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All Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net

2 Days 1 Weeks 1 Months

Institution 189,361 192,729 -3,368 -27.872 -97.,375 -212,960
Foreign 100,400 96,847 3,553 -6,803 -42,216 -17,563 = e oS -
Retail 257,871 258,056 -185 34,675 139,591 230,523 Inﬂﬂnﬂ nOSS-SSSU

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net

2 Days 1 Weeks 1 Months

Institution 27,049 28,929 -1,880 -6,365 -13,983 165
Foreign 70,273 65,130 5,143 1,323 7,389 7,105
Retail 69,514 72,777 -3,263 5,042 6,594 -7.,270

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Un31As1:HULFEWUIIUATUMAIANU IIA:NWINATA
1avn:109ultndins :k: 004132

Us:3n3 Smufienua, CISA, CFA

long Short Net 2 Days 1 Wecks 1 Months e G e v - _
Institution 156,565 150,298 6.267 13,293 -78,647  -189,622 unoInsmhdvvﬂwugﬂumummﬂqu lla=nuinAuA
Foreign 16,507 18,077 -1,570 -9,903  -55,446 45,836 P
Retail 157.672 162,369 -4,697 23,196 134,093 235,458 1avn:IuguuUNdINSI:H: 02591 7

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months Y &
Institution 3,768 5,111 -1,343 -1,374 -1,781 -1,727 uoawssm uausuu‘ns
Foreign 13,394 13,596 -202 1,403 4,034 13,915 - N ’J - g - ~ -
e Toase 1019 +oas oo soos 1188 Un31As1:HURTEWUZIUAIUAGIANU AzAUINATA

Call Option Long(Shorh) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 251 481 -230 -311 -834 -1,032
Foreign 3 4 -1 -2 396 3,437
Retail 1,723 1,492 231 313 436 -207

Put Option Lona(Short) Position : Contract

Accumulated Long(Short)

1avnz1TgutindinszH: 019994
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Long Short Net 2 Days 1 Weecks 1 Months
Institution 140 245 -105 -130 -553 -4,713 - - o
Foreign 182 20 162 343 1,208 2,495 N:1UgUUNJINS:K: 064045
Retail 1,482 1,559 -77 -234 -853 1,459
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SET50 Index Futures o

Direction Trading: mmmmwﬁ“qm'ammm‘m‘izﬁummﬁﬁwmmmé}g% TUEINYY ;w

SET50 Index 1513 1uuzin Trading S50H21 lunsay 957-970 9auazila Long Eon

] 10)
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Spread Trading: ANANNTOL Spread 7£1919 S50M21 AUMa S50H21 D4 SuA 30

HUNBING : ﬁoamﬁuﬁh’nﬁu 200 UN Mo 1 0

o

H.p. 2564 azinfiy -6.42 qn 1Taqiiuagi -4.20 qa Usziliu Spread g9l3iln Jous
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SET50 Option: tila Long S50H21C950 16791 15 qm (SET50=958) Luziinie

sin wvinnnle 25 qm (SET50=970) Cut Loss 3 9Aa1Nn1)1

Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 959.48 34.26399 10.73761

Call Option

A Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium  Chg Even Value Value Premium Price Volume Interest Volatility Delta Gearing Decay
S50H21C1050 0.20 0.00 =>1050.2 0.00 0.20 9.46% 0.00 173 4808 27.81 0.01 69.63 0.1
S50H21C1025 0.40 -0.20 =>10254 0.00 0.40 6.87% 0.01 52 3358 24.16 0.03 72.61 0.1
S50H21C1000 1.20 -0.50 =>1001.2 0.00 1.20 4.35% 0.25 353 6548 21.00 0.09 75.33 0.0
S50H21C975 3.90 -0.70 =>978.9 0.00 3.90 2.02% 2.76 337 3625 16.93 0.26 64.85 0.0
S50H21C950 13.40 -1.60 =>9634 9.48 3.92 0.41% 13.24 132 2660 15.09 0.67 48.23 0.0
Put Option
q Break Intrinsic Time All-in- Theo Open Implied Effective Time
Premium  Chg Even Value Value Premium Pric:;y Volume Int:rest VoIZtility Delta Gearing Decay
S50H21P1050 90.90 -0.10 <959.1 90.52 0.38 -0.04% 91.93 (0} 54 #N/AN/A  -1.00 -11.55 0.0
S50H21P1025 65.90 -2.80 <959.1 65.52 1.18 -0.04% 66.94 0 86 #N/AN/A  -1.00 -15.55 0.0
S50H21P1000 44.00 -1.00 <956 40.52 3.48 -0.36% 42.18 6 412 14.92 -0.96 -21.90 0.0
S50H21P975 21.40 0.70 <9536 15.52 5.88 -0.61% 19.69 118 1827 19.55 -0.70 -31.88 0.0
S50H21P950 6.20 -1.40 <9438 0.00 6.20 -1.63% 5.18 352 2721 18.29 -0.35 -54.15 0.0
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UNDERLYING Close  Chg %Chg _asUmsBoune

