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Gold Futures:
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All Futures Long(Short) Position : Contract Accumulated Long(Short) _U T
Long Short Net 2 Days 1 Weeks 1_Months INAANRA NOSS=SSSU
Institution 87,700 180,335 -92,635 -98,588 -142,706 -253,963 -
Foreign 61,403 77,056 -15,653 -19,245 -12,857 1,176 UndIAs1:AdRFEWUIUAMUAGIANU IazNWINATA
Retail 247,771 139,483 108,288 117,833 155,563 252,787 - - .
lavn:z10guundinsi:zk: 004132
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 21,739 24,636 -2,897 4,332 3,684 17,024 - - -
Foreign 48,605 45,419 3,186 746 11,120 -1,200 Us:=ans saunanua, CISA, CFA
Retail 58,315 58,604 -289 -5,078 -14,804 -15,824 - . . oz - .
Und1nsT:KU8WUZUATUAAIANU IazAUINATA
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short) - _ _' B
Long Short Net 2 Days 1 Weeks 1 Months lavn:z1uguuNdINS:k: 025917
Institution 56,154 147,177 -91,023 -104,788 -153,287 -279,033
Foreign 6,582 24,803 -18,221 -21,066 -23,177 14,788
Retail 173,896 64,652 109,244 125,854 176,464 264,245 - -
udawssiu Udyssyns
Metal Futures Long(Short) Position : Contract Accumulated Long(Short) - 1
Long Short Net 2 Days 1 Weecks 1 Months Und1nsn:KUYEWUZUAUNAIANU IazAUINATA
Institution 6,292 5,682 610 950 2,301 208
Foreign 6,216 6,834 -e618 1,075 -800 -12,427 1avn:10gulndIAS1:K: 019994
Retail 11,320 11,312 8 -2,025 -1,501 12,019
Call Option Long(Short) Position : Contract Accumulated Long(Short)
_ Long Short Net 2 Days 1 Weeks 1 Months U']fUﬁU VVUI"I’]SU"IﬁO
Institution 356 587 -231 -503 -1,065 -697 .
Foreign * 24 23 25 -95 339 Un3IAs1:AJRYWUFUATURAIANU llazNWINATAIAY
Retail 1,948 1,693 255 530 1,135 1,146 N
Put Option Long(Short) Position : Contract Accumulated Long(Short) LUElUOIASHZ 068045
Long Short Net 2 Days 1 Weeks 1 Months
Institution 524 359 165 446 -98 -492
Foreign 1 150 -149 -150 -193 -2,754 suvss INAIUAMS
Retail 1,888 2,054 -166 -297 248 2,957 -
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SET50 Overview

SET50 S50M20 S50U20
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SET50 Index Futures

Direction Trading: #01 Short S50M20 )1 904 47 Uawinvu SET50 Jutiinay N
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SET50 Option: wuztnfiaan1uz Long Put tiunalnanaanuid@asliness 1o

vounsl
Long S50M20P950 1 25 a1 (SET50=940) Livinnnlad 45 4@ (SET50=920) 4A)
Cut Loss 3 9AN%1
Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 919.05 30.7488 17.5192
Call Option
Break Infrinsic All-in-  Theory Open Implied Effective  Time
Premium  Chg Time Value Volume Delta
Even Value Premium ___Price Inferest Volafility Gearing  Decay

S50M20C900  37.80 8.70 >937.8 19.05 18.75 0.02 29.54 143 1416 29.13 0.62 14.97 0.02
S50M20C875  57.30 1230 >932.3 44.05 13.25 0.01 47.82 119 1125 31.09 0.73 11.71 0.01

