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SET50 Index Futures / Option P. 2
Single Stock Futures P.4

Gold Futures P.7

SET50 Futures:

SET50 dunniondousiosnduivoalsed Covid-19 Isidedn Downside Blkuan

X . N 0 , *melfianno:Ana1nIwBryAuAIUHULOUZY AN
lluzun Trading S50M21 nNsduU 935 — 950 9n na:Iiida Long NNsauay

TAn1sUSunagnsiu Derivative Talk fiovaiunsn
SET50 Option: Audunisldegsoni§ovu thedduadaliins
Iu=UnTKUSULNS Long S50M21C950 A 15 97 (SET50= 940) 1Uarirnls 30 9m

(SET50=955) Cut Loss 3 9 16931 SET50 ij Downside AR

IWugaInARAIUAIUzUINagNSN1sEovie
s=n3duRINISEU 2 dounna elKlinasnu
anunsndsuidagunagnsinidus:ansniwunn
. Buvu Ao

Single Stock Futures:

e jaUwaindu: ASP Smart

anu: Long BBLM21 gnunasSuwavinnu 15% nuzunlAsaidn Long BDMSM21 -
Al 21.40 uan 10ArAAIsA 22 uan Ia: Cut Loss 0.30 UINYINNU

annu: Long SCCM21 gnUASuwavIAnu 28% u=Uintkiun Long STAM21 i

46.50 un 1UAArIsA 49 Uan Cut Loss A 1.25 UINYINNU
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Gold Futures:
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All Futures Long(Short) Position : Contract

Accumulated Long(Shorr)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 249,008 137,303 111,705 125,556 498  -320,306
Foreign 105,922 102,872 3,050 -3,748 -110,411 -200,182
Retail 222,466 337,221 -114,755 -121,808 109,913 520,488

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Shorr)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 31,997 33,861 -1,864 458 3,361 -15,011
Foreign 61,822 71,428 -9,606 -22,151 -19,566 16,505
Retail 93,822 82,352 11,470 21,693 16,205 -1,494

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 207,384 92,871 114,513 125,682 -9,409 -296,056
Foreign 30,572 17,861 12,711 17,855 -99,596 -232,353
Retail 99,778 227,002 -127,224 -143,537 109,005 528,409

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 3,557 3,550 7 -567 4,475 3,932
Foreign 13,222 13,526 -304 260 8,415 12,789
Retail 13,729 13,432 297 307 -12,890 -16,721
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Call Option Lona(Short) Position : Contract Accumulated Long(Short,

Long Short Net 2 Days 1 Weeks 1 Months
Institution 108 180 -72 -5 599 87 U']fUﬁU W-Un'lSU"IﬁQ
Foreign 3 1 2 -213 -220 1,464 .
Retail 2.438 2.368 70 218 -387 -961 Und1nsn:KJYeWUZUAUNAIANU la=nINATAIAY
_Put Option Lona(Short) Position : Contract  Accumulated Long(Shor) n:10gudndInsS:K: 064045
Long Short Net 2 Days 1 Weeks 1 Months
Institution 247 348 -101 211 545 -2,130
Foreign 302 54 248 474 538 2,529 - —_
Retail 4,084 4,231 -147 -685 -1,089 -a85 SuU¥ss INAIUNS
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SET50 Overview
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SET50 Index Futures o

