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Single Stock Futures: Zuvu Ao
AVANIIUUNTHSOIUA Long INTUCHMZ20 A 55.75 uan idarianlsi 58.25 uan nla: ® oUwalAgu: ASP Smart
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All Futures Long(Short) Position : Contract Accumulated Long(Short) .
Long Short Net 2 Days 1 Weeks 1 Months INAFANA NOSS=8SSU
Institution 168,076 191,874 -23,798 -27,868 -168,897 -324,510 .
Foreign 90,904 89,324 1,580 -11,485  -17,877 -24,424 Ljnﬁmsq;h[]qﬁgwugquﬂquma"mr!u la:nwinAtdA
Retail 263,039 240,821 22,218 39,353 186,774 348,934
lavn:IiguundInS1h: 004132
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 36,487 32,166 4,321 3,239 7.584 21,073 .
Foreign 59,747 66,952 -7.205 -22,429  -28,030 -29,253 Us:=3ns Smufnanua, CISA, CFA
Retail 90,335 87,451 2,884 19,190 20,446 8,180 i, o ?
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short) UnolﬂS']-hUVQUWUg"]Uﬂ"IUFIa']ﬂr!U liaaguinaLe
Long Short Net 2 Days 1 Weeks 1 Months 1avn:=109ulindIAST:K: 025917
Institution 112,425 140,559 -28,134 -34,507 -180,927 -358,427
Foreign 15,129 8,521 6,608 6,119 6,784 14,653
Retail 148,891 127,365 21,526 28,388 174,143 343,774
Metal Futures Long(Short) Position : Contract Accumulated Long(Short) udawsstu ueasuqns
Long Short Net 2 Days 1 Weeks 1 _Months LR Ta S x, L, =
Institution 18,066 18,169 “103 1,322 1,917 4,128 un:)|nsmho‘vvawugwumummmqu IazauInAUA
Foreign 16,028 13,851 2,177 4,825 3,369 -9,839 1avn:1I09ulndIAS:H: 019994
Retail 21,487 23,561 -2,074 -6,147 -5,286 5,711
Call Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2Days 1 Weeks 1 Months — - =
Institution 643 975 -332 -887 -1,284 -1,696 YIysey wunisuine
Foreign 1 5 -a -27 -97 124 - s o X . _
] BEEE e cen e ans P Und1AS1:KURIWUFIUAIUAAIANU aNWINATAIAY
Put Option Long(Short) Position : Contract Accumulated Long(Short) N:108UUNDIASY:A: 064045
Long Short Net 2 Days 1 Weeks 1 Months
Institution 504 902 -398 -506 -820 -2,142
Foreign 88 150 -62 -63 -106 -2,669 - =
Retail 2,175 1,777 398 418 881 2,228 sugss INAIUAS
= = o = o e "
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SET50 Overview

SET50 S50M20 S50U20

2l World Bank iﬁﬁmiﬂ%‘ummmidﬂmﬁuimmLﬁmgﬁ'a‘ll@ﬂLﬁfmﬁmm“umm:mu -
COVID-19 laeiA1m GDP Growth 63 2@slanuasa -5.0%YoY andnmaFALin 2.5% Huasy 960 960 955
doull 64 PIATIAENALNITENEFD 4.2%Y0Y daulneAIn GDP Growth 63 Azunsn - nuosu 975 975 970
5.0%YoY uaznduniLln 4.1%Yoy Wiluth desenadesluiudeidatanndn GDP

