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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 104,313 112,302 -7,989 -36,527 -9,698 91,126 - 8 o
Foreign 72,969 84,838 -11,869 -5,051 -10,773 -52,577 INAFANA NOSS=8SSU
Retail 191,114 171,256 19,858 41,578 20,471 -38,549 . . L ox - _
un0|nm:nvaawug']umuma'mqu lla:nwiNAuA
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short) S A
e Short Net 2 Days 1 Weeks 1 Months lavn:1IusuundINST:K: 004132
Institution 26,408 21,999 4,409 18,687 9,111 32,398
Foreign 48,640 57,659 -9,019 -12,176 -2,099 -33,499
il 5 5 3 -6, -7, B ~3NS S N
Retai 73,522 68,912 4,610 6,511 7,012 1,101 Us_ans smunonua, CISA, CFA
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short) Gﬂ5|FlS'l:ViUVVhUVJ\iUV']UF‘]’"IUHa'IﬂnU na=@uinadn
Llong Short Net 2 Days 1 Weeks 1 Months - ~ i )
Institution 73,668 78,306 -4,638 -49,162 -24,472 50,573 |aVn:|UﬂuJﬂ5|ﬂS']:H. 025917
Foreign 12,708 16,729 -4,021 -1,974 -20,678 -29,592
Retail 920,840 82,181 8,659 51,136 45,150 -20,981
Metal Futures Long(Short) Position : Contract Accumulated Long(Short) udawssiu UOUSUU_ﬂS
Long Short Net 2 Days 1 Weeks 1 Months e T I v s =
———— o S — == = == Un31As1:KJRdeWUTIUAUAANANU IazAIUINATA
Foreign 10,429 10,359 70 7,988 11,137 14,032 Ia‘ln:"jﬂuunﬁlnsr]:ﬁ 01 9994
Retail 11,978 12,270 -292 -7,722 -11,100 -13,674
Call Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months = =
Institution 174 349 175 204 —a74a -1,055 YIYyy wun1suIne
Foreign 1,000 27 973 o84 1,023 1,141 == et s - ~ =
Retail 2.215 3.013 e e e P UﬂQIﬂS']-HUQQUWUQ’]Uﬂ']Uﬂa']ﬂr!U llaznwinAuAiav
Put Option Lona(Short) Position : Contract Accumulated Long(Short) N:IU8UUNJIASTZH: 064045
Long Short Net 2 Days 1 Weeks 1 Months
Institution 99 200 -101 217 193 -1,762
Foreign 132 4 128 133 -142 -1,274 Sl.jvss Iﬁﬂlums
Retail 2,348 2,375 -27 -356 -84 1,375 -
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SET50 Overview
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SET50 Index Futures

Direction Trading: 1181 SET50 ?quafﬂuuuqiﬁuﬁu Tnelugasannilazil OR v
snganAauluda inlinanean Market Cap a;ﬂ%u Trading S50H21 N3 940
- 95597

Spread Trading: AAN130Y Spread $21914 S50M21 ausae S50H21 t Fu4 30
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SET50 Option:AsAniuztinlif Long S50H21C925 #i 35 qm (SET50=945) 111 45

A (SET50=955) Cut Loss 3 aAanvu Uszidiu SET50 @fgflul,t,m‘iﬁu%u

Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index  950.28 34.53038 10.17006

Call Option

Break Intrinsic Time All-in- Theory

FUCE L Ehg Even Value Value Premium Price VElinE
S50H21C975 16.80 0.60 >991.8 0.00 16.80 4.37% 21.05 312
S50H21C950 27.20 1.40 >977.2 0.28 26.92 2.83% 31.40 507
S50H21C925 42.20 2.30 >967.2 25.28 16.92 1.78% 44.79 117
S50H21C900 61.00 2.40 >961 50.28 10.72 1.13% 61.22 8
S50H21C875 81.40 2.60 > 956.4 75.28 6.12 0.64% 80.39 54
Put Option

q Break Intrinsic Time All-in- Theor

UL Ehe Even Value Value Premium Pricey VUG
S50H21P975 42.80 -3.30 <932.2 24.72 18.08 -1.90% 47.84 23
S50H21P950 27.60 -3.00 <9224 0.00 27.60 -2.93% 33.20 252
S50H21P925 18.20 -2.00 < 906.8 0.00 18.20 -4.58% 21.61 325
S50H21P900 11.60 -1.60 <888.4 0.00 11.60 -6.51% 13.05 347
S50H21P875 7.20 -0.90 < 867.8 0.00 7.20 -8.68% 7.23 279