SET50 959.48 0.07 0.01% 22/3/21

Symbol Settle  Chg %Chg  Vol. Ol Ol Chg
S50G21 928.46 0.0 0.0% 27 75 0
S50H21 957.10 -1.0 -0.1% 127,366 236,734 -115
§50J21 954.50 -0.3 0.0% 46 161 0
S50M21 952.60 -14 -0.1% 33,617 58,571 489
S50U21 950.00 -11 -0.1% 3,001 10,851 -43
S50221 951.20 -1.1 -0.1% 1,200 5,477 0

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

Long Short Net 2 5u 2 e QTD
&N 188,970 192,003 -3,033 -6,365 -16,046
1926 100,215 96,843 3,372 1,323 10,367 0
Natas 254,666 255,005 -339 5,042 5,679

NN ANENNUASE A, LaiEe WAR

AIMNISTU Spread fu Auliou9n ASPS Model
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NN ANLNNLASE LA, LalTe NaR

SET50 fAs:6un1 PER A1

Ithring Spread B3eina - B3dInd
$50/20 S50K20 S50M20 S50N20 $50Q20 S50U20
29 w.e.63 cu28wAé3 nu29 0863 u30nAéld ou28ané3u29ne.bl

$50J20

S50K20 -1.60

S50M20 -1.32 0.28

S50N20 -147 0.13 -0.15

$50Q20 -5.84 -4.23 -4.52 -4.37

S50U20 -6.88 -5.28 -5.56 -5.41 -1.04

“suudgudaseanidoulomnasswie f.0. - a.0. 63 widy 0.5%

NN ANENNUASE A, LaiEe WA

AruorunlsvIANUVod SET50 Futures

(irih) uA. 628 On. 62E w.e. 62E wa. 62E Do 62E na. 62E &.A. 62E
PER155 898 ' 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773
PER165 955 927 912 898 883 840 797
PER 17 984 955 940 925 910 866 821
PER175 1,013 983 967 952 937 891 845
PER 18 1,042 1.011 995 a79 964 916 869
PER185 1071 1,039 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,050 1,034 1,017 967 918

NN ANENNUASE A, LaiEe WA

S:AU Leverage vou SET50 Futures

Unavnushagos
(Asssuiteu 87.10 un/arvrun/d1o)

seia chg (3n) mls Aassufiant s

Futures LAsuAY (mrenu) VAT (uwm)  (enu)gwnd
962.10 5.0 1,000 (186) 814
961.10 4.0 800 (186) 614
960.10 3.0 600 (186) 414
959.10 2.0 400 (186) 214
958.10 1.0 200 (186) 14
957.10 0.0 0.0 (186) (186)
956.10 -1.0 (200) (186) (386)
955.10 2.0 (400) (186) (586)
954.10 -3.0 (600) (186) (786)
953.10 -4.0 (800) (186) (986)
952.10 -5.0 (1,000) (186) (1,186)
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Single Stock Futures

Long CENTELH21
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wuzthiaaniuy Long CENTELH21 )14 33.50 1w ilasirinlel 35 1 uag Cut

Loss 0.75 UMNAaNyu

Future Underlying

Settle ~ ASP Theory ) EPS GROWTH
Future Bassis Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F

Price Price 63F

CENTELH21  33.49 -0.51 34.00 1 435 0 8.52 17.65% 5.36 -51.16%
flan: aneenidae ua. leide nda
Historical Price AruorunlsvaANUVed Stock Futures