Growth TuthwaDifuada -5.7%Yoy uaznduandadinln 3.6%Yoy Wl us *nelAan10:ANaIAIWEYAUAILLULOUZY
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SET50 Index Mifiadusaust 13 1.p.63 annils 50% aurlaqui Expected PER 63 2041l nagnsnsgovIBs:nINAULIU 2 Bounny Ao
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Spread Trading: Spread 124414 $50U20-S50M20 11aq1iuag# -5.10 4a @< "
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SET50 Option: wuz1in9aLila Long S50M20P975 1 20 4 (SET50=975) 1111%11 Voursi

fnls?l 35 9@ (SET50=960) 4m Cut Loss 3 9AA1NY)1 T4 SET50 taziliugnu

Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 965.12 30.9496 17.9132

Call Option

Break Infrinsic All-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium Price Interest Volafility Gearing Decay
S50M20C950  33.00 0.00 > 983 15.12 17.88 0.02 25.79 234 1774 27.71 0.60 17.54 0.02
S50M20C925  49.60 -1.40 >9746 40.12 9.48 0.01 43.53 116 1332 26.57 0.75 14.67 0.01
S50M20C900  70.00 -1.20 >970 65.12 4.88 0.01 65.21 57 1913 33.52 0.81 11.21 0.01
S50M20C875  91.90 -1.00 >966.9 90.12 1.78 0.00 89.07 12 1064 36.70 0.86 9.04 0.00
S50M20C850 117.40 0.10 >967.4 115.12 2.28 0.00 113.78 39 1577 32.07 0.95 7.83 0.00
Put Option

Break Infrinsic All-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearinag __Decay
S50M20P950  18.30 -0.30 <9317 0.00 18.30 -0.03 12.04 599 922 27.65 -040 -20.56 -0.03
S50M20P925  11.40 -0.80 <9136 0.00 11.40 -0.05 4.78 378 854 28.76 -0.26 -21.34 -0.05
S50M20P900 7.50 -0.50 <8925 0.00 7.50 -0.08 1.47 308 1440 31.76 -0.17  -20.58 -0.08
S50M20P875 5.00 -0.10 <870 0.00 5.00 -0.10 0.33 277 3855 33.99 -0.11  -19.15 -0.10
S50M20P850 3.30 -0.30 <846.7 0.00 3.30 -0.12 0.05 358 2600 38.57 -0.08  -20.29 -0.12
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UNDERLYING Close  Cha %Cha _asUmsBoune

SET50 965.12  -0.25 -0.03% 08/06/2020

Symbol Settle  Chg %Cha  Vol. ol Ol Cha
S50J20 84590  -110  -13% 66 21 0
S50K20 895.00 32 0.4% 71 97 0
S50M20 963.70 15  0.2% 159,440 206,753  -1577
S50U20 958.80 19  02% 21244 24,180 557
S50220 957.00 16 0.2% 3,460 6,808 146
S50H21 953.00 18 0.2% 2,359 3,233 199

SET50 Futures Lona(Short) : &ryoun

a:au Long(Short)

Long Short Net 2 Ju 2 dlenvi QTD
aaniiu 36,487 32,166 4,321 3,239 1,445 -67,097
ANG 59,747 66,952 -7,205 -22,429 -15,051 207,590
sutag 90,335 87,451 2,884 19,190 3,606 -140,493

ANN: @189N1A9E LA, e AR
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Ihrne Spread B3elna - B3eing

S$5020 S50K20 S50M20 S50N20 $50Q20 $50U20

29 10.8.63 U 28 wn.63 U 29 0.8.63 U 30Nn.A.63 U 28 @.n.63 ru 29 n.e.63

$50J20

S50K20 -1.60

S50M20 -1.32 0.28

S50N20 -147 0.13 -0.15

$50Q20 -5.84 -4.23 -4.52 -4.37

S50U20 -6.88 -5.28 -5.56 -541 -1.04

*Rundgrudeseanidauloinasswie 9.0, - .8, 63 wihdy 0.5%

AN @189N1A9E LA, 1oiTe NAR

(i) uA. 62E 0.A. 62E w.8. 62E wn. 62E 08. 62E ne. 62E s.A. 62E
PER 155 898 T 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773
PER165 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 1,011 995 979 964 916 869
PER185 1,071 1,038 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,050 1,034 1,017 967 918

AN @89S LA, 1oide AR

S:AU Leverage vou SET50 Futures

AudrunnlsvIANUVeY SET50 Futures
Unavnushagos
(Fsssuiday 87.10 un/drynu1/d1o)

