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Gold Futures:
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All Futures Long(Shor’r) Position : Contract Accumulated Long(Shorf)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 66,214 79,351 -13,137 -12,821 6,864 4,873
Foreign 75,400 60,483 14,917 10,199 36,569 87,623
Retail 131,397 133,177 -1,780 2,622 -43,433 -92,496

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 19,487 23,106 -3,619 -1,312 14,936 26,862
Foreign 45,419 42,299 3,120 3,451 6,756 1,634
Retail 65,307 64,808 499 -2,139  -21,692 -28,496

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Shor‘r)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 41,216 51,295 -10,079 -12,831  -12,915 -23,743
Foreign 26,082 13,593 12,489 9,213 34,831 95,664
Retail 53,273 55,683 -2,410 3,618 -21,916 -71,921

Metal Futures Long(Short) Position : Contract

Accumulated Long(Shor)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 2,310 2,139 171 -922 -1,388 -3,334
Foreign 3,899 4,591 -692 -2,465 -5,018 -9,642
Retail 9,364 8,843 521 3,387 6,406 12,976

Call Option Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 139 18 121 177 362 467 Derivati T lagn:iuau
Foreign 1 2 -1 256 -969 -540 erivatives feam UNaIASTEH
Retail 782 903 -121 -177 -10 -54
INOANG N35s:555U 004132
Put Option Long(Short) Position : Contract Accumulated Long(Short) UsAnE Saufionua, CISA, CFA 025917
Long Short Net 2 Days 1 Weeks 1 Months uoawsstu UoesSisns 019994
Institution 53 160 -107 -263 -523 -122 R _
) BICYBE WUNMSUNND 064045
Foreign 1 63 -62 -1,091 -2,230 -2,517 . = S .
) . sUgss INaluas WBoBUN3IASEA
Retail 1,541 1,435 106 254 1,601 2,797
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Derivatives Talk

SET50 Overview
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SET50 Index Futures
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SET50 Index 867.36 30.4809 22.2972
Call Option
. Break Infrinsic . All-in- Theory Open Implied Effective Time
Premium  Chg Time Value Volume Delta
Even Value Premium Price Inferest Volatility Gearing Decay
S50M20C900  20.00 -3.00 >920 0.00 20.00 0.06 58.37 173 1379 27.94 0.36 15.50 0.06
S50M20C875  29.20 -3.30 >904.2 0.00 29.20 0.04 68.57 123 885 2751 0.47 13.89 0.04
S50M20C850  42.00 -5.00 >892 17.36 24.64 0.03 80.09 54 2239 30.43 0.58 11.92 0.03
S50M20C825  63.60 -380 >8886 42.36 21.24 0.02 92.97 9 1220 31.71 0.68 9.22 0.02
S50M20C800  80.00 -260 >880 67.36 12.64 0.01 107.26 7 1252 33.44 0.76 8.19 0.01
Put Option
Break Infrinsic All-in- Theory Open Implied Effective Time
Premium Chg Time Value Volume Delia
Even Value Premium Price Inferest Volatility Gearing Decay
S50M20P900  55.30 0.30 <8447 3264 22.66 -0.03 94.31 16 800 28.87 -0.64 -10.35 -0.03
S50M20P875  41.50 0.80 <8335 7.64 33.86 -0.04 79.52 52 517 27.75 -0.54 -11.39 -0.04
S50M20P850  28.60 -0.60 <8214 0.00 28.60 -0.05 66.06 68 1450 29.51 -042 -12.34 -0.05
S50M20P825  22.00 -0.10 <803 0.00 22.00 -0.07 53.96 107 1591 31.69 -0.32 -12.06 -0.07
S50M20P800  16.30 -0.60 <783.7 0.00 16.30 -0.10 43.26 346 1707 34.63 -0.25 -12.08 -0.10
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UNDERLYING Close  Chg %Cha asUmsBoune
SET50 867.36 -5.24 -0.60% 13/05/2020
Symbol Settle  Chg %Cha Vol ol Ol Chg 200000
$50J20 845.90 -110  -13% 66 1 0 150000
S50K20 864.90 51 -0.6% 14 125 -9 100000
S50M20 863.60 -40  -0.5% 119,610 255,120 3,849 50000
S50U20 857.00 -42  -0.5% 8,238 17,086 -82 )
$50220 856.00 -39  -05% 1481 5,726 -42
S50H21 85190 -3.2  -0.4% 867 1729 18 -50000
- — -100000
SET50 Futures Lona(Short) : drucun a:au _Long(Short) % 8 8 8 8 8 8 8 8 8 8 8 8]
Long Short Net 2 4u 2 ddenv QTD %:l EI: EI: _-‘Ei EJ EJ g g _‘éITI’ ;C;L ;‘EL ;C} c;:"
oty 19,487 23,106 -3,619 -1,312 18,414 -73,988 A S B T T B I - R -t
F19T A 45419 42,299 3,120 3,451  -3,348 140,898
atan 65,307 64,808 499 -2,39  -15,066  -66,910
i - dheAdE ASPS i - dheddE ASPS
mamsnu Spread ru duidioumin ASPS Model SET50 Nis:duF PER o)
Ihrne Spread Belna - B3eind
50120 $50K20 S50M20 S50N20 $50Q20 50020 (im) u.A. 62E ’LTI.FL 62 w.8. 62E wn. 62E D&, 62E ne. 62E sA. 62E
U 29 .8.63 0u 28 w63 tu 29 0.8.63 u30NnAé3 u 28863 cu 29 nebl PER155 898 810 sor 843 830 re9 r48
50720 PER 16 926 899 885 871 857 815 773
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 1,013 983 967 952 937 891 845
S50Q20 5.84 423 -4.52 -4.37 PER18 1042 101 995 979 964 916 869
SO0UZ0 088 528 556 54l 104 PER185 1071 1030 1023 1007 990 9042 893
*Rundgudasiaanidaulomasewin f.e. - n.a. 63 Wiy 0.5% PER 19 1.100 1067 1050 1034 1017 967 918
fian - fheddy ASPS 7 - fheddy ASPS
Fuorurlsunanuuoo SET50 Futures s:AU Leverage vov SET50 Futures
Unavnushegios .
(Fsssuitiou 87.10 uin/dryrun /o)
7aila chg (3@) fi'ls ANEITULH e+ fi'ls 80
Futures LisuAu (20NU) VAT (un) (10 nu)gna a0 A
868.60 5.0 1,000 (186) 814 Current 22.06 —A
867.60 4.0 800 (186) 614 40
866.60 3.0 600 (186) 414 30 ) \
865.60 2.0 400 (186) 214 . Mean 19.56 A / \A\k h
864.60 1.0 200 (186) 14 N L/"" o
863.60 0.0 0.0 (186) (186) 10 ~
862.60 -1.0 (200) (186) (386) 0
861.60 -2.0 (400) (186) (586) S 2828 S8 ES5ccocbs555805 5 5
860.60 3.0 (600) (186) (786) SgségSggasgacsgacgys
859.60 -4.0 (800) (186) (986) 2285238528588 :8832385
858.60 -5.0 (1,000) (186) (1,186)
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Single Stock Futures
Long ESSOM20