Direction Trading: LS4NAAUAINNITUNITZUIA COVID-19 il ag wpLmadn

Profit(Loss)
2

Downside N915uasliunwinnisszunaNaynsaAs wuzin Trading S50M21

A = |
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Spread Trading: AMANT3EU Spread 7E1INN S50U21 aume S50M21 t Tuh 29 Index
a e o d a eV s v s A :
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SET50 Option: Luz1Na4aLUu Long S50M21C950 v 15 qm (SET50= 940) 1w
nnls 30 97 (SET50=955) waz Cut Loss 3 40
Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 950.22 31.6509 11.72442
Call Option
Premium  Chg Break Intrinsic Time AII-|.n- Thepry Vil Open Impll.e.d Delta Effect.lve Time
Even Value Value Premium Price Interest  Volatility Gearing  Decay
S50M21C1050 2.00 -1.00 >1052 0.00 2.00 10.71% 7.7 282 1424 14.88 0.07 35.56 0.1
S50M21C1025 3.30 -2.10 >1028.3 0.00 3.30 8.22% 11.19 395 1150 13.42 0.11 32.93 0.1
S50M21C1000 7.00 -3.20 >1007 0.00 7.00 5.98% 16.92 554 1841 13.67 0.20 27.72 0.1
S50M21C975 13.70 -450 >0988.7 0.00 13.70 4.05% 24.73 672 1433 14.15 0.34 23.32 0.0
S50M21C950 24.10 -8.10 >974.1 0.22 23.88 2.51% 34.98 308 836 14.47 0.49 19.13 0.0
Put Option
Premium  Chg Break Intrinsic Time AII-|r1- Thepry Velime Open Impllgq Delta Effect.|ve Time
Even Value Value  Premium Price Interest  Volatility Gearinag Decay
S50M21P1050 105.10 13.60 <944.9 99.78 5.32 -0.56% 111.31 0 1 17.07 -0.82 -8.17 0.0
S50M21P1025 80.60 13.70 <944.4 74.78 5.82 -0.61% 90.36 1 65 11.88 -0.90 -11.43 0.0
S50M21P1000 60.10 11.00 <939.9 49.78 10.32 -1.09%  71.10 10 169 13.89 -0.77 -12.74 0.0
S50M21P975 43.10 11.10 <931.9 24.78 18.32 -1.93% 53.94 177 736 14.43 -0.65 -14.62 0.0
S50M21P950 28.80 8.30 <921.2 0.00 28.80 -3.05% 39.21 899 1977 14.84 -0.51 -16.76 0.0
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la: SET50 Futures

UNDERLYING Close  Chg %Chg _asumsBoue

SET50 96471 -1142 -118% 5/4/21

Symbol Setfle  Chg %Cha  Vol. Ql Ol Chg
S50G21 928.46 0.0  0.0% 27 75 0
S50H21 973.64 0.0  0.0% 36861 48,955 115
S50921 96150  -117  -12% 43 233 0
S50M21 96180 -9.9  -10% 150,221 263,101 489
S50U21 958.00 94  -10% 11,264 13,401 -43
S50721 958.60 92 -10% 2,101 6,190 0

SET50 Futures Long(Short) : drynun a:au Long(Short)

Long Short Net 2 fu 2 ddenii QTD
BRI 222,056 208,584 13,472 4,777 1,141 0
2B EIRT] 76,978 83,787 -6,809 -10,640 10,971 0
atiag 273,156 279,819 -6,663 5,863 -12,112 0

fr1: @1e91ASe LA, e A g
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$50J20 S50K20 S50M20 S50N20 $50Q20 S50U20
29 w.e.63 U 28waé3 nu 290863 u30naéd u28ané3 u 29 ne.bl3

$50J20

S50K20 -1.60

S50M20 -1.32 0.28

S50N20 -1.47 0.13 -0.15

$50Q20 -5.84 -4.23 -4.52 -4.37

S50U20 -6.88 -5.28 -5.56 -5.41 -1.04

*Rundgudasaanidaulomnesswie 4.0, - .68, 63 wihdy 0.5%

fr1: @1e91ASE LA, e Nag

AuorunilsvaAnuvay SET50 Futures

(rh) U.A. 62E 0.A. 62E .8, 62E w.A. 62E D&. 62E ng. 62E s.n. 62
PER155 898 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773
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
PER 185 1071 1,039 1,023 1,007 990 942 893
PER19 1,100 1,067 1,050 1,034 1,017 967 918

1 @1897398 Ua. 1oide AR

S:AU Leverage vou SET50 Futures

unaonushegios
(Assswideu 87.10 un/drynun/d1o)

sania chg (39) i'ls AEsTUL TN+ fi'ls

Futures WisuAu (21aNw) VAT (1) (11 nu)gnd
952.00 5.0 1,000 (186) 814
951.00 4.0 800 (186) 614
950.00 3.0 600 (186) 414
949.00 2.0 400 (186) 214
948.00 1.0 200 (186) 14
947.00 0.0 0.0 (186) (186)
946.00 -1.0 (200) (186) (386)
945.00 2.0 (400) (186) (586)
944.00 -3.0 (600) (186) (786)
943.00 -4.0 (800) (186) (986)
942.00 -5.0 (1,000) (186) (1,186)
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Single Stock Futures

Long STAM21
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Research Division

UIMNANYU
Future Underlying
Settle ~ ASP Theory ] EPS GROWTH
Future ) Basis ) Vol ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
STAM21 47.18 2.07 49.24 3526 10734 269 10.29 1.52% 5.01 1.56 58.31%
AN A189NUASE LA, LaLTe WA
Historical Price AMuorunlsvIANuVey Stock Futures
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250 » 47.68 0.5 500 30.12 470
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47.48 0.3 300 30.12 270
10 " 47.38 0.2 200 30.12 170
. 47.28 0.1 100 30.12 70
" 47.18 0.0 30.12 (30)
? 47.08 0.1 (100) 30.12 (130)
o ¢ 46.98 0.2 (200) 30.12 (230)
s § § § § § § § § g 5 46.88 -0.3 (300) 30.12 (330)
s 5 = = & & 8 = = 2 2 46.78 -0.4 (400) 30.12 (430)
46.68 05 (500) 30.12 (530)
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Single Stock Futures

