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SET50 Futures:
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anu: Long S50U20 nu 805 9n QN Stop Profit Anu AR SET50 tuwaulufAn
av lu=tn Trading S50U20 nsou 795 — 805 9a ia:1K 1Un Short Ainsauuu

SET50 Option:

tinadnuitn Long S50U20C800 TR 9 9m Jeguuvaanu 1 9a luztidiesieidari
n"ls 24 9/ (SET50=820) Cut Loss 3 9A91NNU

Single Stock Futures:

anu: Long AAVU20 TéiR 1.87 uan J990uvaanu 11.6% iiuztntie 1thridnish 2
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Gold Futures:
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97N USD If9An Trading GFV20 Nsau 27640-28090 Un (1840 — 18709)

aniu=voyunavnu
All Futures Long(Short) Position : Contract Accumulated Long(Short)
leme) Short Net 2 Days 1 Weeks 1 Months
Institution 132,073 143,706 -11,633 -4,767 -54,913 -58,297
Foreign 119,345 138,467 -19,122 4,186 13,531 7,993
Retail 232,477 201,722 30,755 581 41,382 50,304

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 36,071 35,180 891 1,385 -418 -174
Foreign 77,406 93,194 -15,788 -35,492 -45,178 -25,477
Retail 101,938 87,041 14,897 34,107 45,596 25,651

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)
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Gold Futures
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Long Short Net 2 Days 1 Weeks 1 Months = T I . = -
Institution 82,756 92,708 9,952 710,997 59,779 -65,192 Undins1:daTeWUFIUAURAIANU iasFUINATA
Foreign 14,978 20,970 -5,992 39,204 59,746 44,070 1avN:1I09UdNdIAS:K: 025917
Retail 96,136 80,192 15,944 -28,207 33 21,122
Metal Futures Long(Short) Position : Contract Accumulated Long(Short) B _

Long Short Net 2 Days 1 Weeks 1 Months udawssiu uayssyns
Institution 8,738 7,973 765 -975 1,757 -2,057 . e L X . " _
Foreign 26,961 24,303 2,658 473 -1,038 _4,985 UﬂOIﬂS'\:HUQQUWUQ’]Uﬂ’]Uﬂa']ﬂr!U aznuinAun
Retail 23,480 26,903 -3,423 502 -719 7,042 \avn=ITeutndIns =K: 019994
Call Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 261 605 -344 -582 -1,121 -2,149 U']fUiS_U wunasuane
Foreign 1 1 o -a -151 -439 °
Retail 3.022 2,679 343 581 1121 2,436 Gnd1nsn:KUJYeWUZUAUNAIANU la=nwINATAIAY
Put Option Long(Short) Position : Contract Accumulated Long(Short) n:10gudndInsS:K: 064045

Llong Short Net 2 Days 1 Weeks 1 Months
Institution 982 529 453 622 1,219 -4,573
Foreign 540 58 a82 a87 937 1,834 i =
Retail 2,899 3,834 -935 -1,102 -2,111 2,513 sugss INAIUAS
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SET50 Overview
SET50 S50U20 S50Z20
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SET50 Index Futures i
Direction Trading: A1A SET50 Index 8¢ luga91iuguuuzin Trading S50U20 £y
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Spread Trading: Spread 3¥%1919 S50Z20-S50U20 aq1uathn -0.7 q9m o4 "
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SET50 Option: 1adn 114y Long S50U20C800 11 9 9m (SET50=805) laqiu
. 0o A o oy o
AUt 1 aauuziinnesa]vinnnlaf 24 9m (SET50=820) Cut Loss 3 4@
Last 1Yr Hist. Volatiity 2Week Hist. Volatility
SET50 Index 802.30 31.71819 13.16694
Call Option
Premium Chg Break Intrinsic Time AII-I.n- Thepry Vel Open Impllgq Delta Effect.lve Time
Even Value Value Premium Price Interest  Volatility Gearina Decay
S50U20C875 0.10 0.00 >8751 0.00 0.10 9.07% 0.00 51 2996 29.28 0.01 79.44 0.1
S50U20C850 0.40 0.10 >8504 0.00 0.40 6.00% 0.00 148 3444 22.89 0.02 45.95 0.1
S50U20C825 0.90 -1.20 >8259 0.00 0.90 2.94% 0.43 863 2689 17.68 0.10 93.20 0.0
S50U20C800 7.90 -5.30 >807.9 2.30 5.60 0.70% 7.10 430 1326 17.69 0.54 54.85 0.0
S50U20C775 27.70 -6.30 >802.7 27.30 0.40 0.05% 27.38 49 182 16.47 0.94 27.30 0.0
Put Option
Premium Chg Break Intrinsic Time AII-|!1- Thepry Vil Open Impllfe.d Delta Effect.lve Time
Even Value Value  Premium Price Interest  Volatility Gearinag Decay
S50U20P875 72.00 8.00 <803 72.70 #N/AN/A  0.09% 72.80 148 1456 44.13 -0.93 -11.32 0.0
S50U20P850 47.80 7.60 <802.2 47.70 0.10 -0.01% 47.80 196 2152 27.01 -0.95 -16.85 0.0
S50U20P825 24.00 6.20 <801 22.70 1.30 -0.16%  23.23 673 1899 #N/AN/A  -1.00 -34.38 0.0
S50U20P800 6.00 1.40 <794 0.00 6.00 -1.03% 4.90 1407 5525 16.58 -0.46 -60.92 0.0
S50U20P775 1.50 0.30 <7735 0.00 1.50 -3.59% 0.18 360 4356 22.74 -0.12 -62.06 0.0
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la:= SET50 Futures
UNDERLYING Close  Cha %Chg  asumsBoue
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AuorunnlsviAnuvey SET50 Futures

