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SET50 Index Futures / Option P. 2
Single Stock Futures P.4

Gold Futures P.7

SET50 Futures:
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Single Stock Futures: S i
anau: Short CENTELZ20 nu 20.6. uan Uasunals 5% nu:zu1una Short

MINTZ20X 17.40 uan 1Uarinmls 16.40 uan Cut Loss 0.50 uanannu

® joUwalinBu: ASP Smart

® Telegram: ASIA PLUS GROUP
(http://bit.ly/TeleAsiaplusgroup)

annu: Long STAZ20 nu 31.95 un J9Uuidmls 34.38% luztinfiasa 10 mnls

34 unn 1IKTK Stop Profit A 32.40 uaN Lock rlsVusn 20%

Gold Futures:
njns:naruun Covid-19 isinsh USD ifuAarinlisanUsual nuzun Trading
GFZ20 Tunseu 27670 — 28120 U1n (1860 — 1890$) 1a:1KIUA Long Ansauany

aﬂ"lU:VO\luna\]nu
RESEARCH DIVISION
All Futures Long(Short) Position : Contract Accumulated Long(Short) UsBnnannswe 1018 waa
Long Short Net 2 Days 1 Weeks 1 Months
Institution 92,739 81,895 10,844 ©1,515 15,463  -134,849
Foreign 76,556 81,459 -4,903 -8,592 8,728 -40,880 j
Retail 154,544 160,485 -5,941 10,107 -24,191 175,729 INAANR NDSS:8SSU
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short) Gn5|nsq:yidvﬁav‘\fugquﬁqummnnu na:nwinAdA
Long Short Net 2 Days 1 Weeks 1 Months . ,
Institution 47,048 39812 7,236 5.709 6,940  -17,085 1avn:10guuNdINSI:k: 004132
Foreign 61,398 58,754 2,644 2,056 29,107 35,714
Retail 104,426 114,306 -9,880 -7,765  -36,047 -18,629 .
Us:a@ns Smunanua, CISA, CFA
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short) . o ?
Long Short Net 2 Days 1 Weeks 1 Months UndIAs1:AJFEWUZIUAUAAIANU IaANUINATA
Institution 38,164 31,889 6,275 507 14,345 -81,016 I )
Foreign 4,750 12,565 -7.815 -10,337 -12,865 61,086 l1avn:108uundInsI:h: 025917
Retail 29,100 27,560 1,540 9,830 -1,480 142,102
Metal Futures Long(Short) Position : Contract Accumulated Long(Shorf) us2awssnu ﬁOU§UUﬂS
Long Short Net 2 Days 1 Weeks 1 Months . d
Institution 3,970 2,950 1,020 1,146 1,129 1,799 Und1nsn:KUYEWUZUAUNAIANU IazAUINATA
Foreign 10,408 10,140 268 -311 -7,514  -15,507 . .
Retail 10,151 11,439 -1,288 -835 6,385 13,708 1avN:108uUndIAS1:K: 019994
Call Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months o =
Institution 205 316 89 374 644 ~367 BIYBY WUNISUIND
Foreign t 81 -80 817 421 I, Und1nsn:KJYeWUZUAUNAIANU la=nINATAIAY
Retail 3,167 3,256 -89 -294 -287 1,496 . i
N:z1I0gUUNJIASI:K: 064045
Put Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 1,453 569 884 878 1,553 2,151 sUJss INAIUAS
Foreign 126 18 108 358 28 4,177 =
Retalil 3,381 4,373 -992" -1,236 -1,750 -6,602 W¥2uUNIINS1A
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SET50 Overview

SET50  S50Z20  S50H21
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SET50 Index Futures

Direction Trading: wuzinliilla Short 50220 Mlisndn 748 am whvinAalsn
740 9@ Cut Loss 4 9Aa1nY)1 AYA SET50 gNNARLAIN Covid-19 indLnnszunn
= ——S50Z20P775
wazniaiiledlutlszime
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SET50 Option: 40114 LOﬂg S50Z20P775 Vlu 30 "ﬂm ﬁ@fﬁﬁuﬁﬁﬂﬂ‘ 2 “gm LLu:ﬁﬁ’] 525 575 625 675 725 775 825 875 925 975

Index

o oy . -
nasie 1WA 17 40 9m (SET50=745) Cut Loss 3 4A A1A SET50 HunnuluiiAnig HUABIFR : FiogEuRsTinnAY 200 UAN o 1 99

