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SET50 Futures:

guluifudryryrnuaunivaunasisinaau ||viﬁus\mqumnn'lwms\ﬁuﬁomsugﬁo
nia:n1ls Trading S50M21 nsou 955 — 970 9/ llazlAIiUA Long Ansouany

SET50 Option:
nuzunAIVAsuunsaiUn Long S50M21C950 i 30 9m (SET50=960) 1U1 45 9m
(SET50= 975) Cut Loss 3 90 AMA SET50 IN3AdlufAnIgvU

Single Stock Futures:
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Gold Futures:
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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 252,680 301,425 -48,745 -108,967 -146,584 -478,631
Foreign 275,760 295,742 -19,982 -33,499 -30,629 -60,358
Retail 379,221 310,494 68,727 142,466 177,213 538,989
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SET50 Index Futures / Option P. 2
Single Stock Futures P.4

Gold Futures P.7
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SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 40,455 42,040 -1,585 -4,108 -1,754 -12,619
Foreign 220,305 215,990 4,315 5,047 12,423 19,221
Retail 82,306 85,036 -2,730 -939 -10,669 -6,602

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 192,892 237,314 -44,422 -100,475 -126,659 -425,222
Foreign 32,451 54,571 -22,120 -37,220 -40,875 -86,411
Retail 251,878 185,336 66,542 137,695 167,534 511,633

Metal Futures Long(Short) Position : Contract

Accumulated Long(Shorh)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 9,396 11,056 ~1,660 ~1,150 ~2,039 “1,186
Foreign 22,802 25,167 -2,275 -1,401 -2,420 2,582
Retail 29,727 25,792 3,935 2,551 4,459 -1,396

1l tion Lon hort) Position : ntract Accumulated Long(Short]

Long Short Net 2 Days 1 Weeks 1 Months
Institution 315 202 113 8 -545 -885
Foreign 110 8 102 o7 o3 1,312
Retail 1,425 1,640 -215 -105 as2 -aa7

Long Short Net 2 Days 1 Weeks 1 Months
Institution 142 327 “1ss ~340 ~595 ~a.213
Foreign 2 2 o o 733 2,307
Retail 2,153 1,968 185 340 414 1,229
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MARKET TALK
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SET50 Overview

. SET50  S50H21  S50M21
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SET50 Index Futures

Direction Trading: lxiwindayauraiauidinnadiausanasu wiusamyuaInnIm
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 963.66 33.46474 5.316628
Call Option

Premium Chg Break Intrinsic Time AII-i.n- Thepry Volume Open Impli.e.d Delta Effect.ive Time

Even Value Value Premium Price Interest  Volatility Gearina Decav

S50M21C1050 5.90 0.00 =>1055.9 0.00 5.90 9.57% 11.45 107 461 16.02 0.14 23.43 0.1
S50M21C1025 9.50 0.10 >1034.5 0.00 9.50 7.35% 16.75 36 290 16.21 0.22 22.15 0.1
S50M21C1000 15.90 0.90 =>1015.9 0.00 15.90 5.42% 23.85 213 523 15.95 0.32 19.25 0.1
S50M21C975 24.70 1.20 >999.7 0.00 24.70 3.74% 33.07 55 404 15.92 0.43 16.90 0.0
S50M21C950 35.50 2.40 >985.5 13.66 21.84 2.27% 44.62 47 412 15.95 0.56 15.26 0.0
Put Option

Premium Chg Break Intrinsic Time AII-|!1- Thepry Velumme Open Impll'e.d Delta Effect.lve Time

Even Value Value Premium Price Interest  Volatility Gearina Decav

S50M21P1050 94.60 -2.20 <9554 86.34 8.26 -0.86% 103.06 (0] [0} 13.72 -0.90 -9.94 0.0
S50M21P1025 74.60 -0.80 <9504 61.34 13.26 -1.38% 83.38 1 14 13.05 -0.84 -11.56 0.0
S50M21P1000 57.00 -0.60 <943 36.34 20.66 -2.14% 65.51 12 76 16.45 -0.67 -11.77 0.0
S50M21P975 41.90 1.50 <933.1 11.34 30.56 -3.17% 49.74 32 181 17.29 -0.55 -12.77 0.0
S50M21P950 26.60 -2.40 <9234 0.00 26.60 -4.18% 36.32 90 320 16.29 -0.43 -15.44 0.0
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NIWSoUNISEoVIe SET50 Index