Research Division

SET50 S50H21 S50M21

nuosu 945 940 935
nuoMu 955 955 950

*meﬂrﬁamo:ﬁma'\muﬁryﬁunmuu?uuouga
thedduaFlATnSIWUEoINWARMIUATIUEUA
nagnsn1sevies:naduLIU 2 Soun Ao

® joUwaindu: ASP Smart

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

——oH21C825

650 700 750 800 850 900 950 1000

Index

KUNBIKR : ADACUABTINIAU 200 UIN 61D 1 A

vVounsu
Open Implied Delta Effective Time
Interest  Volatility Gearina Decav
2843 20.17 0.35 19.91 0.0
2872 21.33 0.48 16.78 0.0
1578 22.55 0.61 13.75 0.0
1109 22.11 0.75 11.71 0.0
337 25.39 0.80 9.39 0.0
Open Implied Delta Effective Time
Interest  Volatility Gearina Decayv
745 20.77 -0.65 -14.71 0.0
1500 19.71 -0.52 -17.85 0.0
1940 21.50 -0.37 -18.68 0.0
4241 22.64 -0.26 -19.80 -0.1
4898 23.87 -0.17 -20.67 -0.1
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na: SET50 Futures
UNDERLYING Close  Chg %Cha _asUmsBouna
SET50 950.28 0.82 0.09% 10/2/21 \ et Fami et e T o
- oo Stock Forign Net fhs) oz TFEX Forelgn Met ()
20,000 60000
Symbol Setile  Cha %Chg _ Vol. Ql Ol Chg
S50G21 952.00 17 02% 2 98 0 40000
S50H21 949.50 45  05% 132,637 300,193 115
$50J21 946.00 -03  0.0% 1 76 0 20000
S50M21 944.50 44 05% 12574 30,318 489 0
S50U21 942.70 48  05% 1234 9,091 -43 0000
$50221 942.80 43 0.5% 829 4,066 0
- -40000
SET50 Futures Lona(Short) : &ryoun a:au Long(Short)
Long Short Net 2 fu 2 dlenvi QTD -60000
- (=] = [=] [=} (=] (=] (=] (=] (=] (=] (=] (=] =
qontiu 104,040 11753 -7,713 18,687 25923 0 S 8 8§ 8 8§ § § § § & 8 2 =
E & B & =2 = = 40 4 £ £ £ £
9N 71837 84807 -12970  -12,176  -15,460 0 2 2 o o 2 2 2 4 8 %5 85 5 &
, 2 2 2 & 3 2z 3 oz &2 2 2 2
mutan 186,551 165,868 20,683 6511 -10,463 0 N w22 8 T &
o oo o . o o o .
NN ANE9UANE LA, LALHY WAS U AIENNUARE LA, LDLTE WAK
ATIANISNU Spread fu duiRduaN ASPS Model SET50 Ns:AUAT PER ¢

Ihrne Spread B3elna - Bseing
50120 50620 S5OM20 S5ON20 $50Q20 S50U20 (i) u.A. 62E 0.A. 62E .8, 62E w.n. 62E 0.8. 62E n.e. 62E s.A. 62E

20 108563 (U 28 WA63 U 29 D663 30 nA63 28 8A.63 (U 29 1.6.63 PER155 898 870 857 843 830 789 748
e Al PER 16 926 899 885 871 857 815 773

$50J20

S50K20 460 PER165 955 927 912 898 883 840 797
S50M20  -1.32 028 PER 17 984 955 940 925 910 866 821
S50N20 -1.47 0.13 -0.15 PER175 1013 983 967 952 937 891 845
S50Q20 -5.84 423 -4.52 437 PER18 1042 1011 995 979 964 916 869
S50U20 -6.88 -5.28 -5.56 -5.41 -1.04

