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SET50 Futures:
annu: Long S50M21 nu 965 9A U99Uuiimls 6.70 9a luzunde iarinalsh
980 90 INTHAY Stop Profit Al 969 9A Lock rlsiusn 4 9

SET50 Option:
annu: Long S50M21C950 nu 38 9 Inlsidnuas nuzuniiene 1Jaranils 46
9 (SET50= 983) Cut Loss 3 9m Us:Iidu SET50 UN9:0ULOUTURANWU

Single Stock Futures:

anqu: Long STECM21 nu 15.80 uan dasunals 17.8% u:uadm Long
BBLM21 A 127 uan iWhriarnlsi 131 uan Cut Loss 2 UNRINNU
Iuztihfieaniu: Long SCCM21 nu 396.49 uan Uaaduvannu 9% idariarnls 405
U1N Cut Loss 4 UIN9INNU rilsAogludNINSVIVUL:BUWANAUSIAKU

Gold Futures:
saAnavAAAaulnoaglunsaulAuY [ng Upside Qn9nnanAoIaviAsugng
ansga Mduuon Trading GFJ21 NsaU 25450 — 25900 UAN (1710 - 17409)

aniu:vestinadnu
All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 198,755 233,328 -34,573 -75,392 -120,319 -527,330
Foreign 82,123 137,906 -55,783 -76,935 -79,609 -201,084
Retail 331,508 241,152 90,356 152,327 199,928 728,414
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 14,427 11,972 2,455 1,266 -1,307 -16,042
Foreign 26,757 24,852 1,905 5,315 16,236 35,326
Retail 41,501 45,861 -4,360 -6,581 -14,929 -19,284
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 168,049 208,155 -40,106 -86,331 -131,940 -497,194
Foreign 39,471 101,893 -62,422 -97,290 -97,818 -252,260
Retail 265,193 162,665 102,528 183,621 229,758 749,454
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 3,987 3,846 141 4,901 2,953 6,720
Foreign 15,889 11,150 4,739 3,416 -5,443 8,598
Retail 11,933 16,813 -4,880 -8,317 2,490 -15,318
Call Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 110 82 28 535 559 20
Foreign 1 1 (o] -3 443 1,678
Retail 891 920 -29 -535 -906 -1,105
Put Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 541 292 249 289 163 -2,989
Foreign 2 1 1 51 79 1,488
Retail 2,465 2,715 -250° -340 -245 694
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SET50 Overview
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SET50 Index Futures

Direction Trading: #0711 Long S50M21 9 965 4n 11aqtiuiinils 6.7 4m wuzii
fasienlwinnnlen 980 4A UAZEY Stop Profit 71 969 4L Lock Nl 4 4m
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Research Division
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 976.13 31.68254 4.333219
Call Option

Break Intrinsic Time All-in- Theory Open Implied Effective Time

A G Even Value Value Premium Price Ve Interest Volatility el Gearing Decay
S50M21C1050 4.10 0.00 =>1054.1 0.00 4.10 7.99% 13.01 212 1429 13.55 0.12 28.99 0.1
S50M21C1025 7.50 -0.60 > 10325 0.00 7.50 577% 19.07 205 800 13.60 0.21 27.55 0.1
S50M21C1000 13.70 -0.30 =1013.7 0.00 13.70 3.85% 27.14 216 1516 13.47 0.33 23.54 0.0
S50M21C975 23.10 -0.70 =>1998.1 1.13 21.97 2.25% 37.53 156 998 13.16 0.48 20.10 0.0
S50M21C950 38.80 0.70 > 988.8 26.13 12.67 1.30% 50.41 39 630 13.68 0.64 16.03 0.0
Put Option

. Break Intrinsic Time All-in- Theory Open Implied Effective Time
P Ch Vol Delt:
remium o Even Value Value Premium Price oume Interest Volatility 2 Gearing Decay

S50M21P1050 81.40 -0.90 <968.6 73.87 7.53 -0.77% 91.61 1 17.07 -0.82 -10.55 0.0
S50M21P1025 61.80 0.50 <963.2 48.87 12.93 -1.32% 72.69 7 63 12.81 -0.80 -13.20 0.0
S50M21P1000 42.00 -1.50 <958 23.87 18.13 -1.86% 55.79 16 158 13.33 -0.66 -15.80 0.0
S50M21P975 26.80 -2.80 <948.2 0.00 26.80 -2.86% 41.19 122 572 12.82 -0.52 -18.83 0.0
S50M21P950 16.80 -2.80 <933.2 0.00 16.80 -4.40% 29.10 453 1211 13.94 -0.37 -20.69 0.0
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UNDERLYING Close  Chg %Chg _asUmsBoune

