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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 96,307 108,330 -12,023 10,852 -85,579 22,277
Foreign 96,932 105,207 -8,275 -4,590 -18,990 -60,738 |ﬁﬂﬁﬂ5_i Nn38s:=sssuU
Retail 192,727 172,429 20,298 15,442 104,569 83,015 . .
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short) UnO|ﬂS']-HlJVVUWUS_7’]Uﬂ'1Uﬂa']ﬂr!U ||a»r’1'lﬂlnﬂuﬂ
Long Short Net 2 Days 1 Weeks 1 Months 1avn:1JgulindIASzK: 004132
Institution 26,884 27,755 871 ~2,021 ~22,990 6,125
Foreign 67,292 62,706 4,586 14,548 16,520 -5,211
Retail 71,737 75,452 -3,715 -12,527 6,470 -914 — 8
Us:ans Smuneanua, CISA, CFA
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short) o Con 5T - - _
Tong Short Ner 2 Days 1 Weeks 1 Months UndIAs1:HURIEWUZIUAIUAAIANU IAzAUINATA
Institution 59,619 74,309 ~14,690 30,214  -63,420 -50,451 P o
Foreign 9,168 20,767 -11,599 16,446 -28,518 _54,450 lavn:1IuguundInS:k: 025917
Retail 92,446 66,157 26,289 46,660 91,938 104,901
Metal Futures Long(Short) Position : Contract Accumulated Long(Short) ~ -
Long Short Net 2 Days 1 Weeks 1 Months Udawssiu uagssyns
Institution 5,934 5,633 301 113 -1,334 -593 g i @ oz -
Foreign 20.386 21,425 _1,039 _2.582 _8.972 _1.509 undlASI:HUYVEWUFIUNIUAAIANU IazATUINAUA
Retail 22,592 21,854 738 2,695 10,306 2,102 Javn:IJeutindins:k: 019994
Call Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 205 365 -160 —249 -655 -1,689 . -
Foreign 3 1 2 3 2,223 2,507 YIYsvy wun1sune
Retail 2,326 2,169 157 244 -595 -340 o e L x - _
Uno|ﬂS1IHUVVUWUS_7']Uﬂ']uﬂa']ﬂnu llaznwinAuAiav
Put Option Long(Short) Position : Contract Accumulated Long(Short) e c
Long Short Net 2 Days 1 Weeks 1 Months N:1U8UUNDIAST:H: 064045
Institution 159 208 —a9 ~705 -870 -1,908
Foreign 2 205 -203 -e8 831 417
Retail 2,854 2,602 2527 773 39 1,391
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SET50 Overview
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SET50 Index Futures

Direction Trading: \a#n1ue Long S50H21 M1 938 9A YNUATUHATIANY 4 AR
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Spread Trading: A1AN1908 Spread 321919 S50M21 auAaY S50H21 1 547 30 ﬁ:
fl.. 2564 aziiiy -6.42 90 TaqiTuasif -5.00 90 Lszifiu Spread dalsilln E:
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 938.08 34.53808 13.33787
Call Option
Premium Chg Break Intrinsic Time AII-i_n- The_ory Ve Open Implifa_d Delta El’fect:ive Time
Even Value Value Premium Price Interest Volatility Gearing Decay
S50H21C975 8.80 -1.40 >983.8 0.00 8.80 4.87% 5.26 426 3008 19.31 0.25 26.44 0.0

S§50H21C950 16.00 -2.20 >966 0.00 16.00 298% 1185 360 3143 19.74 0.39 22.87 0.0
S50H21C925 29.00 -2.50 >954 13.08 15.92 1.70% 23.10 102 1561 19.91 0.55 17.92 0.0
S50H21C900 46.00 -1.30 >946 38.08 7.92 0.84% 3943 48 1118 23.36 0.68 13.92 0.0

S50H21C875 67.00 -1.90 >942 63.08 3.92 0.42%  59.99 11 337 25.16 0.79 11.08 0.0
Put Option
. Break Intrinsic Time All-in- Theory Open Implied Effective Time
P Ch Vol Delt:
remim < Even Value Value Premium Price oume Interest Volatility a Gearing Decay
S50H21P975 50.00 -1.00 <925 36.92 13.08 -1.39% 47.62 28 812 20.05 -0.72  -14.01 0.0