PER 185 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

“gunfgudasnanidoulomnasewie f.o. - a0, 63 Wiy 0.5%

PuN: @129N1R9 VA, 1e1Te N PN @129N139 LA, LeLTe Na
ArudrurninlsvIANUVeY SET50 Futures S:AU Leverage voJ SET50 Futures
Unavnushegos
(Fsssuiday 87.10 Ln/aynd1/J1o) P — -
shaila chg (an) i'ls ANETTUL TN+ Ai'ls
Futures WinuAy (11enu) VAT (um)  (mienu)and 50 A
954.50 5.0 1,000 (186) 814 50 A ——
953.50 40 800 (186) 614 40 il
952.50 3.0 600 (186) 414 - ) \
951.50 2.0 400 (186) 214 I Mean 19.56 /\ / \AL h
950.50 1.0 200 (186) 14 " o
949.50 0.0 0.0 (186) (186)
LEel LT () L) (Gl fEgEzirszzzzzezczze
947.50 -2.0 (400) (186) (586) 8555588858858 s588¢8¢8¢
946.50 -3.0 (600) (186) (786) Zi&ss&8&ssmos®538538 5
945.50 -4.0 (800) (186) (986)
944,50 -5.0 (1,000) (186) (1,186)
un: @1291RSY A, 1e1de nag 1 : Thailand Clearing House, teiide ASPS
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Single Stock Futures

Long APH21
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Research Division
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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
APH21 7.50 -0.05 7.55 500 9.03 10.59% 6.33 0.76 -10.75%

fr1: @1e91ASe LA, e A g

Historical Price

AruorunnlsvaAnuveu Stock Futures
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Historical Return

Unaovnushagos
chg (20) fls  Asssullisy fls

swnda futore B
INgUNUSIA  (nanu)  +VAT (un) (vranu)ans

8.00 0.5 500 1.70 498
7.90 0.4 400 1.70 398
7.80 0.3 300 1.70 298
7.70 0.2 200 1.70 198
7.60 0.1 100 1.70 98
7.50 0.0 5 1.70 )
7.40 -0.1 (100) 1.70 (102)
7.30 -0.2 (200) 1.70 (202)
7.20 -0.3 (300) 1.70 (302)
7.10 -0.4 (400) 1.70 (402)
7.00 -0.5 (500) 1.70 (502)
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Single Stock Futures

Long TISCOH21

nnesvdnsasatentingalull 2563 wyw Coverage Ratio §5vAU 210% gegnlu

1 % o a dl o |nﬂ9/ o =3 o dl o a s
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2564 NannAUNNALIATAALAL 5.5% YoY a1n¥ia NIM way AN579NL e NRAUL

89 GGM M andssuiinniale wyw ROE saizenageauann 15% vlu 16% 1o

PBV # 1.9 win 18 FV Iustl 2564 #1 102 1w Div Yield 2564

7.6% Fiail

nmmenaiia wifiauwseneyinlieandeaing udainngAnssusan dnasl

LINTANAL VINBBUFIAININARALKUIFULZIU EMA 10 T4 Usziiudndlanna

1in Technical Rebound %3 sziduuwasinudnliagizinn 97.50 1w
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Research Division