SET50 976.13 047 0.05% 2/4/21
Symbol Setile  Chg %Chg Vol Ol Ol Chg 20,000 AGo SRk FoRI Net 113) ASTIEXERETNGT  onogg
S50G21 928.46 00  0.0% 27 75 0 000 A e
S50H21 973.64 00  0.0% 36861 48,955 115 BV ASEAAY A 10000
$50421 973.20 32 03% 39 232 0 (10.0%) | NLIA \ P | W4 0
S50M21 971.70 27  03% 75892 264,826 489 20000 LA | \VI v \'\V,J\ i \N-An/\ [ -oooo
S50U21 967.40 2.6 0.3% 4,770 12,563 -43 130,000} \ A,/ \"\ ‘ V\ M A n\»b'* -20000
$50221 967.80 26  0.3% 1477 6,140 0 40.000) Vo \] F\r A IUV -30000
CP - {50,000) v \/ \’ ! LV’ -40000
SET50 Futures Long(Short) : &nucun a:au Long(Short) V
Long  Short Net 25u 2 dlenvd QTD A L
sl 198,104 232,954 -34,850 1266 -3,064 0 I ¥ Ty e L L ETEZTTOC
nond 82,120 137,905 -55,785 5315 28,662 0 PR - = S S e S S = R
nutian 328,152 237,517 90,635 6,581  -25,598 0
NN: @89S VA, i N PNN: @89S VA, i nad
ATMNASHU Spread fu Aulfiouan ASPS Model SET50 Ns:AuA1 PER A<
IthhLe Spread BSelina - BSeInd
S5020  S50K20  S50M20 SHON20 $50Q20  S50U20 (irn) un. 626 0A. 62 we. 62F wa.62E 0v.62E ne. 62k sn. 82
_ PER155 898 870 857 843 830 789 748
m— nu 29 W.8.63 ru 28 w63 ru 29 D.8.63 u30nA63 U 28 &.n.63 tu 29 neél PER 16 926 899 885 871 857 815 73
S50K20 1.60 PER 165 955 927 912 898 883 840 797
S50M20  -1.32 028 PER17 984 955 940 925 910 866 821
S50N20 147 0.13 015 PER175 1013 983 967 952 937 891 845
Sy B < <p <4 PER18 1042 1011 995 979 964 916 869

S50U20 -6.88 -5.28 -5.56 -541 -1.04

*sundgudaseandoulenasswing 9.0. - a.6. 63 wihiu 0.5% PER185 1071 1,039 1023 1.007 990 942 698

PER 19 1,100 1,067 1,060 1,034 1,017 967 918
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wo
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s & 8 5 5 80 5 0000000 o555
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970.20 -3.0 (600) (186) (786) TRE858R858853853858¢853
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Single Stock Futures

Long SCCM21
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Future Underlying
Settle ~ ASP Theory _ EPS GROWTH
Future . sis . Vol Ol Ol Chqnge Leverage Up5|de PER 63F PBV 63F
Price Price 63F
SCCM21  394.01 -7.99 401.97 50 999 -39 14.49 11.94% 13.20 1.42 7.05%
NN @NLNNLASY LA, 1eLTe N
Historical Price AMuorunlsvaANUVeY Stock Futures
10400 — s — an unavnusegiog
10200 a0 chg (20) Mls  Asssullisy mls
/V syua future _
10000 / ) Naunust M (chanu)  +VAT (Un) (vanu)ans
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9800 80
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Single Stock Futures

Long BBLM21
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Future Underlying
Seftle  ASP Theory . EPS GROWTH
Future ) Bassis ) Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
BBLM21 127.81 -0.69 128.49 2083 4577 200 7.69 19.84% 9.53 0.53 49.81%
un: @1e9RNY Ua. 1eide nag
Historical Price AMuorunlsvIANUVY Stock Futures
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Tracking Performance