S50H21P950 33.00 -1.30 <917 11.92 21.08 -2.25%  29.23 173 1617 20.01 -0.58 -16.59 0.0
S50H21P925 2130 -0.60 <903.7 0.00 21.30 -3.66% 15.49 247 2114 20.31 -0.44  -19.09 0.0
S50H21P900 13.30 -0.70 <886.7 0.00 13.30 -548%  6.82 633 4394 22.16 -0.31  -20.65 -0.1
S50H21P875 8.00 -0.80 <867 0.00 8.00 -7.58% 240 284 4948 23.26 -0.19 -21.28 -0.1
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UNDERLYING Close  Chg %Chg _asUmsBoune

SET50 938.08 -4.08 -0.43% 18/2/21

Symbol Setle  Chg %Chg Vol Ol Ol Chg
S50G21 938.10 0.1 0.0% 37 105 0
S50H21 933.20 -10 -0.1% 149,288 308,455 -115
S50J21 930.90 -2.0 -0.2% 38 81 0
S50M21 928.40 -10 -0.1% 14,376 31,114 489
S50U21 926.10 -10 -0.1% 1,633 9,431 -43
S50Z21 926.80 -11 -0.1% 541 4,182 0

SET50 Futures Long(Short) : &runun a:au Long(Short)

Long Short Net 2 5u 2 o’ QTD
a1y 95,943 107,757 -11814 -2,021 -13,879 0
[oalpiplc] 96,927 105,002 -8,075 14,548 14,421 0
adag 187,547 167,658 19,889 -12,527 -542 0
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SET50 fAs:6un1 PER A1

Ithrng Spread B3eina - B3dInd
$50120 S50K20 S50M20 S50N20 $50Q20 S50U20
29 w863 cu28wAé3 nu29 0863 u30naéld ou28ané3u29ne.bl

$50J20

S50K20 -1.60

S50M20 -1.32 0.28

S50N20 -1.47 0.13 -0.15

$S50Q20 -5.84 -4.23 -4.52 -4.37

S50U20 -6.88 -5.28 -5.56 541 -1.04

*sundgudasnandoulenesswing 9.0. - a.0. 63 wihdu 0.5%
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AuorunnlsviAnuvey SET50 Futures

(irin) u.n. 626 On. 628 we. 62E wa 62E Ue. 62E ne. 62E sA. 62E
PER155 898 = 870 857 843 830 789 748
PER 16 926 809 885 871 857 815 773
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
PER185 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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S:AU Leverage voJ SET50 Futures

Unavnushegos
(Ffsssuidau 87.10 un/d&ryny1/d1o)

sanda chg (3n) m'ls AngssuLiian+ m'ls

Futures WAsuAy (mieanu) VAT (uwm)  (mrienu)dns
938.20 5.0 1,000 (186) 814
937.20 4.0 800 (186) 614
936.20 3.0 600 (186) 414
935.20 2.0 400 (186) 214
934.20 1.0 200 (186) 14
933.20 0.0 0.0 (186) (186)
932.20 -1.0 (200) (186) (386)
931.20 2.0 (400) (186) (586)
930.20 -3.0 (600) (186) (786)
929.20 -4.0 (800) (186) (986)
928.20 -5.0 (1,000) (186) (1,186)
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Single Stock Futures
Long MINTH21X
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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
MINTH21X  29.30 -0.20 29.52 358 2536 1999 8.46 15.25% 2.80 -31.27%

ANT: @1E911ASE LA, 1aiTe NAR

Historical Price

AruoruninlsvaAnuveu Stock Futures

13500 ol INT e MINTHZ X FOOD k3 Jnaonus’]aajoa
“ chg (®0) s AsssuItaU Mls
13000 ’/\r_” synda future _ VAT =
W—""\-/\“AC_‘*' . ABUAUSIAM  (nanu)  + (Un) (anu)ans
12500 29.80 0.5 500 6.15 494
n 29.70 0.4 400 6.15 394
12000 29.60 0.3 300 6.15 294
" 29.50 0.2 200 6.15 194
e " 29.40 0.1 100 6.15 94
29.30 0.0 . 6.15 (6)
e 5 29.20 0.1 (100) 6.15 (106)
o . 29.10 0.2 (200) 6.15 (206)
s = = 8 & 5 § &5 § § § § § 29.00 -0.3 (300) 6.15 (308)
3 5 & 3 % s £ s 2 2 : 8 % 28.90 -0.4 (400) 6.15 (406)
28.80 -0.5 (500) 6.15 (508)
4 S 4 . 4 S 4.
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Historical Return Technical Chart
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Single Stock Futures