PRGRIL chg (3n) i'ls AgsTULHEN+ i'ls

Futures LAy (0NU) VAT (1)  (0anu)gna
968.70 5.0 1,000 (186) 814
967.70 4.0 800 (186) 614
966.70 3.0 600 (186) 414
965.70 2.0 400 (186) 214
964.70 1.0 200 (186) 14
963.70 0.0 0.0 (186) (186)
962.70 -1.0 (200) (186) (386)
961.70 2.0 (400) (186) (586)
960.70 -3.0 (600) (186) (786)
959.70 -4.0 (800) (186) (986)
958.70 -5.0 (1,000) (186) (1,186)
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Single Stock Futures
Long TPIPLM20

dheAduaanisaiinlsitees TPIPL anaafies 11%Yoy Fedwasadliann
U 1snanaRAAesaRaUNAY  28%  ANNNANTZNLIANNNNITZARFINIG
VAT A wignamuedatgsialseliiniinishnns Boiler sian 3 gnludlil doe
innanAn iy IS dvEnmannty wenani 99A11aq1UEl Laggard

Neaugalunguianniess1s Upside an Fair Value 4999 60%

AAUNINNINNATA URIANNWNALRAN Sideway NIAL 1.17-1.27 LN (TN
&ryoyroadieuan a1nnne Breakout wuasnudunnle wiandeduuviafiauden
Wnwieaaeny Wudyyrumaneiia lanaiuse

nagnsnisainu

wuzinlfsaidla Long TPIPLM20 %1 1.29 uw wwinnnls 1.37 U wae Cut Loss

0.04 UMMIINNU

Research Division

Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future ) Basis i Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
TPIPLM20 1.29 0.00 1.29 3130 5974 2870 4.85 55.05% 20.01 0.56 -11.27%
N ANENNUASE LA, Ll AR
Historical Price AudrunilsvaAnuvey Stock Futures
10000 —TAPL —TPIPLM20 CONMAT 5 Unavnushegios
2000 - chg (20) fls  Asssuilau s
sda future _
8000 INguNUs1M_ (onanu)  +VAT (Un) (anu)ans
7000 1.79 05 500 0.82 499
6000 1.69 0.4 400 0.82 399
5000 1.59 0.3 300 0.82 299
. 1.49 0.2 200 0.82 199
-, 1.39 0.1 100 0.82 99
S 1.29 0.0 - 0.82 I6)
2000 1.19 0.1 (100) 0.82 (101)
1000 1.09 0.2 (200) 0.82 (201)
o1 0.99 0.3 (300) 0.82 (301)
& & § § § & § & & & & &§ &8 0.89 0.4 (400) 0.82 (401)
g§ T 2 &% & 5 & = € & & & 8 0.79 -0.5 (500) 0.82 (501)
= o = o A oo = o
NUN: ANENIUIRE LA, LALTE WAR NUN: ANENTUIRE LA, LALTE WAR
Historical Return Technical Chart
—__H“——-__ 180

SET50 INDEX.

CONMAT

B e —

TPRIPL

-15% -10% % 0% 5% 10% 15% 20%

N @189NUASE UA. 1oLTE NAR AN A189NUASE UA. 10LTE WAR
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Single Stock Futures

Long INTUCHM20

@adinnah Usuanrinlell 2563 uaz 2564 89 15.1% WA 11.6% WASILIAIYUEG
n31A1m293 ADVANC azviaulilusanduunnudn luszovdnlidsviiiug az
Wudasnasiiuifaalsslogiamnu 56 uazdifldnoyrunnain THCOM NiE