Usuanas vounsti
Last 1Yr Hist. Volatiity 2Week Hist. Volatility
SET50 Index  756.02 31.99393 13.27896
Call Option
Premium Chg Break Intrinsic Time AII-|r1- Thepry VelluiiE Open Imphgg Delta Effect'we Time
Even Value Value  Premium Price Interest  Volatility Gearina Decayv
S50Z20C825 2.20 0.20 >827.2 0.00 2.20 9.42% 1.89 405 4634 16.32 0.10 33.74 0.1
S50Z20C800 4.60 -0.20 >804.6 0.00 4.60 6.43% 4.82 609 4189 15.52 0.19 30.59 0.1
S50Z20C775  10.10 -0.80 >785.1 0.00 10.10 3.85% 10.75 900 2832 15.49 0.33 24.81 0.0
S50Z20C750 21.70 -1.10 >7717 6.02 15.68 2.07% 21.00 587 2131 16.42 0.53 18.45 0.0
S50Z20C725  38.40 -1.50 >7634 31.02 7.38 0.98%  36.21 117 749 18.01 0.71 13.97 0.0
Put Option
Premium  Chg Break Intrinsic Time AII-|.n- Thepry T Open Impll.e.d Delta Effect_lve Time
Even Value Value  Premium Price Interest  Volatility Gearina Decav
S50Z20P825  73.90 280 <7511 68.98 4.92 -0.65%  74.12 49 970 17.70 -0.88 -9.80 0.0
S50Z20P800 51.80 250 <7482 43.98 7.82 -1.03% 52.07 156 2377 16.88 -0.78 -12.12 0.0
S50Z20P775  32.30 1.20 <7427 18.98 13.32 -1.76%  33.01 314 4201 14.82 -0.67 -16.10 0.0
S50Z20P750  18.60 120 <7314 0.00 18.60 -3.26%  18.28 702 5142 15.88 -0.46 -18.74 0.0
S50Z20P725  10.70 0.90 <7143 0.00 10.70 -5.52% 8.51 1446 8093 18.29 -0.29  -19.33 -0.1
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UNDERLYING Close  Cha %Cha __asumsBone

SET50 756.02 -183 -0.24% 28/10/2020

Symbol Setle  Chg %Cha  Vol. Ol Ol Cha
S50V20 757.10 -19 -0.3% 16 632 -12
S50X20 758.20 -0.3 0.0% 25 108 12
S50Z20 755.30 =03 0.0% 191,954 418,152 11,561
S50H21 750.10 -0.6 -0.1% 17,193 24,086 1,228
S50M21 745.70 -0.8 -0.1% 2,237 7,326 240
S50U21 740.60 -0.8 -0.1% 1,447 2,339 -57

SET50 Futures Long(Short) : &rucun

a:au Long(Short)

Long Short Net 2 fu 2 &l QTD
aanfu 47,048 39,812 7,236 5,709 -10,565 -12,339
abtialo) 61398 58,754 2,644 2,056 -7,313 18,338
utan 104,426 114,306 -9,880 -7,765 17,878 -5,999
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$50J20
S50K20 -1.60
S50M20 -1.32
S50N20 -1.47
$50Q20 -5.84
S50U20 -6.88
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f.2. 63 Wiy 0.5%

ArudrurninlsvIANUVeY SET50 Futures

(i) u.A. 62E 0.n. 62E .8, 62E w.n. 62E 0.8. 62E n.e. 62E s.A. 62E
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 1,013 983 967 952 937 891 845
PER 18 1,042 1,011 995 979 964 916 869
PER185 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

AN @189N1A8E LA, 1oide AR

S:AU Leverage vou SET50 Futures

Unavnushegos

(Msssuidau 87.10 un/drynu1/d1v)

ERG Rt chg (3n) fi'ls AETTULT e+ i'ls

Futures YIS (m1eny) VAT (umwm)  (1enu)gnd
760.30 5.0 1,000 (186) 814
759.30 4.0 800 (186) 614
758.30 3.0 600 (186) 414
757.30 2.0 400 (186) 214
756.30 1.0 200 (186) 14
755.30 0.0 0.0 (186) (186)
754.30 -1.0 (200) (186) (386)
753.30 -2.0 (400) (186) (586)
752.30 -3.0 (600) (186) (786)
751.30 -4.0 (800) (186) (986)
750.30 -5.0 (1,000) (186) (1,186)

fr1: @8RS LA, wide AR
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Single Stock Futures
Short MINTZ20X
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Wiz Short MINTZ20X U904 17.40 v whwinanls 16.40 U1 uaz Cut Loss

