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Single Stock Futures:
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annu: Long BBLH21 nu 124.88 uan JagUuvannu 2.5% liuzunfie 1dananals
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Gold Futures:
AU USD ﬁll'\’lum']uvvmun'ls@auonvoulnsugﬁonmﬁummnauﬁ'\ nu=un
Trading GFJ21 NSoU 24960 — 25400 UIN (1710-1740$) a:1¥ Short Ainsauuu

anauzvaulnainu RESEARCH DIVISION
1
usBnnannswe 1018 wad
All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 129,472 148,750 “19,278 -11,789 -131,805 -120,377 __ -
Foreign 95,884 105,479 -9,505 -23,649 -22,672 2,633 INAFINA NOSS=SSSU
Retail 225,905 197,032 28,873 35,438 154,477 117,744 . e 57 . _
unomm:hﬂvvawugﬁumumamr}u llaznwinAuA
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short) e . "
Long Short Net 2 Days 1 Weeks 1 Months lavn:1IuguUNINSI:h: 004132
Institution 36,103 34,639 1,464 4,167 -2,063 9,585
Foreign 59,036 73,666 -14,630 -13,541 2,978 13,839 .
Retail 90,021 76,855 13,166 9,374 -915 -23,424 Us:3ans §L‘-’IUﬁ0ﬂUﬂ, CISA, CFA
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short) l]n:’)msq:ﬁﬂvﬁs\ﬁugquﬁhumaqmnu nazauinAtn
Long Short Net 2 Days 1 Weeks 1 Months I ,
Institution 84,854 104,958 -20,104 10,436 -121,057 -134,418 lavn:z10guundInS1:=K: 025917
Foreign 16,637 16,066 571 -12,920 -36,740 -17,379
Retail 108,086 88,553 19,533 23,356 157,797 151,797
Metal Futures Long(Short) Position : Contract Accumulated Long(Short) udawssnu uaﬂquns
__ Long Short Net 2Days 1 Weeks 1 Months Un3dIAs1:KURFIWUTIURUAAIANU lAzGUINATA
Institution 5,697 5,306 391 272 1,693 1,306 v
Foreign 19,896 15,734 4,162 2,415 10,400 5,350 1avn:10eulindinsn:K: 019994
Retail 16,899 21,452 -4,553 -2,687 -12,093 -6,656
Call Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months U'“yij'u Wunqsuqﬁv
Institution 146 389 -243 -444 702 -638 -
Foreign 115 1 114 248 846 3,009 UndiAsn:KdRvEWUFIUAMUAGIANU IazNWINATAIAV
Retail 1,246 1,118 128 195 -950 -209 I )
N:=1IU8UUNJIAST:K: 064045
Put Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 196 229 -33 -100 -1,940 -5,386 = _
Foreign 200 3 197 162 394 2,813 SU¥Sss INAIUNS
Retail 1,319 1,483 -164 -62 1,496 2,204
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SET50 Overview

SET50 S50H21 S50M21
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AstraZeneca ANUBNAUUSTY 0.39% anaRALFEANNTIIaTIANRY ot
Liﬂuf“fuf:mm%Lm'?ﬂmLiﬂi"ufm%umuﬁuﬁﬁlmsWLﬁuﬁ\in@mﬁfﬂLﬂumaﬁ?mmm
Lsﬁauumvuw \{lu Sentiment uansiaiulungu Reopening mummumimm@
AAa COVID-19 sluﬂumﬂmnmmLmﬂummmmm\mmmmummmmmuLLm
sy mummmmlumuumvawmm nuRazyin LN s AN EAANTIIN
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LranARURenaIAfuanigrLdaazfiauainAgl Dow Jones waz S&P500 fivin
szAU All Time High nalatfadaiindand19mian SET50 Index WNINAINNTaL
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Spread Trading: AMANT30 Spread 721919 S50M21 aUAaE S50H21 Bl FUA 30