Long AOTH21
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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
AOTH21 61.90 0.15 61.78 436 3570 120 9.39 14.98% 6.68 -281.32%

flun: a10113se Ua. leide waa
Historical Price AuorunlsvIANUVY Stock Futures

an ——EOT ——OTHI - TRANS 70 unavnushegos
- chg (@0) mls Fsssultiay mMls

sUa futore _
INaunusiM  (Yanu)  +VAT (un) (Yranu)ans

o 62.40 0.5 500 7.99 492
a0 A" /‘\b_,\ 62.30 04 400 7.99 392
. - “i“f} 2 62.20 0.3 300 7.99 202
N - 62.10 0.2 200 7.99 192
320 62.00 0.1 100 7.99 92
i, 61.90 0.0 = 7.99 (8)
) 61.80 -0.1 (100) 7.99 (108)
e — 61.70 -0.2 (200) 7.99 (208)
= & & & & &8 & & § § §& &£ 61.60 0.3 (300) 7.99 (308)
8 & 3 B T £ 3T ® & 8 = = 61.50 -0.4 (400) 7.99 (408)
61.40 -0.5 (500) 7.99 (508)

1 4189798 LA, 1eLTe AR 1 a189NASE Ua. wolTe AR

Historical Return Technical Chart
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Tracking Performance

Unrealized Profit on Feb 2021

Weighted YTD 2021 Realized Prolit

00%

Research Division

w o e s e o ow

flan: @913 Ua. 1T W

Top 20 Most Active Volume

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

1 STAH21 43.40 -0.10 43.52 11924 367 1 9.09 44.00 32.01
2 PTGH21 19.70 0.00 19.71 11139 510 0 7.01 20.00 17.88
3 ITDH21 1.19 0.03 1.16 4583 23 0 7.63 1.20 1.09
4 BANPUH21 11.99 0.09 11.91 3659 1974 1 14.23 12.26 11.14
5 AAVH21 2.53 -0.01 2.54 3628 94 0 7.43 2.71 2.48
6 TVBH21 117 0.02 1.15 3387 1550 1000 7.57 1.22 1.16
7 TKNH21 11.35 0.05 11.31 3098 61 0 5.51 11.72 11.05
8 PRMH21 8.29 0.09 8.20 3027 10640 0 5.39 8.30 7.73
9 CBGH21 144.84 -1.66 146.58 2773 10752 -60 10.23 148.08 139.85
10 IRPCH21 3.61 -0.01 3.62 2528 5463 19 10.58 3.63 3.45
11 PLANBH21 6.59 -0.01 6.60 2500 5 0 6.43 6.79 6.50
12 CPFH21 28.45 0.20 28.27 2408 1837 0 9.18 28.84 27.89
13 WHAH21 3.20 0.02 3.18 2365 16207 1001 7.61 3.39 3.19
14 RSH21 25.99 -0.01 26.01 1912 12980 0 9.77 28.06 24.36
15 PSLH21 9.33 -0.02 9.36 1563 3501 0 8.79 9.33 7.89
16 BCPH21 28.95 -0.05 29.02 1537 16 1 11.39 29.30 25.84
17 BTSH21X 9.25 -0.05 9.31 1400 879 1 8.94 9.52 9.29
18 TTAH21 7.1 0.01 7.10 1224 116 20 16.99 7.1 6.19
19 BDMSH21 20.59 0.49 20.11 1081 1265 21 12.02 21.05 20.42
20 BCPGH21X 15.30 -0.20 15.51 1076 377 0 6.58 15.66 15.15
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Gold Futures

o ° o A ! & o 5
IAIMBIAIAAIANBIAANTTIeAN srdnensTeadiuadlldunzqasngazes Gold Futures
o o = oA o X = v o v a = FUTURES Lost Chg  %Chg Vo Ol Olchg
IUN 1,768.4 NTEEU™ ﬂ@uﬂmmq"ﬂuﬂ’]ﬂﬂlﬂ@Lﬂﬂ\iquﬂ@uﬂuq@qw 1,775.6 PTEIEU™ GFG21 25,350 160 -0.63 57 474 4
- . Rt 25,380 140 055 5 603 1
IﬂﬂllLL‘«NWEA\T@'\ﬂﬂ’]Nu@@@@’]?'&ﬁ?ﬁ@@uﬂq ﬂ"lﬁ]ﬁ@@@‘w?ﬁl’ﬂmLNﬂmﬂH@Lﬂﬁ'HﬁﬂW R 25,440 =L U045 S0 162 =

gauun Wlnaauiuguefuadannirdneaunediaigaiuaie sauteowmanis

Bufuai et uanasluiien 8., waraindndndesiaaly Aneannasuly .
Mini Gold Futures

Dollar Index UiLanad 0.4% TaLFian 90.57 qn uazmaiaiua1ilaudaniglaay i G %0 v 0 ody
o GF10G21 25,340 -140 -0.55 3,941 4,431 -176