0.50 U MaNy L

Future Underlying
Settle ~ ASP Theory ] EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Leverage | Upside PER 63F PBV 63F
Price Price 63F
MINTZ20X  17.20 -0.20 17.39 960 9069 -400 4.99 -13.79% 1.16 -193.90%
ANN: @189N1A9E LA, e AR
Historical Price AMuorunlsvIANuVey Stock Futures
13000 TTMINT Tz FooD 25 Ghaonuswadoa
o chg (®0) 1Rau mls AsssuItau mls
12600 / 2 symua future _ _ =
nusMUa (;nanu)  +VAT (un) (vanu)ans
12000 18.20 -1.00 (1,000) 4.43 (1,004)
1 18.00 -0.80 (800) 4.43 (804)
11500 17.80 -0.60 (600) 4.43 (604)
1 17.60 -0.40 (400) 4.43 (404)
1o 17.40 -0.20 (200) 4.43 (204)
5 17.20 0.00 - 4.43 4)
10500
17.00 0.20 200 4.43 196
s , 16.80 0.40 400 4.43 396
g & 8 § §8 &8 &8 8 §8 8 8§ § 16.60 0.60 600 4.43 596
g £ § 8 8 ¢ £ 5 § 5§ § g% 16.40 0.80 800 4.43 796
16.20 1.00 1,000 4.43 996
1 418971798 Ua. LeLTe NAR AN @189N1ASE LA, LeLTe WAR
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Single Stock Futures
Long STAZ20
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uwuztiDean 1y Long STAZ20 1)1 31.50 U taqiiurinle 34.38% wvinrinls

34 U WAz Lock N3 20% # 32.40 UM

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change leverage | Upside PER 63F PBV 63F
Price Price 63F
STAZ20 33.12 -0.88 33.99 630 6327 406 7.10 17.65% 7.58 1.25 -4739.20%
AN: @189N1A9E LA, e NAR
Historical Price Auorunilsvannuveu Stock Futures
300 ——STh ——STAZ0 AGRI 40 LJ'naDnUSWEJEJ'OfJ
® chg (®0) mils  msssuidoy s
250 s1mUa future o =
20 ineunustmM  (anu)  +VAT (un) (vanu)ans
200 N A 33.62 05 500 5.58 494
33.52 0.4 400 5.58 394
150 o 33.42 0.3 300 5.58 294
" 33.32 0.2 200 5.58 194
100 H o332 0.1 100 5.58 94
" 33.12 0.0 . 5.58 (6)
* 5 w3302 01 (100) 558 (106)
. . 32.92 02 (200) 5.58 (206)
£ § § § § § &8 § § § § & =8 32.82 -03 (300) 5.58 (306)
s £ 2 2 2z g 8 2 = 5 £ £ 2 \" 32.72 0.4 (400) 5.58 (406)
32.62 -05 (500) 5.58 (506)
-d' a o = o d’ a o = o
NN R1ENUINE LA, LA NAK NN A1LNUINE UA. LAY NAK
Historical Return Technical Chart
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Tracking Performance

Unrealized Profit on Oct 2020 | 0.0%

Weighte

Realized Profit on Oct 2020 I 33%

50%

100%

200%
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fr1: @1e91ASE LA, e A g

Top 20 Most Active Volume

300%

Research Division

Seftle ~ ASP Theory )
No. Future . Basis . Vol (@] Ol Change Lleverage Resistance  Support
Price Price
1 PSLZ20 5.10 0.00 5.10 2721 1687 492 4.79 5.29 4.58
2 IVLZ20 22.85 -0.05 22.89 2035 4712 26 5.58 24.91 22.62
3 BEMZ20 8.15 -0.05 8.20 2011 16545 -5 11.36 8.45 8.02
4 BEMZ20 8.15 -0.05 8.20 2011 16545 -5 11.36 8.45 8.02
5 PTTZ20 31.50 0.00 31.49 1921 9656 -1402 9.21 32.64 31.38
6 IRPCZ20 2.04 0.02 2.02 1615 35276 21 5.91 2.06 1.95
7 CHGZ20 2.62 0.02 2.60 1541 3047 -471 9.77 2.63 2.45
8 CHGZ20 2.62 0.02 2.60 1541 3047 -471 9.77 2.63 2.45
9 TRUEZ20 2.76 0.02 2.74 1445 35391 1218 7.21 2.94 2.73
10 CPALLZ20  55.35 0.10 55.23 1350 6633 -739 12.53 59.26 55.54
11 MINTZ20X ~ 17.20 -0.20 17.39 960 9069 -400 4.99 19.01 16.86
12 BANPUZ20  6.93 -0.02 6.95 923 9895 -502 8.31 6.96 6.43
13 BTSZ20X 8.92 0.02 8.90 912 38303 -599 8.56 9.39 8.74
14 BTSZ20X 8.92 0.02 8.90 912 38303 -599 8.56 9.39 8.74
15 TUZ20 15.46 -0.14 15.59 855 2515 -382 8.55 16.15 15.03
16 TUZ20 15.46 -0.14 15.59 855 2515 -382 8.55 16.15 15.03
17 HMPROZ20  14.13 -0.17 14.29 816 1786 3 8.96 14.18 13.09
18 CKZ20 14.83 0.03 14.79 728 2572 325 6.72 16.20 14.22
19 CKPZ20 4.30 0.02 4.28 634 5616 -509 4.51 4.83 3.88
20 STAZ20 33.12 -0.88 33.99 630 6327 406 7.10 34.10 29.72
O ASIAPLUS
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Gold Futures
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Gold Futures

