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SET50 Futures:
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Single Stock Futures: Zuvu Ao
anqu: Long INTUCHM20 nu 55.70 uan Juuinils 5.5% liuzuafiosa 10ana ® weUwaindu: ASP Smart
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Gold Futures:
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. T usennannswe 1018 waa
aniu=voyunavnu
All Futures Long(Short) Position : Contract Accumulated Long(Short) g =
Long Short Net 2Days 1 Weeks 1 Months INAANA NOSS:8SSU
Institution 188,514 170,661 17,853 111,638 105,365 -194,207 e - N B
Foreign 81,013 86,518 -5,505 -10,237 -13,566 -41,301 UnOIF]S']:Hljvvﬂwugﬁuﬂ']uma'mqu lla:NnwinAuA
Retail 246,008 258,356 -12,348 -101,401  -91,799 235,508 A .
lavn:z10guundinsi:zk: 004132
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 37,185 31,377 5,808 12,856 -6,360 -2,837 N P
Foreign 60,079 69,188 -9,109 -13,420 -6,106 -25,978 Us:a@ns saunvnua, CISA, CFA
Retail 84,483 81,182 3,301 564 12,466 28,815 - e 57 o o _
UﬂOIﬂS’lZKUVVUWUg']Uﬂ"IUFla'lﬂrlu na=niuinAun
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short) P, "
Long Short Net 2 Days 1 Weeks 1 Months lavn=IuguUNdIAS1=h: 025917
Institution 139,682 125,789 13,893 100,040 115,686 -194,639
Foreign 12,129 11,022 1,107 1,013 -9,381 -12,728
Retail 141,872 156,872 -15,000 -101,053  -106,305 207,367 usawssnu UefJgUU'nS
Metal Futures Long(Short) Position : Contract Accumulated Long(Short) Una1ns:-KUdeWUTIUGNURa AN IazduinAdn
Long Short Net 2 Days 1 Weeks 1 Months = '
Institution 10,080 12,305 -2,225 -2,407 215 1,804 1avn=1I09ulindins :K: 019994
Foreign 8,805 6,308 2,497 2,170 1,921 -2,186
Retail 15,676 15,048 -272 237 -2,136 382
Call Option Long(Short) Position : Contract Accumulated Long(Short) U’lfyl?ﬂ Wun’lSU’IﬁO
Long Short Net 2 Days 1 Weeks 1 Months
institution 238 S5 318 L sl UndiIAs1:AJRYEWUZIUATURAIANU Ia:NWINATAIAV
Foreign 2 40 -38 -37 -63 -263 N
Retail 3,475 3,124 351 911 1,982 4,209 n:109ulindIns1:H: 064045
Put Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months _ _
Institution 113 442 -329 -623 -1,001 -2,762 SuU¥ss INAIUNS
Foreign 1 1 o -167 -391 -2,852 . 3
Retail 2,165 1,836 329 792 1,294 3,127 WBouUNIIASI=K
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SET50 Overview
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SET50 Index Futures
Direction Trading: Luz1Daan Uz Long S50M20 1)1 908 4m T9inls 4 qm 1

o 0w d y -
il 920 4 uazli Stop profit ivw

Spread Trading: Spread 7¢11914 S50U20-S50M20 ﬂmﬁu@aﬂ“ﬁ' -4.90 9m R
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 909.52 31.3381 36.3075
Call Option
. Break Intrinsic . All-in- Theory Open Implied Effective Time
Premium Chg Time Value Volume Delta
Even Valve Premium Price Interest Volatility Gearing Decay
S50M20C950 8.10 2.90 >958.1 0.00 8.10 0.05 4.10 1048 2301 33.22 0.25 28.21 0.05
S50M20C925 16.40 4.40 >941.4 0.00 16.40 0.04 10.44 756 1819 33.43 0.40 22.39 0.04
S50M20C900 30.50 8.50 >930.5 9.52 20.98 0.02 22.00 222 1977 34.64 0.58 17.17 0.02
S50M20C875 47.50 11.50 =>9225 34.52 12.98 0.01 39.22 43 1100 38.60 0.72 13.72 0.01
S50M20C850 69.00 14.00 >919 59.52 9.48 0.01 60.79 514 1485 42.42 0.82 10.80 0.01
Put Option
. Break Intrinsic . All-in- Theory Open Implied Effective Time
Premium Chg Time Value Volume Delia
Even Value Premium Price Interest Volatility Gearing Decay
S50M20P950 47.20 -16.80 <902.8 40.48 6.72 -0.01 44.66 50 847 28.17 -0.79 -15.93 -0.01
S50M20P925 29.50 -17.70 <895.5 15.48 14.02 -0.02 26.00 96 1016 32.37 -0.60 -18.74 -0.02
S50M20P900 17.90 -12.30 <882.1 0.00 17.90 -0.03 12.57 440 1506 34.33 -0.43 -21.38 -0.03
S50M20P875 11.00 -9.60 <864 0.00 11.00 -0.05 4.79 371 3937 37.83 -0.28 -22.56 -0.05
S50M20P850 6.00 -6.80 < 844 0.00 6.00 -0.07 1.36 544 2605 38.92 -0.17 -24.14 -0.07
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NWSoUNISHovIe SET50 Index