=~ e o d - o1 HUNBING : AOAUABTUINIAU 200 UIN Fo 1 9A
§.A. 2564 aziniy -6.42 qn Taqiiuagi -4.20 qa Usziliu Spread elaiidn

vounsl
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NIWHNINNBAILLUZ U Wait & See
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SET50 Option: wuz1nila Long S50H21C950 71 25 9m (SET50=965) 111 40 4n
o P . 2 o A
(SET50=980) Cut Loss 3 AaaN1U LINAALAINLIAY Bond Yield #9409 AADU
U1AZLILNAY
Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 968.34 34.5389 21.06676
Call Option
Premium Chg Break Intrinsic Time AII-|.n- The.ory Ve Open Impll.e.d Delta Effect'lve Time
Even Value Value Premium Price Interest  Volatility Gearina Decay
S50H21C1000 5.70 -1.30 >1005.7 0.00 5.70 3.86% 2.58 368 6315 21.38 0.23 39.09 0.0
S50H21C975 12.30 -2.40 >987.3 0.00 12.30 1.96% 9.32 326 3421 19.22 0.42 33.28 0.0
S50H21C950 27.00 -4.20 > 977 18.34 8.66 0.89% 23.46 202 2749 19.89 0.68 24.47 0.0
S50H21C925 47.20 -470 >972.2 43.34 3.86 0.40% 44.27 19 1537 24.55 0.82 16.85 0.0
S50H21C900 71.50 -490 >9715 68.34 3.16 0.33% 68.33 26 1034 20.22 0.97 13.18 0.0
Put Option
Premium Chg Break Intrinsic Time AII-|r1- Thepry VliTinE Open Impll.e.d Delta Effect'lve Time
Even Value Value Premium Price Interest  Volatility Gearina Decay
S50H21P1000 37.50 3.30 <9625 31.66 5.84 -0.60% 34.35 26 370 20.66 -0.80 -21.42 0.0
S50H21P975 18.50 250 <956.5 6.66 11.74 -1.22% 16.09 222 1536 18.08 -0.58 -30.68 0.0
S50H21P950 7.60 -0.10 <9424 0.00 7.60 -2.68% 5.23 322 2757 19.19 -0.31 -38.90 0.0
S50H21P925 3.80 0.00 <921.2 0.00 3.80 -4.87% 1.05 355 3183 22.77 -0.17 -41.87 0.0
S50H21P900 1.70 0.00 <898.3 0.00 1.70 -7.23% 0.12 205 5015 24.80 -0.08 -40.37 -0.1
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Research Division
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lla: SET50 Futures

UNDERLYING Close  Chg %Cha _asumsBoue
SETS0 968.34 -4.82  -0.50% 15/3/21 Act Stock Forkgn Net fhs) Acs TFEK Forelgn Net (1ms) 40000
Symbol Settle  Cha %Chg Vol Ol Ol Cha
S50G21 928.46 00  0.0% 27 75 0 20000
S50H21 968.90 -49  -05% 151630 263,436 -115 .
$50321 964.00 -33  -0.3% 28 144 0
S50M21 964.60 -46  -05% 27,508 35836 489 -20000
S50U21 96190 -44  -05% 3,895 9,857 -43
-40000
$50221 962.60 -47  -0.5% 2,089 5,064 0
SET50 Futures Long(Short) : dryon a:au_Long(Short) -60000
Long Short Net 2 5u 2 dlenyi’ QTD 80000
sonfu 129,130 148,132 -19,002 4,167 4,264 0 2 & &8 8 § § 8 8 8 8 & 8 8
. 4 + £ %L 45 %z T £ £ & L I
oG 95569 105476 -9,907 -13541  -7,991 0 s 2 2 2 g g § g § g § g g
sudan 223,340 194,431 28,909 9,374 3,727 0 8 =2 2 2 =T 3
o oo o o g a4
NAT: AVENNUIRE LA, LBLTE WAR NHT: AVENNUIRE LA, LOLTE WAR
ATIANISHU Spread ru AulRouv1n ASPS Model SET50 Ns:AUA1 PER fe)
Ihrne Spread B3elna - B3eing
50120 S50K20 S50M20 S5ON20 $50Q20 S50U20 (i) u.A. 62E 'uﬂ. 62E w.8. 62E wn. 62E 08. 62E ne. 62E s.A. 62E
20 630028 63 0 29 0.6.63 30163 28 863 (U 29 N.8.63 PER 155 898 870 857 843 830 789 748
S50020 Ty ey W 4 Wl i o L. ol Ayl L PER 16 926 899 885 871 857 815 773
S50K20 1.60 PER165 955 927 912 898 883 840 797
S50M20 -1.32 0.28 PER 17 984 955 940 925 910 866 821
S50N20 -1.47 0.13 -0.15 PER175 1,013 983 967 952 937 891 845
S50Q20 -5.84 A2 ey A PER18 1042 1011 995 979 964 916 869
f5°U§° — R6:88 T 250 - o0 — ﬁ"”d“;ﬂ/ 102 PER185 1071 1039 1023 1007 990 942 893
sunAsudanaandaulamngsswine d.a. - a.a. 63 whdu 0.5% PER 19 1100 1,067 1.050 1.034 1017 067 918
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S:AU Leverage vou SET50 Futures

