049) 3,951 26,280.00 100.0 1,000 (210) 790
26,250.00 50.0 2,500 (1,049) 1,451 26,230.00 50.0 500 (210) 290
26,200.00 0.0 - (1,049) (1,049) 26,180.00 0.0 - (210) (210)
26,150.00 -50.0 (2,500) (1,049) (3,549) 26,130.00 -50.0 (500) (210) (710)
26,100.00 -100.0 (5,000) (1,049) (6,049) 26,080.00 -100.0 (1,000) (210) (1,210)
26,050.00 -150.0 (7,500) (1,049) (8,549) 26,030.00 -150.0 (1,500) (210) (1,710)
26,000.00 -200.0 (10,000) (1,049) (11,049) 25,980.00 -200.0 (2,000) (210) (2,210)
25,950.00 -250.0 (12,500) (1,049) (13,549) 25,930.00 -250.0 (2,500) (210) (2,710)
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