Research Division

AOWAUWUSaNTU:vaudnadnusAwus:InAlunsaaisnu
la: SET50 Futures

UNDERLYING Close  Cha %Cha _asUmsBoune

SET50 909.52 19.54 2.15% 16/06/2020

Symbol Settle  Cha %Cha  Vol. Ol Ol Cha
S50J20 845.90  -110  -13% 66 21 0
S50K20 895.00 3.2 0.4% 71 97 0
S50M20 912.40 20.7 2.3% 154,722 190,868 -5,032
S50U20 907.00 217 2.4% 23,032 32,368 364
S50Z220 905.70 216 2.4% 2,773 7,791 133
S50H21 90180 213 2.4% 1174 3,798 119

SET50 Futures Lona(Short) : &youn

a:au Long(Short)

Long Short Net 2 fu 2 ddenui QTD
&1y 37,185 31,377 5,808 12,856 -11,984  -83,925
[oafFialo] 60,079 69,188 -9,109 -13,420 -26,395 193,621
setiag 84,483 81,182 3,301 564 38,379 -109,696
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AuorunilsviAnuvey SET50 Futures

(i) u.A. 62E 0. 62E .8, 62E w.A. 62E D&. 62E no. 62E s.A. 62E
PER155 898 870 857 843 830 789 748
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 1013 983 967 952 937 891 845
PER18 1042 1,011 995 979 964 916 869
PER 185 1071 1,039 1,023 1,007 990 942 893
PER19 1,100 1,067 1,050 1,034 1,017 967 918

1 1897398 Ua. 1o ide AR

S:AU Leverage vou SET50 Futures

unaonushegios
(Assswideu 87.10 un/drynun/d1o)

sania chg (3n) i'ls ASsTUL TN+ i'ls

Futures WisuAu (21aNY) VAT (1) (11 nu)gnd
917.40 5.0 1,000 (186) 814
916.40 4.0 800 (186) 614
915.40 3.0 600 (186) 414
914.40 2.0 400 (186) 214
913.40 1.0 200 (186) 14
912.40 0.0 0.0 (186) (186)
911.40 -1.0 (200) (186) (386)
910.40 -2.0 (400) (186) (586)
909.40 -3.0 (600) (186) (786)
908.40 -4.0 (800) (186) (986)
907.40 -5.0 (1,000) (186) (1,186)
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Single Stock Futures
Long CPFM20
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Research Division

Future Underlying
Settle ASP Theory EPS GROWTH
Future sis ol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
rice Price 63F
CPFM20 3050 0.00 30.21 27 2296 -6 5.02 31.15% 11.68 125 16.78%
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Historical Price

AruorunnlsvaAnuvey Stock Futures
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Historical Return

Uunaonushagios
chg (20) s  Asssulliau mls

syUa fuere _
INBUNUSIA  (onanu)  +VAT (Un) (vnanu)ans

31.00 0.5 500 7.04 493
30.90 0.4 400 7.04 393
30.80 0.3 300 7.04 293
30.70 0.2 200 7.04 193
30.60 0.1 100 7.04 93
30.50 0.0 - 7.04 @)
30.40 -0.1 (100) 7.04 (107)
30.30 -0.2 (200) 7.04 (207)
30.20 -0.3 (300) 7.04 (307)
30.10 -0.4 (400) 7.04 (407)
30.00 -0.5 (500) 7.04 (507)
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Technical Chart
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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 FVv@e3 197 70 um Upside 517 20%

AIUNTNNNNATIA 1A Breakout LYW EMA 200 SUAUNINAIRINAAFLTLI0
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A011T Long INTUCHM20 U 55.70 LN 11aq17uHN