Unaonushggos
(Msssuiday 87.10 un/aynu1/d1v)

Ealahifo] chg (3m) i'ls ATsuLTan+ i'ls

Futures LAy (0 NU) VAT (1)  (0anu)gna
973.90 5.0 1,000 (186) 814
972.90 4.0 800 (186) 614
971.90 3.0 600 (186) 414
970.90 2.0 400 (186) 214
969.90 1.0 200 (186) 14
968.90 0.0 0.0 (186) (186)
967.90 -1.0 (200) (186) (386)
966.90 2.0 (400) (186) (586)
965.90 -3.0 (600) (186) (786)
964.90 -4.0 (800) (186) (986)
963.90 -5.0 (1,000) (186) (1,186)
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Single Stock Futures

Long SCCH21
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79A19 Ul Laggard ANEMIHARELUNUAIUA TS FAAL -0.26% Nty
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Research Division

Future Underlying
Seftle  ASP Theory . EPS GROWTH
Future Basis Vol Ol Ol Change Leverage | Upside PER 63F PBV 63F
Price Price 63F
SCCH21  377.70 0.70 377.08 49 112 21 13.59 19.36% 12.38 1.33 7.05%

N1 @1e9N1ASE LA, 1aide NAR

Historical Price

AruarunlsvaAnuveu Stock Futures

1400 —SCC m—SCCH21 PETRO 450 Jnaonus’]aejoa
e———~ 400 chg (@a) Als  Asssuidauy mls
. syUa future _
00 IRsUNUSIAN (zhanu)  +VAT (un) (vhanu)ans
a0 378.20 05 500 35.87 464
800 250 378.10 0.4 400 35.87 364
" 378.00 0.3 300 35.87 264
80 377.90 0.2 200 35.87 164
00 150 377.80 0.1 100 35.87 64
100 377.70 0.0 5 35.87 (36)
200 . 377.60 -0.1 (100) 35.87 (136)
377.50 -0.2 (200) 35.87 (236)
0 0
5 5 5 5 5 = 5 5 5 377.40 -0.3 (300) 35.87 (336)
£t £ £ £ £ & &g 8 g 377.30 -0.4 (400) 35.87 (436)
- N - - - = - h - 377.20 -0.5 (500) 35.87 (536)
dl a o a o Lﬂ‘ a o = o
NHN: @NENTIUIAL LR, LALTE WAR NHT: AIENTUIAE LA, LALTE WAR
Historical Return Technical Chart
YIo =i | sccc: 377.00 daily |
SETS0 INDEX ) " ||‘I1 N i N » 400,01
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Single Stock Futures

Long BBLH21
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Research Division

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
BBLH21  124.90 0.90 124.03 6 940 0 7.42 24.19% 9.20 051 49.81%

AN @8NS LA, 1avTe AR

Historical Price

ArudrunnlsvIANUVey Stock Futures

410 ——BEL ——gBLAZI —BaIK 135 Unavnushgeiod
100 chg (20) ils  Asssultsu mls
10 synda futre | _
390 ineunustmM  (1anu)  +VAT (uan) (vanu)ans
300 125 125.40 0.5 500 20.26 480
- P 125.30 0.4 400 20.26 380
120 125.20 0.3 300 20.26 280
» 125.10 02 200 20.26 180
360 s 125.00 0.1 100 20.26 80
340 124.90 0.0 - 20.26 (20)
110
- 124.80 0.1 (100) 20.26 (120)
124.70 02 (200) 20.26 (220)
320 105
5 5 5 5 5 5 5 5 5 5 5 5 5 124.60 -0.3 (300) 20.26 (320)
: z 3 :z 3 5 5 5 5 § g g ¢8 124.50 0.4 (400) 20.26 (420)
ooy s s e E T 124.40 -0.5 (500) 20.26 (520)
NN @189N1ASE LA, 1ade AR AN 4189018 LA, 1 ide AR
Historical Return Technical Chart
YTD sMTD
BBEL C: 126.50 daily
SETS0 INDEX
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Tracking Performance

0.0%
Unrealized Profit on Mar 2021

Realized Profit on Mar 2021 - 30.8%
0% 50% 100% 150% 200%
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Top 20 Most Active Volume

