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1.Application: ASP Smart
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All Futures Long(Shor’r) Position : Contract Accumulated Long(Shod)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 119,894 135,670 -15,776 -52,531 -69,732 -132,492
Foreign 64,894 68,321 -3,427 -11,296  -13,178 14,127
Retail 197,893 178,690 19,203 63,827 82,910 118,365

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 27,443 25,173 2,270 3,943 4,109 22,481
Foreign 51,472 50,194 1,278 -1,048 -4,309 -17,710
Retail 72,407 75,955 -3,548 -2,895 200 -4,771
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 78,342 98,644 -20,302 -568,210 -77,219 -158,950
Foreign 5,638 9,976 -4,338 -9,064 -4,341 44,386
Retail 106,602 81,962 24,640 67,274 81,560 114,564

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 13,443 11,423 2,020 -133 1,438 -747
Foreign 7,784 8,151 -367 -790 -3,953 -12,197
Retail 17,947 19,600 -1,653 923 2,515 12,944

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 90 204 -204 697 743 386 Derivaives T launadau
Foreign 1 27 -26 -27 -377 62 erivarives ieam — 5
9 UN3IASH
Retail 1,664 1,460 204 697 770 631
] . IAOANG N38s:555U 004132
Put Option Long(Short) Position : Contract Accumulated Long(Short) l
Us:ans saunonua, CISA, CFA 025917
Long Short Net 2 Days 1 Weeks 1 Months o
institution 623 472 151 304 614 120 udawsstu ogstins 019994
Foreign 1 13 -12 89 1141  -2,688 BIJBE WUMBSUD 064045
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Derivatives Talk

SET50 Overview
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SET50 Index Futures
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1.Application: ASP Smart

2Telegram: ASIAPLUS GROUP
(http://bitly/TeleAsiaplusgroup)
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 895.13 30.6645 16.5500
Call Option
Break Infrinsic Al-in- Theory Open Implied Effective Time
Premium  Chg Time Value Volume Delta
Even Value Premium ___Price Inferest Volatility Gearing  Decay
S50M20C900 25.10 400 >925.1 0.00 25.10 0.03 24.27 383 1453 26.31 0.47 16.75 0.03
S50M20C875  40.00 450 >915 20.13 19.87 0.02 37.28 358 1264 28.49 0.60 1351 0.02
S50M20C850 58.70 5.10 >0908.7 4513 13.57 0.02 53.86 276 1863 31.74 0.71 10.75 0.02
S50M20C825  77.10 3.10 >902.1 70.13 6.97 0.01 73.58 7 1135 31.34 0.80 9.28 0.01
S50M20C800 101.50 750 >9015 95.13 6.37 0.01 95.68 12 1232 34.26 0.86 7.60 0.01
Put Option
Break Infrinsic Al-in- Theory Open Implied Effective Time
Premium  Chg Time Value Volume Delta
Even Value Premium ___Price Inferest Volatility Gearing  Decay
S50M20P900  30.00 -4.00 <870 4.87 25.13 -0.03 30.69 183 1028 24.09 -0.53 -15.96 -0.03
S50M20P875  20.90 -3.70 <854.1 0.00 20.90 -0.05 18.71 762 2387 27.15 -0.39 -16.28 -0.05
S50M20P850  14.60 -2.00 <8354 0.00 14.60 -0.07 10.30 201 2279 30.04 -0.28 -16.28 -0.07
S50M20P825 9.50 -1.20 <8155 0.00 9.50 -0.09 5.03 158 1904 30.93 -0.19 -16.36 -0.09
S50M20P800 6.50 -0.50 <7935 0.00 6.50 -0.11 2.14 123 1944 33.96 -0.13  -16.14 -0.11
i  dheasy ASPS
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Derivatives Talk

mwsoumsBdouie SET50 Index
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a: SET50 Futures

UNDERLYING Close  Cha %Cha _asUmsBoune

SET50 895.13 6.60 0.74% 27/05/2020
Symbol Settle  Chg %Chg _ Vol. ol Ol Cha
S50J20 845.90 -110  -13% 66 21 0
S50K20 895.00 70  0.8% 25 18 0
S50M20 894.90 81  0.9% 137,395 240,507 -1,296
S50U20 888.70 79 0.9% 10,779 20,163 881
S50220 887.00 82  0.9% 1978 6,226 287
S50H21 882.90 81  0.9% 1137 2,432 -122
SET50 Futures Lona(Short) : &y &a:au Long(Short)

Long Short Net 2 4u 2 ddenv QTD
aonify 27,443 25173 2,270 3,943 4,067 -62,047
f9m @ 51472 50,194 1278 -1048  -14,362 154,025
satag 72,407 75,955 -3,548 -2,895 10,295 -91978
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SET50 As:@uen PER chos