9

113 5.5% wuzinDasa 1

vinnnlafl 58.25 U usl I Stop profit v

Research Division

Future Underlying
Settle  ASP Theory , EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Leverage | Upside PER 63F PBV 63F
rice Price 63F
INTUCHM20 _ 56.09 0.09 56.02 110 523 75 7.30 25.00% 17.58 4.15 7.83%
fr1: @1e91ASe LA, e A g
Historical Price Auorunilsvannuveu Stock Futures
155 —=—=INTUCH ——INTUCHNM20 icT 60 unaonusigsios
A 0 chg (®0) mls  fsssultey mls
150 50 syda future _
-— IReunustA  (Lianu)  +VAT (UIn) (vnanu)ans
s 0 56.59 0.5 500 8.75 491
56.49 0.4 400 8.75 391
0 0 56.39 0.3 300 8.75 201
56.29 0.2 200 8.75 101
135 20 56.19 0.1 100 8.75 01
56.09 0.0 - 8.75 (9)
120 10 55.99 0.1 (100) 8.75 (109)
55.89 0.2 (200) 8.75 (209)
e & ® & & =& & = =8 =8 a & =a ° 55.79 -0.3 (300) 8.75 (309)
s § § § § § § & § § & & § 55.69 0.4 (400) 8.75 (409)
¢§ ¢ £ £ £ g g ¢ ¢ & & & &
= ¢ ® & & & ¢ ¢ & & 8 8 ¢ 55.59 05 (500) 8.75 (509)

1 @18971A9E Ua. LeLTe NAR

Historical Return
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Technical Chart
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Tracking Performance

Unrealized Profit on June 2020

Realized Profit on June 2020

Weighted YTD 2020 Realized Profit

50%

sy med s s Dl duion FrufiseTasgs duiere et nshiasmuniils fasem

fr1: @1e91A9E LA, e A g

Top 20 Most Active Volume

Research Division

Settle ~ ASP Theory )
No. Future . Basis ) ol @] Ol Change Lleverage Resistance  Support
Price Price
1 IRPCM20 2.72 0.02 2.70 2809 7004 -2592 4.74 2.84 2.64
2 WHAM20 3.36 0.00 3.32 2756 5275 2119 5.20 3.49 3.21
3 TRUEM20 3.65 -0.01 3.66 2323 10682 -462 5.35 3.73 3.41
4 MINTM20 22.05 0.15 21.47 1770 3862 -416 2.88 24.63 20.13
5 PTGM20 15.14 0.04 15.11 1271 614 -926 4.85 15.51 14.10
6 AAVM20 2.24 -0.06 2.30 1224 1464 -977 6.05 2.38 2.01
7 STAM20 27.24 -0.01 26.99 1208 4257 -694 9.44 31.05 24.82
8 KBANKM20 ~ 99.50 0.50 94.83 912 774 -32 4.52 99.57 77.40
9 BCPGM20 16.08 -0.02 16.11 800 1129 -800 5.30 16.75 15.76
10 TUM20 12.38 -0.02 12.41 791 1186 -211 5.10 12.89 11.83
11 CPALLM20 69.75 0.00 68.74 744 1781 -396 8.58 70.40 68.24
12 JASM20 3.76 0.02 3.74 734 16213 -697 4.47 3.79 3.62
13 SIRIM20 0.83 0.01 0.82 714 23678 339 5.39 0.83 0.70
14 UNIQM20 5.39 -0.01 5.40 609 44 -309 4.06 5.62 5.21
15 TKNM20 10.10 0.00 10.10 607 692 597 5.91 11.36 9.49
16 ITDM20 1.20 0.02 1.18 592 3171 -558 3.88 121 1.12
17 GUNKULM20  2.74 0.00 2.61 518 1902 498 6.56 2.85 2.70
18 CHGM20 2.52 0.00 2.50 500 2733 500 6.03 2.55 2.48
19 PTTEPM20 93.75 -0.25 94.04 417 966 -147 3.52 100.35 90.15
20 PTTM20 38.17 0.17 38.02 389 4677 190 4.88 40.12 37.29
O ASIAPLUS
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Gold Futures

. o 4 a : ¥ o 2 .
3IAMBIAIRAIAANTTINe AN sTudensTe el fuanllunzqngeqnaesiud
= ] | = P A P =
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Wasaninasuanauanlalunesan uaziuniamuluduningides wagain
b R T = = =
Aa1avuAelaudanigilleAulaLInmelLileddn 526.82 90 1138 2.04% HUNUYY
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Research Division

Gold Futures

FUTURES Last Chg  %Chg Vol. Ql Ol Chg
GFM20 25,540 0 -0.04 77 709 17
GFQ20 25,500 -190  -0.62 66 327 20
GFV20 25,660 <70 -0.27 36 204 3

Mini Gold Futures

Last Chg  %Chg Vol. Ql Ol Chg
GF10M20 25,560 20 -0.08 2,455 7,200  -1150
GF10Q20 25,620 -0 -0.04 2,89 9,297 272
GF10v20 25,630 50 -0.19 1,364 3,563 424

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
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ASPS Gold Valuation Matrix (IMS&ry</nsagooud)

93 94

40 1,617.66 1,589.21
43 1,616.71 1,588.26

Nymex (USD/Barrel)