(irh) U.A. 62E 0. 62E .8, 62E w.A. 62E Do. 62E ng. 628 s.n. 62
PER155 898 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773
PER 165 955 927 912 898 883 840 797
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
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Single Stock Futures

Long AAVU20
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Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future ) Basis ] Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
AAVU20 1.83 -0.02 1.85 4031 5871 22 5.41 11.16% 0.54 600.81%
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Historical Price AudrunalsvaAnuvey Stock Futures
o —RAY ——AAVU20 TOURISH 2467 JﬂaDﬂUS’\U&iOU
100 o chg (20) fls  Asssuidau mls
— syda future | _
w0 'ﬂ;:&l/\’\\d //,f "”‘m IRBUNUSIA  (@nanu)  +VAT (L) (anu)and
163 2.33 0.5 500 0.90 499
80 2.23 0.4 400 0.90 399
mn 2.13 0.3 300 0.90 299
2.03 0.2 200 0.90 199
360
0518 1.93 0.1 100 0.90 99
£ 1.83 0.0 - 0.90 @)
i 1.73 0.1 (100) 0.90 (101)
1.63 0.2 (200) 0.90 (201)
e s & & & & = & &8 = = &8 =& ° 153 -0.3 (300) 0.90 (301)
¢ 0§ 8 8 8 § § § § § § § % 143 -0.4 (400) 0.90 (401)
=3 =] =2 =1 2 =1 2 =1 2 =4 =1 =1 =1
8 & & 8 £ 2 & & & 8 2 2 8§ 1.33 -0.5 (500) 0.90 (501)
-d' a o a o ¢d‘ a o = o
NN ANLNUIRE LA, LALTHE WAR NN RVENUIRE LA, LBLTHE NAZ
Historical Return Technical Chart
SETSD WDEX . e st . .
L 4\-.% —;Jh—!’ =) i m -
Suppert Zene
TOURISK
aay —_—
0% 25% 0% 15% 10% 5% 0% s Er =
o oo o . o - o .
NHN: AVENNUIRE LA, LOLTE WA NN AVENUINE LA, LOLTHE WAL

) ASIAPLUS 4

Securities



MARKET TALK

nagnsnisavnu

Single Stock Futures
Short IVLU20
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Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future . Basis . Vol ol Ol Change Leverage | Upside PER 63F PBV 63F
Price Price 63F
IVLU20 21.93 0.13 21.66 627 2743 120 5.31 46.77% 12.37 0.89 76.01%
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Tracking Performance

