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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 132,194 131,023 1,171 929 -81,545 -28,760 e
Foreign 118,057 114,372 3,685 932 -22,584 -54,978 INAANA NOSS=SSSU
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Long Short Net 2 Days 1 Weeks 1 Months lavn:IuBUUNJIASI=H: 004132
Institution 34,740 35,890 -1,150 -4,197 -17,710 6,579
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SET50 Overview
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 942.16 34.53671 12.91938
Call Option

Premium Chg Break Intrinsic Time AII-i.n- The.ory Vel Open Implifa'd Delta Effect'ive Time

Even Value Value Premium Price Interest Volatility Gearing Decay

S50H21C975 1020 -3.70 >9852 0.00 10.20 457% 1414 642 3036 19.87 0.28 25.77 0.0
S50H21C950 1820 -540 >968.2 0.00 18.20 2.76% 22.70 448 3078 20.15 042 21.90 0.0
S50H21C925 3150 -6.20 >956.5 17.16 14.34 152% 3447 78 1517 19.72 0.58 17.34 0.0
S50H21C900 4730 -8.80 >947.3 42.16 5.14 0.55% 49.60 39 1110 22.28 0.71 14.10 0.0

S50H21C875 68.90 -7.70 >9439 67.16 1.74 0.18%  67.90 6 338 24 .56 0.81 11.01 0.0
Put Option
Premium Chg Break Intrinsic Time AII-|_n- The_ory Volume Open Impllfe_d Delta Effect_lve Time
Even Value Value Premium Price Interest Volatility Gearing Decay
S50H21P975 51.00 7.50 <924 32.84 18.16 -1.93% 54.14 92 807 20.33 -0.71 -13.55 0.0

S50H21P950 34.30 6.10 <9157 7.84 26.46 -2.81% 37.72 266 1607 20.94 -0.57 -15.68 0.0
S50H21P925 21.90 430 <903.1 0.00 21.90 -4.15%  24.50 562 2093 21.81 -042 -17.68 0.0
S50H21P900  14.00 280 <886 0.00 14.00 -5.96% 14.65 816 4288 22.98 -029 -18.65 -0.1
S50H21P875  8.80 160 <866.2 0.00 8.80 -8.06%  7.95 475 4965 24.36 -0.19  -19.10 -0.1
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S50M20 -1.32 0.28 PER 17 984 955 940 925 910 866 821
S50N20 147 0.13 -0.15 PER175 1,013 983 967 952 937 891 845
SE e o 4y PER18 1042 1011 995 979 964 916 869
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936.20 2.0 400 (186) 214
935.20 1.0 200 (186) 14
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933.20 -1.0 (200) (186) (386)
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Single Stock Futures
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Settle . ASP Theory ) EPS GROWTH
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Price Price 63F

STAH21 34.25 -0.25 34.52 1684 367 1 7.21 44.93% 3.51 1.09 58.31%
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Single Stock Futures
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Tracking Performance

Unrealized Profit on Feb 2021

Weighted YTD 2021 Realized Prolit
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Top 20 Most Active Volume

Settle _ ASP Theory .
Future ) Basis . ol (@] Ol Change Leverage Resistance  Support
Price Price

1 THANIH21X ~ 4.36 -0.02 4.38 8722 500 0 4.52 4.47 4.13
2 IRPCH21 3.62 -0.02 3.64 7819 5463 19 10.64 3.63 3.46
3 GUNKULH21 2.66 0.00 2.66 7502 4706 -1 10.00 2.69 2.60
4 BLANDH21 1.06 0.01 1.05 5331 2226 -28 9.21 1.08 0.98
5 WHAH21 3.25 0.01 3.24 4817 16207 1001 7.75 3.39 3.18
6 PTGH21 18.24 -0.06 18.31 4608 510 0 6.51 18.86 17.78
7 TMBH21 117 0.00 117 4354 1550 1000 7.70 1.22 1.16
8 BPPH21 21.05 0.05 21.01 3683 1948 0 22.18 18.31
9 TRUEH21 3.20 0.00 3.20 3579 4102 -1001 8.42 3.26 3.13
10 AAVH21 2.50 0.02 2.48 3501 %4 0 7.25 2.71 2.46
11 BANPUH21 12.05 0.05 12.01 3266 1974 1 14.35 12.14 11.07
12 CHGH21 2.64 0.04 2.60 3155 1 0 9.77 2.64 2.64
13 ESSOH21 9.02 0.07 8.96 3028 3 0 7.14 9.17 8.67
14 IVLH21 39.50 0.00 39.52 2592 1020 100 9.62 41.71 38.26
15 VGIH21 7.01 0.11 6.90 2225 4006 0 5.50 7.25 6.90
16 THCOMH21 9.45 -0.05 9.51 2185 3085 6 7.14 9.52 8.62
17 PSLH21 8.87 0.02 8.85 2078 3501 0 8.32 8.75 7.83
18 TASCOH21  20.50 -0.80 21.31 2045 637 0 5.4 20.88 20.15
19 PTTH21 40.55 -0.20 40.77 1924 795 100 11.92 41.83 39.74
20 EAH21 66.50 0.00 66.54 1770 404 4 11.22 68.62 64.85