Unrealized Profit on Apr 2021

Weighted YTD 2021 Realized Prolit

00%

Realized Profit on Apr 2021 - 178%

AN 4189N1ASE LA, 1oide AR

Top 20 Most Active Volume

Research Division

Settle _ ASP Theory )
Future . Basis . Vol @] Ol Change leverage Resistance  Support
Price Price
1 IRPCM21 4.09 0.01 4.08 128842 162372 19746 11.93 4.09 3.78
2 GUNKULM21 3.89 -0.07 3.96 72648 63067 10393 14.89 4.10 3.42
3 TVBM21 1.24 0.00 1.24 68003 112592 63520 8.16 1.24 1.21
4 SIRIM21 1.09 0.02 1.07 13366 40881 -7968 9.39 1.13 0.97
5 PRMM21 8.10 -0.10 8.20 10634 27242 5500 5.39 8.50 7.94
6 TRUEM21 3.40 0.02 3.38 7519 43339 4191 8.89 3.54 3.37
7 TDM21 1.91 -0.01 1.92 5793 23218 -4993 12.63 1.95 1.42
8 BLANDM21 1.20 0.02 1.18 5644 181897 424 10.35 1.23 1.16
9 WHAM21 3.42 -0.02 3.44 4846 50671 -239 8.23 3.48 3.34
10 WHAM21 3.42 -0.02 3.44 4846 50671 -239 8.23 3.48 3.34
11 PTGM21 20.80 0.00 20.80 4273 16613 1545 7.40 21.09 20.53
12 BEMM21 8.64 0.04 8.60 3601 39012 -461 11.91 8.65 8.46
13 PLANBM21 7.12 0.02 7.10 3379 5118 981 6.92 7.21 6.86
14 PLANBM21 7.12 0.02 7.10 3379 5118 981 6.92 7.21 6.86
15 EAMR1 61.53 -0.22 61.75 3273 4956 740 10.42 62.29 59.77
16 TTAVR21 12.95 0.05 12.90 2562 19390 -511 30.86 156.27 10.98
17 STECM21 16.05 -0.05 16.10 2290 5676 367 7.85 16.71 14.83
18 BBLM21 127.81 -0.69 128.49 2083 4577 200 7.69 126.89 124.63
19 MINTM21 31.41 -0.84 32.25 2030 10646 -526 9.25 32.64 31.13
20 KTBM21 12.07 -0.03 12.10 1860 18881 -631 13.27 12.23 12.03
O ASIAPLUS
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Gold Futures

na1AnesAanigilaauiugnftiiunn davianisiledludu Good Friday 3mus Gold Futures
° A Ao cly A & = N = FUTURES Lost Chg %Chg Vol Ol OlChg
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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:+91 GFJ21 - GFQ21

FX (uw/ USD)

30.50 30.75 31.00 31.25 31.50
1,650 23,921 24117 24,313 24,509 24,705
1,680 24,356 24,555 24,755 24,955 25,154
1,710 24,791 24994 25197 25400 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 )
1,800 26,096 26,309 26,523 26,737 26,951 =
1,830 26,530 26,748 26,965 27,183 27,400
1,860 26,965 27,186 27,407 27,628 27,850 _
1,800 27,400 27,625 27,850 28,074 28,299 = S : — : =

GOLD Londin AM ( USD/Ounce )

1 AN8NN1ASE U, LelTs NAR NN ANE9NUASE LA, LelTe AR
AuorunnlsvaAnuvey Gold Futures AMuarunnlsvaAnuvay Mini Gold Futures
Unavnushegos Unaonushegos
(Msssuitiou 490.10 uIn/drynu1/d1o) (Msssuitisu 98.10 UIN/arJryun /d10)
saia Als AaTINLTieut Als s7a1da Als ANt Als
future  wdmuuilag (enu) VAT (uw)  (enu)gnd future  w&suuilas (m1evu) VAT (uw)  (aenu)gwnd
25,930.00 250.0 12,500 (1,049) 11,451 25,980.00 250.0 2,500 (210) 2,290
25,880.00 200.0 10,000 (1,049) 8,951 25,930.00 200.0 2,000 (210) 1,790
25,830.00 150.0 7,500 (1,049) 6,451 25,880.00 150.0 1,500 (210) 1,290
25,780.00 100.0 5,000 (1,049) 3,951 25,830.00 100.0 1,000 (210) 790
25,730.00 50.0 2,500 (1,049) 1,451 25,780.00 50.0 500 (210) 290
25,680.00 0.0 - (1,049) (1,049) 25,730.00 0.0 - (210) (210)
25,630.00 -50.0 (2,500) (1,049) (3,549) 25,680.00 -50.0 (500) (210) (710)
25,580.00 -100.0 (5,000) (1,049) (6,049) 25,630.00 -100.0 (1,000) (210) (1,210)
25,530.00 -150.0 (7,500) (1,049) (8,549) 25,580.00 -150.0 (1,500) (210) (1,710)
25,480.00 -200.0 (10,000) (1,049) (11,049) 25,530.00 -200.0 (2,000) (210) (2,210)
25,430.00 -250.0 (12,500) (1,049) (13,549) 25,480.00 -250.0 (2,500) (210) (2,710)
1 AN8NN1ASE U, LelTs NAR NN ANE9NUASE LA, LalTe AR
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