600 —CENTEL  —— CENTELHET Toumss 40 Jﬂa\)r]us']ﬂfjoa

chg (20) AsssuItiay s

500 s _ s
W sta futore _
£l NauUNUsS1M  (chanu)  +VAT (Un) (vhanu)ans

= S b 33.99 05 500 5.29 495

33.89 0.4 400 5.29 395
" “ 33.79 0.3 300 5.29 295
- 1 33.69 0.2 200 5.29 195
0 33.59 0.1 100 5.29 95
100 33.49 0.0 5 5.29 (5)
’ 33.39 -0.1 (100) 5.29 (105)
S — e — ——1 33.29 0.2 (200) 5.29 (205)
§ & & § § § § § & E 8 33.19 0.3 (300) 5.29 (305)
= ® & 8 5 & & ® & z F 33.09 0.4 (400) 5.29 (405)
32.99 0.5 (500) 5.29 (505)
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Historical Return Technical Chart
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Single Stock Futures

Long BBLH21
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A0z Long BBLH21 1 124.88 11 1aqiiunnls 9% uuzthiesis whiinnils

131 U WaZHY Lock Profit A 5% 151904 125.50 LW

Research Division

Future Underlying
Settle ASP Theory EPS GROWTH
Future Basis ol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
rice Price 63F
BBLH21 126.12 0.12 126.01 118 940 0 7.54 22.22% 9.34 0.52 49.81%

AN1: @1E911ASE LA, 1avTe NAR

Historical Price

AudruninlsvIANUVey Stock Futures
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5 | - 126.62 0.5 500 20.26 480
o 126.52 0.4 400 20.26 380
7 2 126.42 0.3 300 20.26 280
30 1 126.32 0.2 200 20.26 180
350 - 15 126.22 0.1 100 20.26 80
w0 126.12 0.0 = 20.26 (20)
1o 126.02 -0.1 (100) 20.26 (120)
330 -
125.92 -0.2 (200) 20.26 (220)
® e . s = = = = = = = = = = ™ 125.82 -0.3 (300) 20.26 (320)
E £ ¢ 5 5 § 5 § 5 §5 5 B ¢ 125.72 -0.4 (400) 20.26 (420)
#® R ® ®8 &5 ® & ®8 &% 32 2 = 7 125.62 -0.5 (500) 20.26 (520)
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Tracking Performance

Unrealized Profit on Mar 2021

Weighted YTD 2021 Realized Prolit

00%

—

L Aot targe Susar

AN 4189N1ASE LA, 1oide AR

Top 20 Most Active Volume

Research Division

Settle _ ASP Theory .
Future ) asis . ol (@] Ol Change Leverage Resistance  Support
Price Price
1 GUNKULH21 ~ 3.82 0.02 3.80 31104 4706 -1 14.29 3.95 3.08
2 SUPERH21  0.97 0.00 0.97 13033 26103 4 6.38 0.98 0.95
3 BLANDH21 1.14 0.01 1.13 10018 2226 -28 9.91 1.18 1.1
4 SH21 2.04 0.00 2.04 10000 7000 0 10.74 2.19 1.86
5 PRMH21 8.49 0.09 8.40 9097 10640 0 5.53 8.50 7.82
6 JASH21 2.87 -0.03 2.90 3768 4117 2 6.36 2.93 2.80
7 BANPUH21  12.35 0.15 12.20 3462 1974 1 14.59 12.40 11.28
8 BGRIMH21 ~ 46.55 0.05 46.51 2832 601 0 7.51 47.03 45.43
9 WHAH21 3.63 0.01 3.62 2599 16207 1001 8.66 3.69 3.39
10 ITDH21 1.28 0.01 1.27 2376 23 0 8.36 1.30 1.17
11 VGIH21 6.97 0.07 6.90 2005 4006 0 5.50 7.20 6.97
12 TTAH21 13.20 0.00 13.20 1791 116 20 31.58 13.20 8.49
13 BEMH21 8.69 -0.01 8.70 1517 611 0 12.05 9.01 8.41
14 AMATAH21X 19.29 -0.01 19.30 1110 105 0 11.29 19.73 18.41
15 TKNH21 9.98 0.03 9.95 1031 61 0 4.85 10.07 9.85
16 STPIH21 4.18 0.00 4.18 1009 2 0 6.47 4.18 3.69
17 PTGH21 20.40 0.00 20.40 983 510 0 7.25 21.64 20.02
18 IRPCH21 3.83 0.01 3.82 619 5463 19 11.17 3.94 3.61
19 KCEH21 55.41 0.16 55.26 611 2651 0 10.39 57.74 55.22
20 TASCOH21 20.07 -0.03 20.10 604 637 0 5.14 20.09 19.61
O ASIAPLUS
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Gold Futures
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GOLD Technical: AAN193IAIMNBIANTUNIIY UAIRINAININAFDLLUITULTLIDY
$1700 wariusamanay Inassiiunuafuldn $1720 waz $1775 wAR@9zsann