dedrsaniazliauaniunszuaiuninigaatadenatulunateiiuil vyl Demand nnsld

v ' ¥
o o a =<

wniungeniaziduuonsefianiedininau uanainfuuliinsanidulunaiatanGui
© A e 4oy a o o -
et vsatiamaianminsdauiallinqamigalumen §.0.63 AzanANANIR9NITTA

Stock Loss lugasiwasrasiluaziduuansafirnianatsznaunissiaws 2Q63 sl

AUNNNWATA 318 60 WM Wndesalungay Uptrend Channel lagiangavinansmuznig
Throw Back s madauuuisinwind 5.45 um wintiulaaziunisan Low 2w lesia

. A a & o .
dyonsuanmamnaiia dlanatuliveaaunsauuui 6.25 uwla uszazdald

nagnsMsaonu

An"Uz Long ESSOM20 1 5.50 U 1faqiiudninls 6.5% wuziinne whvinrinlsi 6 uwm uaz 1
Bl Stop Profit 71714

Future Underlying
Settle _ ASP Theory . EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
ESSOM20 5.60 -0.10 5.71 732 575 -215 3.75
i : dhesy ASPS
Historical Price Fuorurhlsunanuueo Stock Futures
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200 s 5.90 03 300 2.16 298
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200 5.60 0.0 . 2.16 )
5.50 0.1 (100) 2.16 (102)
b 5.40 0.2 (200) 2.16 (202)
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Single Stock Futures
Short AAVM20
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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
AAVM20 1.67 -0.03 1.70 182 8267 59 4.47 -41.31% 52.89 0.46 -107.24%
fian - fheddy ASPS
Historical Price Fuorurhlsunanuueo Stock Futures
400 —AAY ——AAVMZ0 TRANS 25 LTF‘IE‘IDQUSWEJEJOEJ
chg (80) 1Ray s AsssuIday s
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0 1 H 17 -0.20 (200) 0.94 (201)
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Derivatives Talk

Tracking Performance

Weighted YTD 2020 Realized Profit

Unrealized Profit on May 2020 I 6.6%

Realized Profit on May 2020 - 232%
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Top 20 Most Active Volume