Research Division
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la:= SET50 Futures
UNDERLYING Close  Cha %Cha asUmsBowue
SET50 963.66 191  0.20%  26/3/21 - ) sy E =)
0 WH o H o8 Stk c-leigﬂ\et.'hs A TFEX Foneign Nt (M) 20000
Symbol Settle  Cha %Cha _ Vol. Ol Ol Cha 20000 10000
S50G21 928.46 0.0  0.0% 27 75 0 100
S50H21 962.70 3.7  04% 180,041 183,490 -115 ' ) 0
$50321 958.70 14 0.1% 200 231 0 (1000 -10000
S50M21 959.00 32  03% 148,935 186,734 489 mloom -20000
S50U21 955.70 30  0.3% 5,186 11,630 -43 {m'm 30000
000) —
$50221 956.50 2.7 0.3% 1884 5,590 0
° w0000 -40000
SET50 Futures Lona(Short) : &runua a:au Long(Short) (0000} oo -50000
Long Short Net 2 fu 2 dlen QTD oo ~60000
Fan1fu 252,223 300,896 -48,673 -4,08  -12,393 0 gl gl 2 gl gl 2 2 2 28 2 2 82 82
61926 275,648 295,732 -20,084 5,047 39 0 £ 5 £ 2 § £ E £ £ £ § £ &
il 1’ ¥ il = = L1 Ia] a8 1] [1] 1] [1] 1] [1] 1] L1
atiay 375,643 306,886 68,757 -939 12,354 0 & g < & B S S
o oo P o oo P
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ATIANISNU Spread fu duiRdua N ASPS Model SET50 Ns:AUAT PER ¢
Ihrne Spread B3elna - B3eing
50120 S50€20 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 30nA63 % 63 U 29 N8.63 PER 155 898 870 857 843 830 789 748
S50020 Ty ey W 4 Wl i o L. Loanoi 2 ne. 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
FUNAFIUATIADNLLAULENETEWNN 4.8, - N.8. wnnu 0.5% PER 19 1‘100 1'05? 1{()5[) 1’034 15017 067 918

AN A189NUARE LA, LaLTE WA

AudruninlsvIANUVey SET50 Futures

AN 189018 LA, 1oide NAR

S:AU Leverage vou SET50 Futures
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Ealahifo] chg (3m) i'ls AgTsuLTan+ i'ls

Futures LAy (0 NU) VAT (1)  (0anu)gna
967.70 5.0 1,000 (186) 814
966.70 4.0 800 (186) 614
965.70 3.0 600 (186) 414
964.70 2.0 400 (186) 214
963.70 1.0 200 (186) 14
962.70 0.0 0.0 (186) (186)
961.70 -1.0 (200) (186) (386)
960.70 2.0 (400) (186) (586)
959.70 -3.0 (600) (186) (786)
958.70 -4.0 (800) (186) (986)
957.70 -5.0 (1,000) (186) (1,186)
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Single Stock Futures

Long SCCM21
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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
SCCM21  389.90 -5.10 395.01 83 802 -41 14.24 13.92% 12.97 1.39 7.05%
ANN: @189N1A9E LA, e AR
Historical Price AMuorunlsvIANuVey Stock Futures
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Single Stock Futures

Long STECM21
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annmu
Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
STECM21 __ 15.46 0.06 15.40 603 4158 -402 7.50 16.88% 20.53 1.54 4.64%
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Historical Price
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Tracking Performance

0.0%
Unrealized Profit on Mar 2021

Research Division
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Top 20 Most Active Volume
Settle ~ ASP Theory )
Future ) Basis ) Vol Ol Ol Change Lleverage Resistance  Support
Price Price

1 IRPCM21 3.80 0.02 3.78 30213 120984 11913 11.05 3.99 3.68
2 KTCM21 77.00 -1.00 78.00 25943 26242 17815 23.06 78.24 71.56
3 SUPERM21 1.03 0.03 1.00 20151 156626 -12849 6.58 1.04 0.97
4 Jasme1 3.07 0.09 2.98 20130 21750 -3400 6.54 3.12 2.89
5 TRUEM21 3.47 0.03 3.44 16397 40592 1090 9.05 3.48 3.32
6 TVBM21 1.19 -0.02 1.21 13470 63472 9710 7.96 1.26 1.18
7 BANPUM2T 1235 -0.05 12.40 10800 23163 -7354 14.83 12.43 11.44
8 GUNKULM21 ~ 3.65 -0.11 3.76 6817 53082 3420 14.14 4.00 3.17
9 AAVM21 2.87 0.01 2.86 6658 10726 -1115 8.36 2.90 2.79
10 ITDM21 1.59 0.05 1.54 6223 17505 6028 10.13 1.59 1.26
11 BEAUTYM21 181 0.02 1.79 6109 36342 83 5.89 1.85 1.79
12 WHAMVR1 3.48 0.00 3.48 6031 37859 5403 8.33 3.67 3.43
13 WHAMVR1 3.48 0.00 3.48 6031 37859 5403 8.33 3.67 3.43
14 TTAM21 13.06 -0.04 13.10 5850 12362 -340 31.34 13.76 9.64
15 ESSOM21 8.55 0.05 8.50 5010 1608 5004 6.78 8.69 8.24
16 TASCOM21  20.88 -0.02 20.90 3444 10014 -626 5.34 21.14 20.21
17 RSM21 26.10 0.10 26.00 3252 39554 1643 9.77 26.35 25.35
18 HMPROM21  14.54 -0.06 14.60 3200 6816 -1500 9.15 15.01 14.29
19 HMPROM21  14.54 -0.06 14.60 3200 6816 -1500 9.15 15.01 14.29
20 PTGM21 20.49 -0.01 20.50 3114 14955 801 7.29 21.18 20.36
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Gold Futures
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$1700 Bazinatanay InadsviRunuasuwldn $1720 way $1775 WARBIIEIINNN