Unrealized Profit on Sep 2020

Realized Profit on Sep 2020

Weighted YTD 2020 Realized Profit
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Settle _ ASP Theory )
No. Future ) sis ) ol Ol Ol Change Leverage Resistance  Support
Price Price
1 SUPERU20 0.88 -0.01 0.89 170564 335904 8289 5.86 0.90 0.84
2 STAU20 27.45 -0.30 27.75 9413 6199 754 5.80 27.47 25.95
3 SIRIU20 0.67 0.01 0.66 7212 36094 -2805 5.79 0.70 0.66
4 AAVU20 1.83 -0.02 1.85 4031 5871 22 5.41 1.89 1.75
5 IRPCU20 2.08 0.02 2.06 3396 14531 -2254 6.02 2.25 2.01
6 WHAU20 2.82 0.00 2.82 3147 38799 1994 6.75 3.04 2.74
7 WHAU20 2.82 0.00 2.82 3147 38799 1994 6.75 3.04 2.74
8 TRUEU20 3.18 0.00 3.18 3008 14351 -2499 8.37 3.28 3.13
9 EAU20 39.05 -0.45 39.50 2756 1336 -54 6.66 41.56 38.79
10 ESSOU20 6.05 -0.15 6.20 2626 11400 2548 4.94 6.37 5.90
11 PTTU20 33.51 0.01 33.50 2222 5336 415 9.80 35.63 33.79
12 JASU20 2.96 0.00 2.96 2204 64021 -14 6.49 3.08 2.82
13 MINTU20X ~ 21.12 -0.08 21.20 1768 6660 342 6.08 22.20 21.10
14 PTGU20 17.60 -0.70 18.13 1730 3539 -275 6.51 18.05 16.41
15 KCEU20 30.05 -1.20 30.89 1547 4150 609 5.87 31.02 29.17
16 BEMU20 8.80 0.00 8.80 1536 9668 -1479 12.19 9.04 8.78
17 TMBU20 0.89 -0.01 0.90 1531 41262 -505 5.92 0.92 0.88
18 GUNKULU20  2.34 0.06 2.28 1511 10120 507 8.57 2.41 2.17
19 INTUCHU20 ~ 53.75 0.25 52.42 1302 6007 -642 11.73 54.49 53.48
20 PSLU20 4.82 0.00 4.82 1226 2182 -1188 4.53 5.03 4.55
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Gold Futures
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GOLD Technical: $1ANMBIATLNGS LNINAININARALILUITUT $1863 WAZITHLHL
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ASPS Gold Valuation Matrix (IKS&ry</nsogooud)

< aaum Dollar Index udloan >

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
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
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
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 1551.29 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

Nymex (USD/Barrel)

nisidavsnanavAririduuin Spread s:191 GFV20 - GFQ20

FX (uawn/ USD)

31.00 31.25 31.50 31.75 32.00
1,870 27,555 27,777 27,999 28,221 28,444
1900 27,997 28,223 28,448 28,674 28,900
1,930 28,439 28,668 28,898 29,127 29,356
1960 28,881 29,114 29,347 29,580 29,813
1,990 29,323 29,559 29,796 30,032 30,269 i
2,020 29,765 30,005 30,245 30,485 30,725 [
2,050 30,207 30,451 30,694 30,938 31,182
2,080 30,649 30,896 31,144 31,391 31,638
2,110 31,091 31,342 31593 31,843 32,094

GOLD Londin AM (USD/Ounce)
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AruorunnlsvaAnuvel Gold Futures AruoruninlsvIANUVeY Mini Gold Futures
Unavnusheggios Unavnushggos
(Asssuitiay 490.10 un/drynun/310) (Msssuidau 98.10 un/dryrur/d1o)
santla fi'ls AassuLiian+ fi'ls s1anla i'ls AessuLTiau+ i'ls
future wldsuuilag (21anu) VAT (uwm)  (menuw)dnid future wdsuwilag (manu) VAT (um)  (aneanu)gnd
28,290.00 250.0 12,500 (1,049) 11,451 28,260.00 250.0 2,500 (210) 2,290
28,240.00 200.0 10,000 (1,049) 8,951 28,210.00 200.0 2,000 (210) 1,790
28,190.00 150.0 7,500 (1,049) 6,451 28,160.00 150.0 1,500 (210) 1,290
28,140.00 100.0 5,000 (1,049) 3,951 28,110.00 100.0 1,000 (210) 790
28,090.00 50.0 2,500 (1,049) 1,451 28,060.00 50.0 500 (210) 290
28,040.00 0.0 s (1,049) (1,049) 28,010.00 0.0 = (210) (210)
27,990.00 -50.0 (2,500) (1,049) (3,549) 27,960.00 -50.0 (500) (210) (710)
27,940.00 -100.0 (5,000) (1,049) (6,049) 27,910.00 -100.0 (1,000) (210) (1,210)
27,890.00 -150.0 (7,500) (1,049) (8,549) 27,860.00 -150.0 (1,500) (210) (1,710)
27,840.00 -200.0 (10,000) (1,049) (11,049) 27,810.00 -200.0 (2,000) (210) (2,210)
27,790.00 -250.0 (12,500) (1,049) (13,549) 27,760.00 -250.0 (2,500) (210) (2,710)
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