250%

300%

Top 20 Most Active Volume

Settle _ ASP Theory )
No. Future ) Basis ) Vol Ol Ol Change Lleverage Resistance  Support
Price Price
1 PRMM20 6.10 -0.40 6.38 10018 17135 -4999 4.62 6.85 6.05
2 BANPUM20 6.54 -0.01 6.32 8779 6708 -4140 2.57 6.38 5.77
3 TRUEM20 3.22 0.00 3.23 7803 16893 -2005 4.71 3.28 3.18
4 WHAM20 2.87 0.01 2.82 5199 10455 1975 4.43 2.89 2.69
5 IRPCM20 2.88 0.00 2.88 3996 10750 -1097 5.05 2.85 2.63
6 STAM20 15.30 -0.30 15.30 3137 2106 -96 5.40 14.66 12.55
7 TMBM20X 0.93 0.00 0.92 2654 7544 -2537 3.20 0.95 0.92
8 KCEM20 16.53 0.03 16.53 2622 1197 187 2.86 17.46 15.59
9 BLANDM20 1.09 0.01 1.08 1789 11368 1293 4.74 1.09 1.05
10 SIRIM20 0.74 -0.01 0.75 1737 38589 1430 4.93 0.77 0.72
11 HMPROM20  14.00 0.00 14.02 1675 1204 -442 4.33 14.20 13.36
12 JASM20 3.80 -0.10 3.91 1503 15478 1499 4.67 4.12 3.73
13 TKNM20 7.50 -0.55 8.06 1502 2063 1500 4.71 7.69 6.89
14 CPALLM20 71.60 -0.15 70.75 1499 2950 622 8.82 74.29 67.30
15 CBGM20 85.88 -0.37 86.39 1391 2759 -1202 4.83 85.68 76.48
16 PSLM20 3.27 -0.07 3.35 1100 2593 -1047 2.84 3.71 2.92
17 VGIM20 8.48 0.13 8.36 1023 46 -1001 5.23 8.74 7.52
18 APM20 4.77 0.07 4.32 1022 1834 -1015 3.25 4.98 4.65
19 AMATAM20 12.58 -0.12 12.49 1021 1594 -596 3.80 12.73 11.90
20 GUNKULM20  2.70 -0.08 2.65 1009 2280 -1000 6.65 2.72 2.51
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Gold Futures
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) - n:ll , X o - o o FUTURES Last Chg  %Chg Vol. Ol Ol Chg
wdueuuaziau@eslutomnas wananinadawedayaiasegiaasanigneauua Tag G0 a0 s0 0% 16 &6 6
. . ¥ i ind . GFQ20 26,200 160 0.61 13 323 7
ATsIANENAS (PPI) thau e, Asassialiasanien d.a. dawdluladeliiianisdnae e e 0w
nesA g urdunindilaanis avieuldainnesu SPDR ull finsseaufunainisie
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=~ S NQRANAT s @A A o a9 |ASA B . X, Las Chg  %Ch Vo Ol Oich
ArnunslamefaATgiagiAtyeaniy tiun Aueuiaesuadannisdneny, sansn e s o0l oty
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ASPS Gold Valuation Matrix (InSairy</nsosoouts)

aauan 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
9) 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
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
msiJaosimnoorikiduuin Spread s GFM20 - GFJ20
—_ FX (uan/ USD) E
(0]
= 32.00 32.25 32.50 32.75 33.00
5 1,600 24,337 24,527 24,717 24,907 25,097
9) 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
S 1680 25554 25753 25953 26,153 26,352
c
& 1,700 25,858 26,060 26,262 26,464 26,666
S 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
fian - fheddy ASPS 7 - fhedde ASPS
Fuorurilsunanuued Gold Futures Fuorurnisunanuuoo Mini Gold Futures
unaonusigeios unavnushggod
(Asssuiday 490.10 un/&ryru/d1o) (Fsssuidau 98.10 un/dryru1/dno)
Tania i'ls AgsuLiieu+ i'ls seila fi'ls AsssuLilan+ i'ls
future Lasunilav (21aNu) VAT (1)  (menu)gnd future wasunilas (219Nu) VAT (1)  (anenu)gnd
26,470.00 250.0 12,500 (1,049) 11,451 26,460.00 250.0 2,500 (210) 2,290
26,420.00 200.0 10,000 (1,049) 8,951 26,410.00 200.0 2,000 (210) 1,790
26,370.00 150.0 7,500 (1,049) 6,451 26,360.00 150.0 1,500 (210) 1,290
26,320.00 100.0 5,000 (1,049) 3,951 26,310.00 100.0 1,000 (210) 790
26,270.00 50.0 2,500 (1,049) 1,451 26,260.00 50.0 500 (210) 290
26,220.00 0.0 - (1,049) (1,049) 26,210.00 0.0 - (210) (210)
26,170.00 -50.0 (2,500) (1,049) (3,549) 26,160.00 -50.0 (500) (210) (710)
26,120.00 -100.0 (5,000) (1,049) (6,049) 26,110.00 -100.0 (1,000) (210) (1,210)
26,070.00 -150.0 (7,500) (1,049) (8,549) 26,060.00 -150.0 (1,500) (210) (1,710)
26,020.00 -200.0 (10,000) (1,049) (11,049) 26,010.00 -200.0 (2,000) (210) (2,210)
25,970.00 -250.0 (12,500) (1,049) (13,549) 25,960.00 -250.0 (2,500) (210) (2,710)

inn : fne3se ASPS

inn : £hedde ASPS
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