Uszpaaials Inadsziiu FV@e3 199 70 um Upside 519 20%

AIUNTNNNNATIA 1A Breakout LYW EMA 200 SUAUNINAIRINAAFLTLI0

W1 10 U NNV AN A89IN DIUENA TR LI aIN11NG WAnNg

o o

Hpdapamilaidis EMA 200 Suls wiansiavindaumae Higher Low
nagnsn1sainu

AeAwuzin liraia Long INTUCHM20 %1 55.75 u1n wl1vinnnlsh 58.25 1n

Az Cut Loss 1.25 UNNANNU

Research Division

Future Underlying
Seftle ~ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Leverage | Upside PER 63F PBV 43F
Price Price 63F
INTUCHM20 _ 56.50 -0.25 56.79 99 773 2 7.39 23.35% 17.81 4.21 7.83%
ANN: @189N1A9E LA, e AR
Historical Price muorun’ﬂsvmr]uva\l Stock Futures
185 =INTUCH ——INTUCHNM20 ict 0 unavnusagsios
chg (@0) Mls  Asssultsu fls
10 0 syua futore _ _
INsunustiM  (anu)  +VAT (un) (vanu)ans
s " 57.00 05 500 8.75 491
56.90 0.4 400 8.75 391
0 0 56.80 03 300 8.75 201
56.70 0.2 200 8.75 101
15 20 56.60 0.1 100 8.75 91
56.50 0.0 . 8.75 (9)
10 0 56.40 0.1 (100) 8.75 (109)
56.30 02 (200) 8.75 (209)
e & & = 8 = 8 8 &8 = =8 s =8 ° 56.20 0.3 (300) 8.75 (309)
¢ ¢ €& § § g & & & ¥ 4 4 d 56.10 0.4 (400) 8.75 (409)
g ¢ g 8 2 € 8 8§ 8 &8 8 & 8
& = 2 & & &5 & = 2 & & & & 56.00 05 (500) 8.75 (509)

NN @189NUASE UA. 1eLTe NAR

Historical Return

AN A189NUASE LA, 1eLTe WAR

Technical Chart

SETS0 INDEX

G

INTUCH

-12%  -10% 2% % 4% % 0% 2% 4% 8% 8% 10%

N @189NUASE UA. 1oLTE NAR
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Tracking Performance

Unrealized Profit on June 2020

Realized Profit on June 2020

Weighted YTD 2020 Realized Profit

Research Division

o o o - - - s -
flan: @913 Ua. e wea
Top 20 Most Active Volume
Settle ~ ASP Theory _
No. Future . Basis . Vol al Ol Change leverage Resistance  Support
Price Price
1 JASM20 4.05 -0.01 4.06 19822 17919 -13608 4.86 4.14 3.79
2 IRPCM20 3.00 0.00 3.00 10503 17500 5990 5.26 3.03 2.86
3 TRUEM20 3.98 0.00 3.98 8634 15127 -1044 5.82 4.14 3.58
4 TMBM20X 1.24 -0.01 1.24 8372 4176 -860 4.30 131 1.07
5 VGIM20 7.75 0.00 7.76 4500 536 -1500 4.86 8.06 7.63
6 SIRIM20 0.92 0.01 0.91 3828 25216 -3550 5.99 0.93 0.79
7 ESSOM20 7.70 -0.10 7.81 3593 692 -1332 5.13 8.05 6.08
8 QHM20 2.36 0.02 2.22 3193 2141 -1014 6.16 2.36 2.13
9 SM20 1.84 0.00 1.80 3000 204 -2000 5.38 1.91 1.73
10 GUNKULM20  2.84 0.00 2.71 2796 3023 200 6.79 2.84 2.65
11 TUM20 13.65 0.05 13.61 2245 3853 -894 5.59 13.90 12.98
12 MINTM20 23.00 -0.10 22.68 2179 3056 897 3.04 23.80 18.84
13 KCEM20 19.78 0.28 19.51 1997 1574 -674 3.38 20.84 18.01
14 AAVM20 2.18 -0.12 2.30 1738 3077 536 6.05 2.25 1.85
15 HMPROM20 15.55 0.05 15.51 1702 379 -1200 4.80 15.58 14.57
16 CHGM20 2.56 -0.02 2.56 1503 2735 1500 6.17 2.64 2,52
17 WHAM20 3.30 -0.04 3.30 1341 5574 -1154 5.17 3.46 3.05
18 STAM20 26.02 0.02 25.74 1243 4873 -639 9.00 30.68 21.30
19 PTTGCM20 51.00 -0.25 51.29 1203 1293 -1054 5.35 52.60 44.27
20 TOPM20 48.75 -0.25 49.03 1100 1322 467 4.43 49.52 45.02
O ASIAPLUS
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Gold Futures
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Research Division