5ulidet azifluniaidea Downside Usuidiuuwasudnldlin $1670

Research Division

Gold Futures

FUTURES Last Chg  %Chg Vol. ol Ol Chg
GFJ21 25,640 -60  -0.23 54 524 10
GFM21 25,660 30 0.12 53 215 17
GFQ21 25,700 -40  -0.16 1 101 -1

Mini Gold Futures

Last Chg  %Chg Vol. ol Ol Chg

GF10J21 25,660 70 0.27 3,536 9,095 235
GF10M21 25,670 50 0.20 2,790 6,129 372
GF10Q21 25,690 40 0.16 1,409 3,356 8

KU1gIKR : s1AUAVOY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. na:Usuiru
nssovrgfinvulugodioan 19.30-22.30 u.
AU : @NedUBJY va.loide wad
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ASPS Gold Valuation Matrix (IMS&ry</nsagooud)

Research Division

4 aaum Dollar Index udivan >
93 94 9% 9% 97 %8 99 100 101 102 103
40 1617.66 1,589.21 1560.76 1,532.31 1503.86 1,475.41 1,446.96 141852 1,390.07 1,361.62 1,333.17
43 161671 1588.26 1550.81 1,531.36 150291 147447 1446.02 1417.57 17389.12 1,360.67 1,332.22
T 46 161576 1,587.31 1558.86 1,530.42 1,501.97 147352 144507 141662 1,388.17 1,359.72 1,331.28
8 49 161482 1,586.37| 1557.92 1,520.47 1501.02 1,47257| 1,444.12 141567 1,387.23 1,358.78 1,330.33
g 52 161387 158542 1,556.97 152852 1,500.07 1,471.62| 1,443.18 141473 1,386.28 1,357.83 1,329.38
2 55 161292 1,584.47| 1556.02 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 1611.97 158353 1555.08 1,526.63 1,498.18 1,469.73| 1,441.28 141283 1,384.38 1,355.94 1,327.49
g 61 1,611.03 158258 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 161008 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 1523.79 149534 1,466.89 1,438.44 1,409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1579.74 1,551.29 1522.84 149439 146594 1,437.49 1,409.04 1,380.60 1,352.15 1,323.70
73 1,607.24 157879 1,550.34 1,521.89 1,493.44 1,464.99 143655 1,408.10 1,379.65 1,351.20 1,322.75
nisidassnAnavAririduuin Spread s:1312 GFJ21 - GFQ21
—_ FX (uaw/ USD) §
[«}]
2 30.50 30.75 31.00 31.25 31.50 )
5 1,650 23,921 24,117 24,313 24,509 24,705 | I
9) 1,680 24,356 24,555 24,755 24,955 25,154 [
D
— 1,710 24,791 24,994 25,197 25,400 25,604 [
=
< 1,740 25,226 25,432 25,639 25,846 26,053 [
% 1,770 25,661 25,871 26,081 26,292 26,502 i
=
° 1,800 26,096 26,309 26,523 26,737 26,951 n
e 1,830 26,530 26,748 26,965 27,183 27,400
8 1,860 26,965 27,186 27,407 27,628 27,850
1,890 27,400 27,625 27,850 28,074 28,299 - B
N A29NU39E LA, 1eLde nad N @Ne9NUANE LA, LT nad
AuorunnlsviAnuveu Gold Futures AuorunnlsvaAnuvay Mini Gold Futures
Unaonusheagos Unaonushegios
(FAsssuitiau 490.10 un/drynun/dno) (Asssuideu 98.10 un/dryrun/dno)
PRI Ai'ls AETsuLHeN+ 'ls s7ia 'l AETINLTI e+ 'l
future Ll&auuilag (2aNu) VAT (1)  (2neanu)gna future wasuuilag (aeNu) VAT ()  (21anu)gnd
25,890.00 250.0 12,500 (1,049) 11,451 25,910.00 250.0 2,500 (210) 2,290
25,840.00 200.0 10,000 (1,049) 8,951 25,860.00 200.0 2,000 (210) 1,790
25,790.00 150.0 7,500 (1,049) 6,451 25,810.00 150.0 1,500 (210) 1,290
25,740.00 100.0 5,000 (1,049) 3,951 25,760.00 100.0 1,000 (210) 790
25,690.00 50.0 2,500 (1,049) 1,451 25,710.00 50.0 500 (210) 290
25,640.00 0.0 - (1,049) (1,049) 25,660.00 0.0 - (210) (210)
25,590.00 -50.0 (2,500) (1,049) (3,549) 25,610.00 -50.0 (500) (210) (710)
25,540.00 -100.0 (5,000) (1,049) (6,049) 25,560.00 -100.0 (1,000) (210) (1,210)
25,490.00 -150.0 (7,500) (1,049) (8,549) 25,510.00 -150.0 (1,500) (210) (1,710)
25,440.00 -200.0 (10,000) (1,049) (11,049) 25,460.00 -200.0 (2,000) (210) (2,210)
25,390.00 -250.0 (12,500) (1,049) (13,549) 25,410.00 -250.0 (2,500) (210) (2,710)
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