S50M20C850 77.20 13.30 >927.2 69.05 8.15 0.01 69.70 63 1697 34.40 0.81 9.62 0.01
S50M20C825  99.50 1350 >9245 94.05 5.45 0.01 93.60 226 968 37.26 0.87 8.00 0.01
S50M20C800 120.90 14.90 >920.9 119.05 1.85 0.00 118.30 3 849 40.03 0.90 6.86 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 Gearing __Decay
S50M20P900  20.00 -750 <880 0.00 20.00 -0.04 11.26 350 1298 28.68 -0.38  -17.19 -0.04
S50M20P875  14.10 -6.50 <860.9 0.00 14.10 -0.06 4.55 682 3733 31.89 -0.27  -16.95 -0.06
S50M20P850 9.50 -4.60 <8405 0.00 9.50 -0.09 1.44 441 2498 33.74 -0.19 -16.69 -0.09
S50M20P825 5.70 -3.20 <8193 0.00 5.70 -0.11 0.35 242 2015 35.04 -0.12  -17.39 -0.11
S50M20P800 3.50 -2.20 <796.5 0.00 3.50 -0.13 0.06 189 2023 35.99 -0.07  -16.48 -0.13
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UNDERLYING Close  Chg %Chg __asumsBoune
SET50 919.05 17.60 192% 02/06/2020
Symbol Sele Cha  %Cha Vol Ol Ol Chg 250000
S50J20 845.90 -110 -13% 66 121 0 200000
S50K20 895.00 32 0.4% 71 97 0 — S = 150000
S50M20 919.00 18.5 2.0% 114,809 232,281 -2,690 100000
S50U20 912.80 18.8 2.1% 10,055 21916 1,101 50000
S50Z20 910.70 18.5 2.0% 2,196 6,484 -55
S50H21 906.90 18.6 2.1% 1,584 2,597 -12 o
- = 50000
SET50 Futures Lona(Short) : &iruan a:au Long(Short) 2 2 2 8 2 8 2 2 2 8 g g 18
Long Short Net 2 Ju 2 ddenui QTD L’? _% E E g g g g? g ::ix [;u“ EE“ E
aniu 21739 24,636 -2,897 4,332 2,270 -66,891 8 5 @ 5 ® @ g - 2 H 8 v g
[2abinlc] 48,605 45,419 3,186 746 10,252 181,983
etiag 58,315 58,604 -289 -5,078 -12,522 -115,092
fr1: @1e91ASe LA, e A g 1 41897398 Ua. 1oide NAa
ATIANISNU Spread fu duiRdua N ASPS Model SET50 Ns:AUAT PER ¢
Ihrine Spread Belna - Bseind
50120 S50K20 S50M20 S5ON20 $50Q20 S50U20 (i) u.A. 62E 'uﬂ. 62E w.8. 62E wn. 62E 08. 62E ng. 62E s.A. 62E
T PER155 898 870 857 843 830 789 748
— n 10.8.63 U W.A. n .8 n N.A. n a.n.63 ru N.&. PER 16 926 899 385 871 857 315 773
S50K20 160 PER165 955 927 912 893 883 840 797
S50M20  -1.32 0.28 PER17 984 955 940 925 910 866 821
S50N20 147 0.13 -015 PER175 1013 983 967 952 937 891 845
$50Q20 -5.84 423 452 437 PER18 1042 1011 995 979 964 916 869
SS0U20 — 080 : 2O S — ﬁ'sd“;/ L0 PER185 1071 1038 1023 1007 990 042 893
ﬂlﬂlﬂﬁ'lu ATIADALLIAULELNATEWINY U.8. - A8l Ay 0.5% PER 19 1 ‘1 00 1 '057 1 050 1’034 1 01 7 967 918
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s1aia chg (3n) i'ls AEsTUL TN+ i'ls