Gold Futures

FUTURES Last Chg  %Chg Vol. ol Ol Chg
GFM20 25,320 30 0.12 191 710 0
GFQ20 25,390 50 0.20 122 345 -27
GFV20 25,370 -40 0.16 55 189 14

Mini Gold Futures

Last Chg  %Chg Vol. ol Ol Chg

GF10M20 25,330 30 0.16 5839 9,407 -306
GF10Q20 25,400 50 0.20 1,903 9,935 =
GF10v20 25,480 60 0.24 1,164 4,182 106

KU1gIKR : s1AUAVOY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. na:Usuiru
nssovrgfinvulugodioan 19.30-22.30 u.
AU : @NedUBJY va.loide wad

O ASIAPLUS

Securities



MARKET TALK

nagnsnisavnu

Research Division

ASPS Gold Valuation Matrix (InSryd/nsogooud)

aaum Dollar Index udiva >
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
e 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
$ 49 161482 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 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
L | 738 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
nasidJassnpnavAlAiduuin Spread s:197 GFM20 - GFJ20
—_ FX (uaw/ USD) -]
()
= 31.00 31.25 31.50 31.75 32.00
5 1,600 23,576 23,766 23,957 24,147 24,337
8 1,630 24,018 24,212 24,406 24,599 24,793
D |
— 1,660 24,460 24,658 24,855 25,052 25,249 - _
=
< 1,690 24,902 25,103 25,304 25,505 25,706 - -
% 1,720 25,345 25,549 25,753 25,958 26,162
c
e 1,750 25,787 25,995 26,202 26,410 26,618 '
5 1,780 26,229 26,440 26,652 26,863 27,075
8 1,810 26,671 26,886 27,101 27,316 27,531
1,840 27,113 27,331 27,550 27,769 27,987 S o—— e E E— = -
N A29N139E LA, 1eLde nad N ANe9NUANE LA, LTy nad
AudrunnlsviAnuveu Gold Futures AuorunnlsvaAnuvay Mini Gold Futures
Unaonushagos Unaonushegios
(Fsssuitiau 490.10 un/drynun /o) (Msssuideu 98.10 un/ardrun/dno)
s7aila Ai'ls AgITuLTiaN+ il s7a1ila i'ls AnTINLTiau+ i'ls
future Llaauunilag (210N u) VAT (1)  (21anu)dgnd future wdsuuilas (210N u) VAT (1)  (11enu)gnd
25,570.00 250.0 12,500 (1,049) 11,451 25,580.00 250.0 2,500 (210) 2,290
25,520.00 200.0 10,000 (1,049) 8,951 25,530.00 200.0 2,000 (210) 1,790
25,470.00 150.0 7,500 (1,049) 6,451 25,480.00 150.0 1,500 (210) 1,290
25,420.00 100.0 5,000 (1,049) 3,951 25,430.00 100.0 1,000 (210) 790
25,370.00 50.0 2,500 (1,049) 1,451 25,380.00 50.0 500 (210) 290
25,320.00 0.0 - (1,049) (1,049) 25,330.00 0.0 = (210) (210)
25,270.00 -50.0 (2,500) (1,049) (3,549) 25,280.00 -50.0 (500) (210) (710)
25,220.00 -100.0 (5,000) (1,049) (6,049) 25,230.00 -100.0 (1,000) (210) (1,210)
25,170.00 -150.0 (7,500) (1,049) (8,549) 25,180.00 -150.0 (1,500) (210) (1,710)
25,120.00 -200.0 (10,000) (1,049) (11,049) 25,130.00 -200.0 (2,000) (210) (2,210)
25,070.00 -250.0 (12,500) (1,049) (13,549) 25,080.00 -250.0 (2,500) (210) (2,710)

N A189N1ASE UA. 10ide NAR

AN A189NUASE UA. 10LTE AR
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