Research Division

FUTURES Last

Chg

%Chg

Vol.

ol

Ol Chg

GFV20 27,980
GFZ20 28,040
GFG21 28,160

-230
240
-180

-0.82
-0.85
-0.64

43
55

559
648
312

-27
10
20

Mini Gold Futures

Last

Chg

%Chg

ol

Ol Chg

GF10V20 27,990
GF10220 28,100
GF10G21 28,150

-190
-190
-190

-0.67
-0.67
-0.67

1,127
2,031
585

5,343
10,759
5,488

-262
36
120

KU1gIKR : s1AUAVOY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. na:Usuiru
nssovrgfinvulugodioan 19.30-22.30 u.
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ASPS Gold Valuation Matrix (IMS&ry</nsagooud)

Research Division

< aaue Dollar Index udiean >
93 94 %5 9% 97 98 99 100 101 102 103
40 1,617.66 1589.21 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 161671 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 161576 1,587.31 1558.86 1,530.42 1,501.97 147352 144507 141662 1,388.17 1,359.72 1,331.28
8 49 161482 158637 1,557.92 1529.47 1,501.02 1,472.57| 1,444.12 141567 1,387.23 1,358.78 1,330.33
O 52 161387 158542| 1,556.97 152852 1,500.07 147162 1,443.18 141473 1,386.28 1,357.83 1329.38
2 55 161292 1,584.47| 1,556.02 1,527.57 1,499.13 1,470.68| 1,442.23 1413.78 1,385.33 1,356.88 1,328.43
$ 58 1611.97 1,583.53 1,555.08 1,526.63 1,498.18 1,460.73| 1,441.28 1412.83 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 141094 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 1466.89 1,438.44 1409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1,579.74 155129 1522.84 1,494.39 146594 1,437.49 1,409.04 1,380.60 1,352.15 1,323.70
73 1,607.24 157879 1,550.34 1,521.89 1,493.44 1,464.99 143655 1,408.10 1,379.65 1,351.20 1,322.75
n1sidassaAnavAniriduuin Spread s:197 GFV20 - GFQ20
—_ FX (uaw/ USD) [~
(0]
= 31.00 31.25 31.50 31.75 32.00
5 1,780 26,229 26,440 26,652 26,863 27,075
9’; 1,810 26,671 26,886 27,101 27,316 27,531 |
D
— 1,840 27,113 27,331 27,550 27,769 27,987 N - A = ‘
2 U L -
< 1,870 27,555 27,777 27,999 28,221 28,444 [ ‘
< 1,900 27,997 28223 28448 28,674 28,900 ot
c
3 1,930 28,439 28,668 28,898 29,127 29,356
e 1,960 28,881 29,114 29,347 29,580 29,813
8 1,990 29,323 29,559 29,796 30,032 30,269
2,020 29,765 30,005 30,245 30,485 30,725 S
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AudrunnlsvaAnuvey Gold Futures AuorunnlsvaAnuvay Mini Gold Futures
Unavnushegos Unavnushggos
(Fsssuitiou 490.10 un/drynun /o) (Msssuidau 98.10 un/aryru1/d1o)
s7anila fi'ls AgITULTiEN+ i'ls s1aila i'ls AnssuLien+ Ai'ls
future w&auunilav (aanu) VAT (1) (1eNu)gna future Llanuunilas (AeNu) VAT (un) (1eNu)§na
28,230.00 250.0 12,500 (1,049) 11,451 28,240.00 250.0 2,500 (210) 2,290
28,180.00 200.0 10,000 (1,049) 8,951 28,190.00 200.0 2,000 (210) 1,790
28,130.00 150.0 7,500 (1,049) 6,451 28,140.00 150.0 1,500 (210) 1,290
28,080.00 100.0 5,000 (1,049) 3,951 28,090.00 100.0 1,000 (210) 790
28,030.00 50.0 2,500 (1,049) 1,451 28,040.00 50.0 500 (210) 290
27,980.00 0.0 - (1,049) (1,049) 27,990.00 0.0 - (210) (210)
27,930.00 -50.0 (2,500) (1,049) (3,549) 27,940.00 -50.0 (500) (210) (710)
27,880.00 -100.0 (5,000) (1,049) (6,049) 27,890.00 -100.0 (1,000) (210) (1,210)
27,830.00 -150.0 (7,500) (1,049) (8,549) 27,840.00 -150.0 (1,500) (210) (1,710)
27,780.00 -200.0 (10,000) (1,049) (11,049) 27,790.00 -200.0 (2,000) (210) (2,210)
27,730.00 -250.0 (12,500) (1,049) (13,549) 27,740.00 -250.0 (2,500) (210) (2,710)
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