Futures Liau Ay (0NY) VAT (1)  (1enu)gna
924.00 5.0 1,000 (186) 814
923.00 4.0 800 (186) 614
922.00 3.0 600 (186) 414
921.00 2.0 400 (186) 214
920.00 1.0 200 (186) 14
919.00 0.0 0.0 (186) (186)
918.00 -1.0 (200) (186) (386)
917.00 -2.0 (400) (186) (586)
916.00 -3.0 (600) (186) (786)
915.00 -4.0 (800) (186) (986)
914.00 -5.0 (1,000) (186) (1,186)
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Single Stock Futures
Long AMATAM20
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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
AMATAM20 _ 14.70 0.00 14.50 1214 410 198 4.40 142.86% 12.92 1.02 -30.30%
un: @N29N1ASY UA. 1e1de nag
Historical Price AuoruNalsvaAnuvey Stock Futures
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chg (20) fils  AsssuItisy mls
m syda futore _
15 INgUAUSIA  (nanu)  +VAT (Un) (v1anu)ans
15.20 05 500 411 496
1e0 15.10 0.4 400 4.11 396
1 15.00 03 300 411 296
10 14.90 0.2 200 411 196
14.80 0.1 100 411 %
5 * 14.70 0.0 - 411 @
14.60 0.1 (100) 411 (104)
, \ 14.50 0.2 (200) 411 (204)
§ § 8 §8 8 8§ 8 § &8 B &8 § 8 14.40 -0.3 (300) 411 (304)
= = = = = = o o o o = = =
i ¢ 2z 3z 2 2z ¢ g5 8 8 §£ 8 & 14.30 0.4 (400) 411 (404)
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Single Stock Futures

Long ADVANCM20

witfuanninlst) 2563-64 a9 14.7% uaz 12.4% axVBUNANITNLIATEFNAG D
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Upside wa8319 10%
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Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future Bassis Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
ADVANCM20 _ 193.60 0.10 193.67 397 1301 -221 7.66 8.53% 20.91 7.25 -11.79%
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148 —fDVANC  ——ADVANC M20 ICT 260 Jnaonus’]a&joa

15 " chg (@) mls  Asssuideu mls
A symua future _
A ——~——T —_—— A ™ IAounustm  (nanu)  +VAT (Uin) (xanu)ans
e A 194.10 0.5 500 32.39 468
e 0 194.00 0.4 400 32.39 368
10 193.90 0.3 300 32.39 268
1% 10 193.80 0.2 200 32.39 168
1 19370 0.1 100 32.39 68
152 50 193.60 0.0 - 32.39 (32)
130 m 19350 0.1 (100) 32.39 (132)
. . 193.40 0.2 (200) 32.39 (232)
§ 8§ § 8 8§ 8§ 8§ 8 & £ & 8 193.30 03 (300) 32.39 (332)
& g & § & & &2 8§ £ § & 8 & v 193.20 0.4 (400) 32.39 (432)
193.10 05 (500) 32.39 (532)
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Tracking Performance

Unrealized Profit on June 2020 | 0.0%

Realized Profit on June 2020 | 0.0%

0% 50% 100% 150% 200% 250% 300%

g rsd s reueaslin s @l dubun fuufu e arfasge Sussssumiarausuninh i i inss vl daem