Research Division

Settle ~ ASP Theory )
Future ) Basis . Vol Ql Ol Change Leverage Resistance  Support
Price Price
1 GUNKULH21 ~ 3.38 -0.02 3.40 9816 4706 -1 12.78 3.41 2.79
2 IRPCH21 3.69 0.01 3.68 5280 5463 19 10.76 3.75 3.55
3 BANPUH21  11.37 -0.03 11.40 4147 1974 1 13.64 11.39 10.60
4 SH21 2.06 0.00 2.06 4001 7000 0 10.84 2.06 175
5 SUPERH21  0.96 0.01 0.95 3059 26103 4 6.25 1.01 0.96
6 BECH21 10.10 0.10 10.00 2190 1632 0 13.85 10.72 9.43
7 STECH21 14.18 -0.22 14.40 1635 955 2 7.02 14.36 12.67
8 CBGH21 136.40 0.40 136.03 1591 10752 -60 9.49 145.99 139.00
9 STAH21 48.20 -0.05 48.26 1386 367 1 10.08 55.46 44.91
10 ICHIH21 13.35 0.05 13.30 1069 278 0 8.14 14.62 13.01
11 PTGH21 20.93 0.13 20.80 1022 510 0 7.40 21.54 19.68
12 CKH21 17.35 -0.15 17.50 912 556 13 7.94 17.38 15.92
13 BCHH21 14.80 -0.20 15.00 792 450 200 11.96 14.92 14.41
14 WHAH21 3.46 0.02 3.4 760 16207 1001 8.23 3.54 3.31
15 BDMSH21 21.72 0.02 21.70 721 1265 211 12.98 22.10 20.76
16 BCPH21 27.74 -0.01 27.76 700 16 1 10.90 28.99 27.96
17 CHGH21 2.84 0.02 2.82 654 1 0 10.60 2.83 2.66
18 IMTH21 47.45 -0.05 47.51 631 660 0 47.54 42.69
19 SPCGH21  20.26 -0.04 20.30 600 1701 0 8.22 20.34 19.70
20 CKPH21 4.83 0.01 4.82 555 179 3 5.07 4.79 4.42
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Gold Futures
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Copyright 2021 Bloomberg Finance L.P. 16-Mar-2021 07:30:28
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FUTURES Last Chg

%Chg

Vol. ol Ol Chg

GFJ21 25,310 80
GFM21 25,340 90
GFQ21 25,270 30
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Mini Gold Futures

Last Chg  %Chg Vol. ol Ol Chg
GF10J21 25,330 20 0.08 2,527 10,178 -46
GF10M21 25,320 -20  -0.08 1,442 4,836 -51
GF10Q21 25,370 0 0.00 911 2,916 143
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ASPS Gold Valuation Matrix (IHS8ry</nsogooud)

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]
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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
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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
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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
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Spread s:1919 GFJ21 - GFQ21

FX (uawn/ USD)
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AudruninlsvIANuUVey Mini Gold Futures

Unavnushagod Unavnushggos
(FAsssuitiou 490.10 un/&rynun /o) (Msssuidau 98.10 LIn/dryru1/d1o)

s7aila Ai'ls AmsuLfian+ 'ls saila il AaTINLTieN+ i'ls

future wldsuuilag (anu) VAT (1)  (11enu)gna future wdsuwilag (210 1NU) VAT (1)  (21enu)gna
25,560.00 250.0 12,500 (1,049) 11,451 25,580.00 250.0 2,500 (210) 2,290
25,510.00 200.0 10,000 (1,049) 8,951 25,530.00 200.0 2,000 (210) 1,790
25,460.00 150.0 7,500 (1,049) 6,451 25,480.00 150.0 1,500 (210) 1,290
25,410.00 100.0 5,000 (1,049) 3,951 25,430.00 100.0 1,000 (210) 790
25,360.00 50.0 2,500 (1,049) 1,451 25,380.00 50.0 500 (210) 290
25,310.00 0.0 - (1,049) (1,049) 25,330.00 0.0 - (210) (210)
25,260.00 -50.0 (2,500) (1,049) (3,549) 25,280.00 -50.0 (500) (210) (710)
25,210.00 -100.0 (5,000) (1,049) (6,049) 25,230.00 -100.0 (1,000) (210) (1,210)
25,160.00 -150.0 (7,500) (1,049) (8,549) 25,180.00 -150.0 (1,500) (210) (1,710)
25,110.00 -200.0 (10,000) (1,049) (11,049) 25,130.00 -200.0 (2,000) (210) (2,210)
25,060.00 -250.0 (12,500) (1,049) (13,549) 25,080.00 -250.0 (2,500) (210) (2,710)
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