Long BDMSM21
nulenIzmenl.A 64(38 AN zanAIINEN 2%-4% YoY dxviausels
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Future Underlying

Settle AP Theory , EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F

Price Price 63F

BDMSM21  21.42 -0.08 21.50 1595 15735 -31 12.86 11.63% 39.45 372 20.06%
fn: a1e91139E Ua. 1eide waa
Historical Price AuarunlsvaAnuveu Stock Futures
100 e e % Unavnusegios)
chg (0) mls  Asssuitay mls

000 s ymua future
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21.42 0.0 - 15.40 (15)
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§ 5§ § § § § § & z & = g8 %3 21.02 -04 (400) 15.40 (415)
& = = = = = o S o S o S =
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Tracking Performance

Unrealized Profit on Apr 2021

Realized Profit on Apr 2021 -25.2% -

Weighted YTD 2021 Realized Profit

-50% 0%

50%

100%

wngma MeAnussR U andaluiuuni dudur faufusmatdasge dussrsunaransuninsiiuiieifauni i aso i ladaemu

ANN: @189N1A8E LA, wiEe NAR

Top 20 Most Active Volume

200%

Research Division

Settle _ ASP Theory )
Future ) sis . ol (@] Ol Change Leverage Resistance  Support
Price Price
1 GUNKULM21  3.70 -0.16 3.86 25830 55333 -3406 14.51 4.08 3.51
2 IRPCM21 3.89 -0.03 3.92 23701 201696 -10259 11.46 4.03 3.82
3 TMBM21 117 -0.03 1.20 23212 173074 -16366 7.89 1.21 1.16
4 SIRIM21 0.99 0.00 0.99 17090 37922 753 8.68 1.13 0.98
5 BEAUTYM21  1.70 0.02 1.68 15846 45569 -13492 5.53 1.84 1.68
6 BLANDM21 1.08 -0.01 1.09 12766 183441 7534 9.56 1.17 1.08
7 AAVM21 2.69 0.01 2.68 8677 10245 5234 7.84 2.81 2.66
8 PRMM21 7.81 0.01 7.80 7775 30747 4222 5.13 7.98 7.49
9 TRUEM21 3.25 0.01 3.24 6845 37567 -5053 8.53 3.37 3.20
10 BEMM21 8.15 -0.05 8.20 6066 38534 -123 11.36 8.63 8.07
11 BTSM21 9.25 0.00 9.25 5903 48373 -2085 8.89 9.48 9.15
12 WHAM21 3.30 -0.04 3.34 5185 50013 -3685 7.99 3.48 3.28
13 WHAM21 3.30 -0.04 3.34 5185 50013 -3685 7.99 3.48 3.28
14 ITDM21 1.74 0.02 172 5078 14151 2212 11.32 2.02 1.49
15 MINTM21 30.36 -0.64 31.00 4962 10298 -2028 8.89 31.13 29.63
16 ICHIM21 13.40 -0.40 13.80 4319 12204 2193 8.45 13.88 13.26
17 CPFM21 28.50 -0.25 28.75 4231 33820 -3043 9.34 29.64 28.34
18 VGIMR1 6.75 0.05 6.70 4142 23838 524 5.34 7.05 6.66
19 QHM21 2.40 -0.04 2.44 4012 10339 -1498 12.84 2.45 2.38
20 STAMR1 47.18 -2.07 49.24 3526 10734 269 10.29 47.75 45.16
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Gold Futures

o o dl A o = A IS |d|
PIAMBIANARIAANTTINEAN UFLanag 5.25 wiTany 1178 0.3% et 1,737.4
WITE0Y ANNUINININE NAITIAMNBIANAARITUUIMAIETUINN1TARIUNT 290D
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$IANBIA1 GFJ21 tleAu USuinTu 240 U Unagh 25,980 U auwn
1,742.07 WFHIYY §IN9131ANBIAIAAA spot A1qaTitARewulig 1,736-1,737
WiREity ANATIAT GFJ21 f’fuﬁ%@gﬂum@u 25,800-26,100 U9 LUANRUARARNT
anizudeAn nARUABIIAIMEIAT WiTIANEILNGN falunsauisziinld 1,720-
1,750 wiseigy™ M W e3dbAsuuziniin aanu Trading U190 25,650-26,090
. N - o 0y
UM winnaamasAtaduanllunznsauuy 1,750 witan wuzinldradn
A01U Short GFJ21 MIatiinaeyuAasn1mumqm Cut Loss 13 100 1mannyu Live
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InAUA Gold Spot
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XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-08APR2021 Copyright@ 2021 Bloomberg Finance L.P.
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08-Apr-2021 07:48:20

GOLD Technical: #iFiN1931AIMBIAT 1149119% Double Bottom tneitfaqiii aglu
TnuantsWusio aduayusag EMA 10 54 Tnadsziliunseunisiadaauluglin

$1720-$1765

Gold Futures

Research Division

FUTURES Last Chg  %Chg

Vol.