< ¥ v = ° oD AL (S o GF10321 25,380 -140  -0.55 3,457 8,174 235

119.68 AA %170 0.38% nyuliiiausdiTanesA luguzdunindilannds uay pibrcelesoc A

Nausafiennls nassAImasAITasaial 70 WTan ARfaiuUNN 5 Junnng
& uiudull desfamuniemenudeyaidsrgiaaniy laun aall PMI nnaAnsuan ,
* @ 4 KUNgIKR : sS1A10AVaY Gold Futures (Night

a = A
waztinig santeeenneiuliedes s Session) Settle ru 1981 22.00 u. na:Usu1ru

. msBoveiavulusounan 19.30-22.30 U.
nagnsnisadnu Py . o
' ' NUA : d19d1ud29y ua.lolisgy wad

$1AINEIAT GFG21 1A Ufuanas 100 U Uaagil 25,350 U eUWin
1,777.6 WBHYY aN9191AINBIANRAANA spot argadtAdeulug 1,773-1,775
WTRIYY A1ATIAN GFG21 Jutlazaglunsay 25,200-25,500 LN #AN1991AN
° o o = a v o Ao KR ° ¥ . a
nasAndaundaslunseuuaumunsndiuld deddeasuusin i Trading L3t
1760-1790 WigRigy™ AL 25,100-25,530 LN waznNWuAqA Cut Loss 1§ 100

unanyu Wetasiuacades winsaadeulmianin

InAUA Gold Spot

b
it Pl | :
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.['-q‘t'i"'l } b 778
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7] ) oo e = (43 fn 5
00 an
WA Cumcy (Gotd Spot  $/0z) Gold Kid MAU  Daily 1SHAYZ020-15FEE202L Copyrightd 2021 Bloombers Finance L7, 19-Feb-2021 07:1407

FN: @18UASE UA. 1l nad
GOLD Technical: fin1951A M@IAI4NT9IUNTaL Symmetrical Trianglet/aqiiu
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ASPS Gold Valuation Matrix (INS&ry</nsogooud)

4 daue Dollar Index udivan >

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 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)

msidavsaainavArtmduuan Spread s:n9 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 | | I
1,780 24,960 25,171 25383 25594 25,806
1,810 25,380 25,595 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 - e

GOLD Londin AM ( USD/Ounce)

1 @1290139 A, 1e1de nag 1 @Ne9NU39E LA, 1elT nAg
ArudrunnlsvaAnuvey Gold Futures AudrunnlsvIANUVeY Mini Gold Futures
Unaonushagos Uunaonushegos
(Fsssuitou 490.10 un/aryru /d10) (Fsssuitiou 98.10 un/drynu1/d1o)
saia m'ls AgssuLiau+ m'ls s1ada m'ls AETINLTTau+ m'ls
future wldsuwilag (1enu) VAT (1)  (aenu)gnd future wldmuuilag (21anu) VAT (i)  (mienu)gnd
25,600.00 250.0 12,500 (1,049) 11,451 25,590.00 250.0 2,500 (210) 2,290
25,550.00 200.0 10,000 (1,049) 8,951 25,540.00 200.0 2,000 (210) 1,790
25,500.00 150.0 7,500 (1,049) 6,451 25,490.00 150.0 1,500 (210) 1,290
25,450.00 100.0 5,000 (1,049) 3,951 25,440.00 100.0 1,000 (210) 790
25,400.00 50.0 2,500 (1,049) 1,451 25,390.00 50.0 500 (210) 290
25,350.00 0.0 z (1,049) (1,049) 25,340.00 0.0 - (210) (210)
25,300.00 -50.0 (2,500) (1,049) (3,549) 25,290.00 -50.0 (500) (210) (710)
25,250.00 -100.0 (5,000) (1,049) (6,049) 25,240.00 -100.0 (1,000) (210) (1,210)
25,200.00 -150.0 (7,500) (1,049) (8,549) 25,190.00 -150.0 (1,500) (210) (1,710)
25,150.00 -200.0 (10,000) (1,049) (11,049) 25,140.00 -200.0 (2,000) (210) (2,210)
25,100.00 -250.0 (12,500) (1,049) (13,549) 25,090.00 -250.0 (2,500) (210) (2,710)
N @1890139 U, LeLT AR 1 @N89NUA9E LA, LelT AR

O ASIAPLUS I8

Securities