fr1: @1e91ASe LA, e A g

Top 20 Most Active Volume

Settle ~ ASP Theory )
No. Future ) Basis ) Vol (@] Ol Change Leverage Resistance  Support
Price Price
1 TRUEM20 3.82 0.00 3.82 5261 15635 274 5.58 3.98 3.48
2 IRPCM20 2.90 0.00 2.90 3199 9645 -2683 5.09 3.00 2.81
3 STAM20 27.13 -0.12 26.99 3028 5662 483 9.44 29.41 19.43
4 AAVM20 2.04 -0.06 2.10 2831 5572 1533 5.53 2.06 1.78
5 WHAM20 3.19 -0.01 3.16 2392 12190 1074 4.95 3.38 2.96
6 PTGM20 16.50 0.20 16.31 2204 1995 952 5.23 16.39 14.50
7 QHM20 2.24 -0.02 2.14 2159 4177 351 5.95 2.24 2.08
8 VGIM20 7.90 0.00 7.91 2000 536 0 4.95 8.13 7.73
9 TMBM20X 1.18 -0.01 1.18 1557 4712 713 4.09 1.19 1.01
10 JASM20 3.78 0.00 3.78 1510 30484 1501 4.52 3.88 3.78
11 ERWM20 3.48 0.00 3.48 1501 2179 -499 3.66 3.60 2.96
12 PTTGCM20 45.71 -0.79 46.54 1494 2371 262 4.86 47.86 42.38
13 AOTM20 63.95 0.45 63.55 1247 4103 -13 4.47 62.95 59.92
14 TASCOM20 24.00 0.10 23.92 1228 2266 -136 6.62 24.16 19.98
15 AMATAM20 14.70 0.00 14.50 1214 410 198 4.40 15.30 13.36
16 SPALIM20 15.30 0.00 14.75 1130 570 271 6.60 15.49 14.31
17 KTCM20 36.56 -0.69 36.50 1103 1024 6 4.54 39.73 36.04
18 CPFM20 31.80 -0.20 3171 908 2761 -600 5.26 31.96 29.04
19 KTBM20 10.80 0.00 10.08 875 2887 -400 4.66 10.86 10.21
20 LHM20 7.65 0.00 7.28 852 1974 -184 5.30 7.53 6.89
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Gold Futures
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I1AMBIAIAATIAANTFTI 2 FUNINITNIUN RIAGUIITIN 41.27 WWTRIEYY T80
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Research Division

Gold Futures

FUTURES Last Chg  %Chg Vol. Ql Ol Chg
GFM20 26,100 0 0.00 98 696 26
GFQ20 26,150 10 0.00 78 348 =
GFV20 26,230 20 0.00 42 215 31

Mini Gold Futures

Last Chg  %Chg Vol. Ql Ol Chg
GF10M20 26,100 -10 0.00 2,230 10,046 358
GF10Q20 26,160 -10 0.00 1,042 9,437 118
GF10v20 26,230 10 0.00 449 3,444 87

HU18IKR : sS1A1UAVOY 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 (InSryd/nsogooud)

Research Division

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
nisidassaAnavAnTriduuin Spread S:1919 GFM20 - GFJ20
—_ FX (uaw/ USD) -]
(0]
= 31.00 31.25 31.50 31.75 32.00
c\:; 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 i -
% 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
e 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 T—— = -
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) (Asssuitiou 98.10 un/drynun /o)
s7aila Ai'ls AgITuLTiaN+ il s1a1ila ils AnTINLTiau+ i'ls
future Llaauunilag (210N u) VAT (1)  (21anu)dgnd future SIETSIET) (210N u) VAT (1)  (11enu)gnd
26,350.00 250.0 12,500 (1,049) 11,451 26,350.00 250.0 2,500 (210) 2,290
26,300.00 200.0 10,000 (1,049) 8,951 26,300.00 200.0 2,000 (210) 1,790
26,250.00 150.0 7,500 (1,049) 6,451 26,250.00 150.0 1,500 (210) 1,290
26,200.00 100.0 5,000 (1,049) 3,951 26,200.00 100.0 1,000 (210) 790
26,150.00 50.0 2,500 (1,049) 1,451 26,150.00 50.0 500 (210) 290
26,100.00 0.0 - (1,049) (1,049) 26,100.00 0.0 - (210) (210)
26,050.00 -50.0 (2,500) (1,049) (3,549) 26,050.00 -50.0 (500) (210) (710)
26,000.00 -100.0 (5,000) (1,049) (6,049) 26,000.00 -100.0 (1,000) (210) (1,210)
25,950.00 -150.0 (7,500) (1,049) (8,549) 25,950.00 -150.0 (1,500) (210) (1,710)
25,900.00 -200.0 (10,000) (1,049) (11,049) 25,900.00 -200.0 (2,000) (210) (2,210)
25,850.00 -250.0 (12,500) (1,049) (13,549) 25,850.00 -250.0 (2,500) (210) (2,710)
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