(o]}

Ol Chg

GFJ21 25,980 40 0.15
GFM21 26,030 120 0.46
GFQ21 25,900 -50  -0.19

11
6
5

450
232
92

=3
2
5

Mini Gold Futures

Last Chg  %Chg Vol. Ql Ol Chg
GF10J21 25,910 0 0.00 1,398 6,027 233
GF10M21 25,940 0 0.00 693 5,803 97
GF10Q21 25,970 0 0.00 310 4,745 21

KU1gIKR : s1AUAVOY Gold Futures (Night

Session) Settle ru 19a1 22.00 u. na:Usuiru
msgoveinavulugouinan 19.30-22.30 u.

A : @edudde va.oiBy wad

O ASIAPLUS
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nagnsnisavnu

ASPS Gold Valuation Matrix (IMS&ry</nsagooud)

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]

46 1,615.76 1,587.31

95
1,560.76
1,559.81
1,558.86

4 aaum
93 94

96
1,532.31
1,531.36
1,530.42

Dolla
97
1,503.86
1,502.91
1,501.97

r Index
98
1,475.41
1,474.47
1,473.52

1,557.92
1,556.97
1,556.02
1,555.08
1,554.13
1,553.18

1,529.47
1,528.52
1,527.57
1,526.63
1,525.68
1,524.73

1,501.02
1,500.07
1,499.13
1,498.18
1,497.23
1,496.28

1,472.57
1,471.62
1,470.68
1,469.73
1,468.78

1,467.84

67 1,609.13 1,580.68
70 1,608.19 1,579.74
73 160724 1578.79

1,552.24
1,551.29
1,550.34

1,523.79
1,522.84
1,521.89

1,495.34
1,494.39
1,493.44

1,466.89
1,465.94
1,464.99

nasidavsaanavAlriduuan

udean

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

101
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
1,379.65

>

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

Research Division

Spread s:1312 GFJ21 - GFQ21

— FX (uw/ USD)
[«}]
g 30.50 30.75 31.00 31.25 31.50
5 1,650 23,921 24,117 24,313 24,509 24,705 |
9) 1,680 24,356 24,555 24,755 24,955 25,154 i
-
— 1,710 24,791 24,994 25,197 25,400 25,604 i
=
< 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
E 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) (Asssuitiou 98.10 Ln/drynun /o)

PRI Ai'ls AETsuLHeN+ Ai'ls PRvRIL) fi'ls ANassuLTie+ fi'ls
future Ll&auuilag (zanu) VAT (uwm)  (menu)dni future wasuuilag (zany) VAT (umwm)  (aenu)gnd
26,230.00 250.0 12,500 (1,049) 11,451 26,160.00 250.0 2,500 (210) 2,290
26,180.00 200.0 10,000 (1,049) 8,951 26,110.00 200.0 2,000 (210) 1,790
26,130.00 150.0 7,500 (1,049) 6,451 26,060.00 150.0 1,500 (210) 1,290
26,080.00 100.0 5,000 (1,049) 3,951 26,010.00 100.0 1,000 (210) 790
26,030.00 50.0 2,500 (1,049) 1,451 25,960.00 50.0 500 (210) 290
25,980.00 0.0 - (1,049) (1,049) 25,910.00 0.0 - (210) (210)
25,930.00 -50.0 (2,500) (1,049) (3,549) 25,860.00 -50.0 (500) (210) (710)
25,880.00 -100.0 (5,000) (1,049) (6,049) 25,810.00 -100.0 (1,000) (210) (1,210)
25,830.00 -150.0 (7,500) (1,049) (8,549) 25,760.00 -150.0 (1,500) (210) (1,710)
25,780.00 -200.0 (10,000) (1,049) (11,049) 25,710.00 -200.0 (2,000) (210) (2,210)
25,730.00 -250.0 (12,500) (1,049) (13,549) 25,660.00 -250.0 (2,500) (210) (2,710)

N A189N1ASE UA. 10ide NAR

AN A189NUASE UA. 10LTE AR
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