1 4189719 LA, 1eLTe AR

1 4189719 LA, 1eLTe AR

O

ASIAPLUS

Securities



MARKET TALK

ﬂaanﬂ’lsa\]r}u Research Division

Gold Futures
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Downside 1sziiunsaunisnaanlunlin $1775-$1825
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ASPS Gold Valuation Matrix (IMS9ry</nso80oud)

———— adaue Dollar Index wdioan >

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
556 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 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
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)

nasidassaanavAaladuuan Spread s:1910 GFG21 - GFM21

FX (uw/ USD)

29.50 29.75 30.00 30.25 30.50
1,750 24,539 24,747 24,955 25,163 25,371
1,780 24,960 25,171 25,383 25,594 25,806
1,810 25380 255595 25810 26,025 26,241
1,840 25,801 26,019 26,238 26,457 26,675
1,870 26,222 26,444 26,666 26,888 27,110 ‘
1,900 26,642 26,868 27,094 27,320 27,545 =
1,930 27,063 27,292 27,522 27,751 27,980
1,960 27,483 27,716 27,949 28,182 28,415 "
1,990 27,904 28,141 28,377 28,614 28,850 = S : — : =

GOLD Londin AM ( USD/Ounce )

1 418979 LA, 1eLTe AR PN 418971798 1A, 1eLTe WAR
AuorunnlsvaAnuvey Gold Futures AMuarunnlsvaAnuvay Mini Gold Futures
Unaonushegos Unavnushggios
(Fsssuitiau 490.10 un/drynun/d1o) (sssuideu 98.10 uIn/drJru /d10)
PRRIN) m'ls AsssuLiiey+ m'ls s1ada m'ls AgssuLiiayt m'ls
future  wl8suuilae (1enu) VAT (1)  (enu)gnd future  ldsmuuilae (wenu) VAT (1)  (mevu)and
25,700.00 250.0 12,500 (1,049) 11,451 25,590.00 250.0 2,500 (210) 2,290
25,650.00 200.0 10,000 (1,049) 8,951 25,540.00 200.0 2,000 (210) 1,790
25,600.00 150.0 7,500 (1,049) 6,451 25,490.00 150.0 1,500 (210) 1,290
25,550.00 100.0 5,000 (1,049) 3,951 25,440.00 100.0 1,000 (210) 790
25,500.00 50.0 2,500 (1,049) 1,451 25,390.00 50.0 500 (210) 290
25,450.00 0.0 - (1,049) (1,049) 25,340.00 0.0 = (210) (210)
25,400.00 -50.0 (2,500) (1,049) (3,549) 25,290.00 -50.0 (500) (210) (710)
25,350.00 -100.0 (5,000) (1,049) (6,049) 25,240.00 -100.0 (1,000) (210) (1,210)
25,300.00 -150.0 (7,500) (1,049) (8,549) 25,190.00 -150.0 (1,500) (210) (1,710)
25,250.00 -200.0 (10,000) (1,049) (11,049) 25,140.00 -200.0 (2,000) (210) (2,210)
25,200.00 -250.0 (12,500) (1,049) (13,549) 25,090.00 -250.0 (2,500) (210) (2,710)
1 @8NS LA, 1elTe AR AN 189018 LA, 1eLTe WA
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