Ihrne Spread Belna - B3elnd

$50)20 S50K20 S50M20 S50N20 $50Q20 S50U20
U 29 1.8.63 tu 28 w.n.63 ru 29 0.8.63 nu 30 nA.63 u 28 a.n.63 ru 29 n.e.b3

$50J20

S50K20 -1.60

S50M20 -1.32 0.28

S50N20 -1.47 0.13 -0.15

S50Q20 -5.84 -4.23 -4.52 -4.37

S50U20 -6.88 -5.28 -5.56 -5.41 -1.04

*Rundgudasiaanidaulomasewin f.e. - n.a. 63 Wiy 0.5%
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Fuorurisynanuuoo SET50 Futures

(im) u.A. 62E .. 62 .. 62E wa. 62E 0.8 62E ne. 62E s.A. 62E

PER155 698 870 857 843 830 789 748
PER 16 926 899 885 871 857 816 773
PER 165 955 927 912 898 883 840 797
PER 17 984 955 940 925 910 866 821
PER175 1,013 983 967 952 937 891 845
PER 18 1,042 101 995 979 964 916 869
PER 185 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

1 - fhease ASPS

S:0U Leverage voo SET50 Futures

Unavnushegios
(Fsssuitiou 87.10 uin/dryrun /o)

sania chg (3n) fi'ls AgTTuLTiEN+ fils

Futures LisuAu (20NU) VAT (un) (10 nu)gna
899.90 5.0 1,000 (186) 814
898.90 4.0 800 (186) 614
897.90 3.0 600 (186) 414
896.90 2.0 400 (186) 214
895.90 1.0 200 (186) 14
894.90 0.0 0.0 (186) (186)
893.90 -1.0 (200) (186) (386)
892.90 2.0 (400) (186) (586)
891.90 -3.0 (600) (186) (786)
890.90 -4.0 (800) (186) (986)
889.90 -5.0 (1,000) (186) (1,186)
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Single Stock Futures
Long BBLM20
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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
BBLM20 102.30 -0.20 97.84 679 1495 -136 5.03 50.24% 6.19 1.23 6.48%
i - Aeidse ASPS
Historical Price FhuoruriisunanuuoD Stock Futures
350 ——BBL ——BBLM20 BANK 140 u‘na\)r]uswaa'OEJ
a0o 20 chg (20) fls  fsssuidey  rils
T swla fuere _
250 /W// 100 INgUNUSIA  (nanu)  +VAT (Uin) (anu)ans
102.80 05 500 27.14 473
20 % 102.70 0.4 400 27.14 373
- . 102.60 03 300 27.14 273
102.50 0.2 200 27.14 173
00 p 102.40 01 100 27.14 73
102.30 0.0 - 27.14 @
% ® 102.20 0.1 (100) 27.14 (127)
0 0 102.10 -0.2 (200) 27.14 (227)
& & & & & § § &§ 88 & § & 8 102.00 -0.3 (300) 27.14 (327)
& s = &8 = & % & =z 8 = 2 & 101.90 0.4 (400) 27.14 (427)
101.80 -05 (500) 27.14 (527)
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Historical Return
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Technical Chart
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Derivatives Talk

Single Stock Futures
Long ADVANCM20
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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
ADVANCM20 _ 191.00 0.00 101.21 213 1347 28 7.56 9.95% 21.00 6.50 1.71%
1 : Eheaae ASPS
Historical Price Fuorurlsunanuueo Stock Futures
s ——ADVANG ——ADVANCIZO - ICT 250 Jnaonushgsios
” . chg (20) mls  fsssuiday s
symua future | _
W TN, e~ — T T ™ IfeunustmM  (1anu)  +VAT (Un) (xanu)ans
" A 191.50 05 500 32.39 468
. 150 191.40 0.4 400 32.39 368
191.30 03 300 32.39 268
1 0 191.20 02 200 32.39 168
13 E 19110 0.1 100 32.39 68
12 © 191.00 0.0 - 32.39 (32)
- m 19090 0.1 (100) 32.39 (132)
190.80 0.2 (200) 32.39 (232)
128 0
£ 8 ® ® ® § §8 & & = &8 &8 &8 190.70 0.3 (300) 32.39 (332)
o o o o o o o o o o o o o
& & 3 3 3 3 3 3 & 8 8§ 38 8 4 190.60 0.4 (400) 32.39 (432)
oo s s s R s s 190.50 0.5 (500) 32.39 (532)
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Historical Return Technical Chart
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Derivatives Talk

Tracking Performance

Weighted YTD 2020 Realized Profit

Unrealized Profit on May 2020 | 0.0%

Realized Profit on May 2020 - 30.0%
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Top 20 Most Active Volume