fulideg azifluni9tla Downside Usziuuuiudnlillin $1670

Research Division

Gold Futures

FUTURES Last Chg  %Chg Vol. o]} Ol Chg
GFJ21 25,550 110 0.43 58 534 19
GFM21 25,550 50 0.20 5 208 0
GFQ21 25,480 170 0.67 - 102 0

Mini Gold Futures

Last Chg  %Chg Vol. Ql Ol Chg
GF10121 25,570 90 0.35 1,980 9,392 99
GF10M21 25,590 90 0.35 682 5,070 214
GF10Q21 25,620 90 0.35 285 3,095 43

KUNgIKR : sS1A10AVaY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. nazuUsuaru
msovreinavulusouoan 19.30-22.30 U.
AN : @NeNUD9Y Ua.loBy wad
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MARKET TALK

ﬂaanﬂﬁsa\]r]u Research Division

ASPS Gold Valuation Matrix (INS&ry</nsogooud)

4 daue Dollar Index udedn >

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)

msidavsaanavArtmduuan Spread $:H0W GFJ21 - GFQ21

FX ( uan/ USD)

30.00 30.25 30.50 30.75 31.00
1,650 23,529 23,725 23,921 24,117 24,313 I I I
1,680 23,957 24,156 24,356 24,555 24,755
1,710 24,384 24,588 24,791 24994 25197
1,740 24,812 25,019 25226 25432 25,639
1,770 252240 25,450 25,661 25,871 26,081 _
1,800 25,668 25,882 26,096 26,309 26,523 =
1,830 26,096 26,313 26,530 26,748 26,965
1,860 26,523 26,744 26,965 27,186 27,407
1,890 26,951 27,176 27,400 27,625 27,850 S N ' ' o m— S

GOLD Londin AM ( USD/Ounce)

N A189NLASE LA, 1oLEe AR AN A189N1ASE UA. 1eLTe WA
ArudruninlsvaAnuvay Gold Futures AudruninlsvIANUVaY Mini Gold Futures
Unavnushegos Unavnushggiog
(Fsssuitiou 490.10 un/drru1 /d10) (Msssuidau 98.10 un/druru1/d10)
Falzptifo} m'ls AassuLfiant m'ls saila m'ls AessuLfian+ m'ls
future wdsuuwilag (zhenu) VAT (uwn)  (aenu)gnd future wldsuwilag (1enu) VAT (uwm)  (mevu)gnd
25,800.00 250.0 12,500 (1,049) 11,451 25,820.00 250.0 2,500 (210) 2,290
25,750.00 200.0 10,000 (1,049) 8,951 25,770.00 200.0 2,000 (210) 1,790
25,700.00 150.0 7,500 (1,049) 6,451 25,720.00 150.0 1,500 (210) 1,290
25,650.00 100.0 5,000 (1,049) 3,951 25,670.00 100.0 1,000 (210) 790
25,600.00 50.0 2,500 (1,049) 1,451 25,620.00 50.0 500 (210) 290
25,550.00 0.0 - (1,049) (1,049) 25,570.00 0.0 - (210) (210)
25,500.00 -50.0 (2,500) (1,049) (3,549) 25,520.00 -50.0 (500) (210) (710)
25,450.00 -100.0 (5,000) (1,049) (6,049) 25,470.00 -100.0 (1,000) (210) (1,210)
25,400.00 -150.0 (7,500) (1,049) (8,549) 25,420.00 -150.0 (1,500) (210) (1,710)
25,350.00 -200.0 (10,000) (1,049) (11,049) 25,370.00 -200.0 (2,000) (210) (2,210)
25,300.00 -250.0 (12,500) (1,049) (13,549) 25,320.00 -250.0 (2,500) (210) (2,710)
1 AN8NN1ASE U, LelTs NAR NN ANE9NUASE LA, LalTe AR

O ASIAPLUS I8

Securities