Future Underlying
Settle  ASP Theory ‘ EPS GROWTH
Future . sis . ol Ol Ol Change Leverage | Upside PER 63F PBV 63F
Price Price 63F
TISCOH21  93.75 -0.25 94.06 196 731 -20 11.61 8.51% 11.54 1.76 7.60%
fr1: @1e91ASe LA, e A g
Historical Price AudrunlsvaAnuveu Stock Futures
450 ——mTISCO ——TISCOH21 BANK 120 Jnaor]us‘]a&ioa
100 chg (00) mls  Asssuitay mls
100 synda fulre | _
30 W—h”w ineunustM  (vanu)  +VAT (un) (vanu)ans
w0 | T 0 94.25 05 500 10.91 489
oo 94.15 0.4 400 10.91 389
& 94.05 0.3 300 10.91 289
0 93.95 0.2 200 1091 189
150 40 93.85 0.1 100 10.91 89
- 93.75 0.0 = 10.91 (11)
. 2 93.65 0.1 (100) 10.91 (111)
93.55 0.2 (200) 10.91 (211)
‘e 2 = = = = = = = = = = = = =° 93.45 03 (300) 10.91 (311)
S s 8§ & 8§ s § z § z & = 5 a8 1§ 93.35 -0.4 (400) 10.91 (412)
= 5 & = & & & 8 = = & & &5 8 = 93.25 05 (500) 10.91 (511)
-d' a o = o td' a o = o
DU ANE9UARE L. LOLTEE WAK NN ALK LA, LDLTE WAK
Historical Return Technical Chart
YTD ®=MTD
TISCO C: 94,00 daily
SETSD INDEX 1 T , 1',""\.|r"'* 00 51 o
| [ w009
BANK | ho Yo § Ll
Wi PN
rsi1(14, 70, 30, 1)
TIsCO A - y
= ;
0% 2% 4% &% 8% 10% 12% 14% 16% — I —
-:l' a o a o dl a o = o
DU ANENNUARE LA, LaLEE WAR NN ALNNUARY LA LOLTEE WAZ
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Tracking Performance

0.0%
Unrealized Profit on Feb 2021

Realized Profit on Feb 2021

64.7%

80% 100%

120%
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Top 20 Most Active Volume

140%

160%

180%

Research Division

Settle ~ ASP Theory _
Future ) Basis ) Vol (@] Ol Change Lleverage Resistance  Support
Price Price
1 BANPUH21  11.40 0.00 11.41 7348 1974 1 13.64 11.50 10.71
2 THCOMH21 — 9.46 -0.29 9.76 6618 3085 6 7.33 10.25 9.38
3 BPPH21 20.55 -0.05 20.61 6215 1948 0 20.65 17.29
4 IRPCH21 3.64 -0.02 3.66 5888 5463 19 10.70 3.65 3.46
5 BLANDH21 1.16 0.01 1.15 5885 2226 -28 10.09 1.22 1.10
6 TMBH21 119 0.01 1.18 5471 1550 1000 7.76 121 1.16
7 WHAH21 3.35 0.01 3.34 5152 16207 1001 7.99 3.37 3.15
8 KTBH21 12.54 0.04 12.51 5010 522 0 13.71 12.78 12.16
9 SPRCH21 8.98 -0.02 9.01 5000 501 0 7.18 9.07 8.47
10 TTAH21 6.32 0.17 6.15 3021 116 20 14.71 6.65 6.09
11 JASH21 3.10 0.00 3.10 3007 4117 2 6.80 3.13 3.03
12 EPGH21 8.55 -0.15 8.71 3001 1 0 14.31 8.79 8.24
13 TUH21 13.92 0.02 13.91 2910 842 -4 7.62 14.11 13.50
14 GPSCH21 80.49 -0.01 80.55 2565 379 -19 9.17 84.73 80.02
15 HANAH21 51.50 0.00 51.53 2557 1 0 6.68 52.56 48.39
16 PTGH21 18.38 0.18 18.21 2436 510 0 6.47 18.38 17.53
17 TRUEH21 3.28 0.00 3.28 2411 4102 -1001 8.63 3.30 3.12
18 PTTH21 40.88 0.13 40.78 2343 795 100 11.92 43.41 40.14
19 AAVH21 2.58 0.02 2.56 2179 94 0 7.49 2.68 2.42
20 TKNH21 11.30 0.00 11.31 2020 61 0 5.51 11.76 11.06
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Gold Futures
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91AIMBIAN GFG21 LieRu USuinaw 30 11 aagh 26,200 UIN LHEULYN
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InAliA Gold Spot
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GOLD Technical: ifAn1431AMaIAUNINALEgN 78U Symmetrical Triangle T
s AUNULUIAULTIAN $1860 (TUATUARENAAL TUEN MACD IARBUARINGN
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Gold Futures

Research Division

FUTURES Last Chg %Chg Vol. Ol Ol Chg
GFG21 26,200 30 0.11 43 533 -3
GFJ21 26,120 -120 -0.46 9 522 0
GFM21 26,180 -80 -0.30 1 104 -1
Mini Gold Futures

Last Chg  %Chg Vol. Ol Ol Chg

GF10G21
GF10121
GF10M21

26,230 30
26,250 30
26,310 50

0.11
0.11
0.19

3,688 4,805 -264
1,549 6,980 147
825 3,009 -200

KU1gIKR : s1AUAVOY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. na:usuimu
nssovrgfinvulugodioan 19.30-22.30 u.