49 1,614.82 1,586.37
52 1,613.87 1,585.42
55 1,612.92 1,584.47
58 1,611.97 1,583.53]
61 1,611.03 1,582.58
64 1,610.08 1,581.63

46  1,615.76 1,587.31

95
1,560.76
1,559.81
1,558.86

aauAn
96
1,532.31
1,531.36
1,530.42

Dolla
97
1,503.86
1,502.91
1,501.97

r Index
98
1,475.41
1,474.47
1,473.52

1,557.92
1,556.97
1,556.02
1,555.08
1,554.13
1,553.18

1,529.47
1,528.52
1,527.57
1,526.63
1,525.68
1,524.73

1,501.02
1,500.07
1,499.13
1,498.18
1,497.23
1,496.28

1,472.57|
1,471.62]
1,470.68|
1,469.73
1,468.78|

1,467.84]

67 1,609.13 1,580.68
70 1,608.19 1,579.74
73 1,607.24 1,578.79

1,552.24
1,551.29
1,550.34

1,523.79
1,522.84
1,521.89

1,495.34
1,494.39
1,493.44

1,466.89
1,465.94
1,464.99

n1sidavsaAanagAlAiduuan

wilemn

99 100
1,446.96 1,418.52
1,446.02 1,417.57
1,445.07 1,416.62
1,444.12 1,415.67
1,443.18 1,414.73
1,442.23 1,413.78
1,441.28 1,412.83
1,440.33 1,411.89
1,439.39 1,410.94
1,438.44 1,409.99
1,437.49 1,409.04
1,436.55 1,408.10

101 102 103
1,390.07 1,361.62 1,333.17
1,389.12 1,360.67 1,332.22
1,388.17 1,359.72 1,331.28
1,387.23 1,358.78 1,330.33
1,386.28 1,357.83 1,329.38
1,385.33 1,356.88 1,328.43
1,384.38 1,355.94 1,327.49
1,383.44 1,354.99 1,326.54
1,382.49 1,354.04 1,325.59
1,381.54 1,353.09 1,324.65
1,380.60 1,352.15 1,323.70
1,379.65 1,351.20 1,322.75
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Spread S:1919 GFM20 - GFJ20

FX (u2w/ USD)

g 31.00  31.25
3 1,600 23576 23,766
) 1,630 24,018 24,212
2 1660 24460 24,658
= 1,690 24902 25,103
= 1,720 25345 25549
S 1750 25787 25995
o 1,780 26,229 26,440
8 1,810 26,671 26,886

1,840 27,113 27,331

1 418971398 Ua. 1eide AR

31.50
23,957
24,406
24,855
25,304
25,753
26,202
26,652
27,101
27,550

31.75 32.00
24,147 24,337
24599 24,793
25,052 25,249
25,505 25,706
25,958 26,162
26,410 26,618
26,863 27,075
27,316 27,531
27,769 27,987

AuorunnlsviAnuvay Gold Futures

PN @189NUARE LA, LeLTe WAR

AuorunnlsvaAnuvay Mini Gold Futures

Uunaonushagos Unaonushegos
(Misssuidau 490.10 un/drynun/d1o) (Asssuitiou 98.10 un/drynun/dno)

saila Ai'ls AssTuLHEN+ fi'ls PRvRIL) A'ls AnssuLfian+ A'ls

future wdeniuilag (21anu) VAT (1)  (210nu)gnd future wasuulas (u1anu) VAT (1)  (210nu)gna
25,790.00 250.0 12,500 (1,049) 11,451 25,810.00 250.0 2,500 (210) 2,290
25,740.00 200.0 10,000 (1,049) 8,951 25,760.00 200.0 2,000 (210) 1,790
25,690.00 150.0 7,500 (1,049) 6,451 25,710.00 150.0 1,500 (210) 1,290
25,640.00 100.0 5,000 (1,049) 3,951 25,660.00 100.0 1,000 (210) 790
25,590.00 50.0 2,500 (1,049) 1,451 25,610.00 50.0 500 (210) 290
25,540.00 0.0 5 (1,049) (1,049) 25,560.00 0.0 2 (210) (210)
25,490.00 -50.0 (2,500) (1,049) (3,549) 25,510.00 -50.0 (500) (210) (710)
25,440.00 -100.0 (5,000) (1,049) (6,049) 25,460.00 -100.0 (1,000) (210) (1,210)
25,390.00 -150.0 (7,500) (1,049) (8,549) 25,410.00 -150.0 (1,500) (210) (1,710)
25,340.00 -200.0 (10,000) (1,049) (11,049) 25,360.00 -200.0 (2,000) (210) (2,210)
25,290.00 -250.0 (12,500) (1,049) (13,549) 25,310.00 -250.0 (2,500) (210) (2,710)
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