250%

300%

Settle ~ ASP Theory _
No. Future ) Basis ) Vol al Ol Change Lleverage Resistance  Support
Price Price
1 WHAM20 3.27 0.03 3.20 9382 9617 -1383 5.02 3.34 2.83
2 SIRIM20 0.82 0.00 0.82 7976 42037 3452 5.39 0.90 0.72
3 BEAUTYM20  1.87 -0.05 1.89 7936 4619 1683 2.41 1.96 1.76
4 STAM20 23.01 -0.39 23.13 5700 3405 -695 8.10 23.60 16.00
5 TRUEM20 3.72 0.02 3.70 3771 21381 2207 5.41 3.74 3.36
6 JASM20 3.78 0.00 3.78 3507 18406 -2501 4.52 3.80 3.68
7 LPNM20 4.61 -0.99 5.61 2850 401 -235 6.70 5.13 3.99
8 IRPCM20 2.84 0.00 2.84 2249 11276 190 4.98 3.02 2.76
9 AMATAM20 14.52 0.12 14.20 1215 2024 217 4.31 14.80 12.89
10 GUNKULM20 ~ 2.92 0.04 2.75 1039 4831 24 6.89 3.04 2.72
11 CPFM20 28.87 -0.13 28.70 909 4479 9% 4.77 29.59 28.09
12 TASCOM20 20.65 -0.05 20.72 905 1539 401 5.73 21.43 18.75
13 RSM20 11.50 -0.20 11.71 904 32457 -298 6.16 11.98 10.92
14 CPNM20 52.63 -0.37 53.06 840 961 700 4.13 54.75 47.59
15 KCEM20 19.89 -0.11 20.02 737 2430 320 3.46 19.89 16.55
16 BANPUM20 7.30 0.00 7.07 684 3118 21 2.87 7.93 6.38
17 AAVM20 1.83 -0.05 1.88 672 3914 434 4.95 1.87 1.73
18 PTTGCM20 44.55 -0.45 45.05 546 2371 -4 4.70 47.24 40.60
19 QHM20 2.17 -0.01 2.06 531 2762 -504 5.74 2.20 2.05
20 CKPM20 4.51 -0.01 4.51 524 2260 10 5.66 4.63 3.97
i : dheiAse ASPS
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Derivatives Talk

Gold Futures

PIAMEIAINAIAAVTTIHRAYL  TEUINNTRINLTUAARINQATZAL 1,700 WRHQY UAZAA
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Derivatives Talk

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
T:) 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
ég 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 (uw/ USD) E
31.50 31.75 32.00 32.25 32.50
1,600 23,957 24,147 24,337 24,527 24,717
1,630 24,406 24,599 24,793 24,987 25,181
1,660 24,855 25052 25249 25447 25,644
1,690 25304 25505 25,706 25907 26,107
1,720 25,753 25958 26,162 26,366 26,571
1,750 26,202 26,410 26,618 26,826 27,034
1,780 26,652 26,863 27,075 27,286 27,498
1,810 27,101 27,316 27,531 27,746 27,961 L
1,840 27,550 27,769 27,987 28,206 28,425
fian - fheddy ASPS 7 - fhedde ASPS
Fuorurilsunanuued Gold Futures Fuorurnisunanuuoo Mini Gold Futures
Unaonusiggod Unavnushegios
(Msssuitiau 490.10 un/drdrun/d10) (Fsssuidau 98.10 un/dryru/dno)
sanila i'ls AessuLlian+ i'ls Taila fi'ls AassuLlan+ fi'ls
future  vl&suuilas (1evu) VAT (1 w)  (11enu)dnd future  l@suuilag (11enu) VAT (uw)  (meanu)gnid
26,280.00 250.0 12,500 (1,049) 11,451 26,300.00 250.0 2,500 (210) 2,290
26,230.00 200.0 10,000 (1,049) 8,951 26,250.00 200.0 2,000 (210) 1,790
26,180.00 150.0 7,500 (1,049) 6,451 26,200.00 150.0 1,500 (210) 1,290
26,130.00 100.0 5,000 (1,049) 3,951 26,150.00 100.0 1,000 (210) 790
26,080.00 50.0 2,500 (1,049) 1,451 26,100.00 50.0 500 (210) 290
26,030.00 0.0 - (1,049) (1,049) 26,050.00 0.0 - (210) (210)
25,980.00 -50.0 (2,500) (1,049) (3,549) 26,000.00 -50.0 (500) (210) (710)
25,930.00 -100.0 (5,000) (1,049) (6,049) 25,950.00 -100.0 (1,000) (210) (1,210)
25,880.00 -150.0 (7,500) (1,049) (8,549) 25,900.00 -150.0 (1,500) (210) (1,710)
25,830.00 -200.0 (10,000) (1,049) (11,049) 25,850.00 -200.0 (2,000) (210) (2,210)
25,780.00 -250.0 (12,500) (1,049) (13,549) 25,800.00 -250.0 (2,500) (210) (2,710)
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