A : @edudde va.ioiBe wad

O ASIAPLUS
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nagnsnisavnu

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

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

4 aaum
93 94

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 160724 1578.79

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

nasidavsaanavAlriduuan

udean

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
1,390.07
1,389.12
1,388.17
1,387.23
1,386.28
1,385.33
1,384.38
1,383.44
1,382.49
1,381.54
1,380.60
1,379.65

>

102 103
1,361.62 1,333.17
1,360.67 1,332.22
1,359.72 1,331.28
1,358.78 1,330.33
1,357.83 1,329.38
1,356.88 1,328.43
1,355.94 1,327.49
1,354.99 1,326.54
1,354.04 1,325.59
1,353.09 1,324.65
1,352.15 1,323.70
1,351.20 1,322.75

Research Division

Spread s:r91 GFG21 - GFM21

FX (uan/ USD)

8 2950  29.75
S 1,750 24,539 24,747
) 1,780 24,960 25171
2 1810 25380 25595
= 1,840 25801 26,019
= 1,870 26,222 26,444
S 1000 26642 26,868
o 1,930 27,063 27,292
o 1,960 27,483 27,716

1,990 27,904 28,141

30.00
24,955
25,383
25,810
26,238
26,666
27,094
27,522
27,949
28,377

30.25 30.50
25,163 25,371
25,594 25,806
26,025 26,241
26,457 26,675
26,888 27,110
27,320 27,545
27,751 27,980
28,182 28,415
28,614 28,850

N A29NU39E LA, 1eLde nad N @Ne9NUANE LA, LT nad
AruorunnlsvaAnuvey Gold Futures AruorunnlsvIANUVeY Mini Gold Futures
unaonushegod Unavnushggos
(Asssuiteu 490.10 un/drycun/d1o) (Fsssuitiou 98.10 un/drynun/dno)

s7aila fi'ls AsssuLiean+ i'ls saila i'ls AgTTNLTieu+ Ai'ls

future  wdeuwilag (11enYu) VAT (1)  (11enu)gnd future  w&suuiae (11enu) VAT ()  (a1enu)gnd
26,450.00 250.0 12,500 (1,049) 11,451 26,480.00 250.0 2,500 (210) 2,290
26,400.00 200.0 10,000 (1,049) 8,951 26,430.00 200.0 2,000 (210) 1,790
26,350.00 150.0 7,500 (1,049) 6,451 26,380.00 150.0 1,500 (210) 1,290
26,300.00 100.0 5,000 (1,049) 3,951 26,330.00 100.0 1,000 (210) 790
26,250.00 50.0 2,500 (1,049) 1,451 26,280.00 50.0 500 (210) 290
26,200.00 0.0 - (1,049) (1,049) 26,230.00 0.0 - (210) (210)
26,150.00 -50.0 (2,500) (1,049) (3,549) 26,180.00 -50.0 (500) (210) (710)
26,100.00 -100.0 (5,000) (1,049) (6,049) 26,130.00 -100.0 (1,000) (210) (1,210)
26,050.00 -150.0 (7,500) (1,049) (8,549) 26,080.00 -150.0 (1,500) (210) (1,710)
26,000.00 -200.0 (10,000) (1,049) (11,049) 26,030.00 -200.0 (2,000) (210) (2,210)
25,950.00 -250.0 (12,500) (1,049) (13,549) 25,980.00 -250.0 (2,500) (210) (2,710)

N 4189018 LA, 1eiTe AR

AN @189N1ASE LA, LeLTe WAR

X ASIAPLUS



