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SET50 Index Futures / Option P. 2
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Gold Futures P.7

SET50 Futures:

AR SET50 0NNAAUINIIUDULIARIGD Covid-19 A New High Iazu1nsn1s

5. i . *nelfianno:Ana1nwsryAiuAdIUEULOUZ M
pouAURR:NIKRINSsSUIASYZNYanad Trading S50M21 Nsau 915 — 940 A

TAn1sUSunagnsiu Derivative Talk fiovaiunsn
SET50 Option: Audunisldegsoni§ovu thedduadaliins
nuzUnlKsoe Long S50M21C900 Al 25 9/ (SET50=915) 1Uarinr1ls 50 9

(SET50=940) Cut Loss 3 9a AMA SET50 WUWOURFANIAY SOAINSNIS AUA.

IWugednAARUAIIU=UINagNSN1sEoviy
s=n3durnNIsEu 2 doan1a Welklinasnu
awnsnusuilagunagnsTatus=ansnawuin
. Buvu Ao

Single Stock Futures:
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Gold Futures:
anu: Short GFJ21 nu 26240 uan Uausunals 120 u1n liu=u Trading GFJ21
funsau 25910 - 26360 U1N (1750-17809)

anqu=voyunavnu RESEARCH DIVISION

usennannswe 1018 waa

All Futures Lorlg(Shorf] Position : Contract

Accumulated Long(Shorl]

Long Short Met 2 Days 1 Weeks 1 Meonths
Institution 160,515 136,797 zZa 718 17,585 180,380 -199,811
Foreign 107,138 99,462 T.6TE 29,850 -3,579 -169,178 o=y mf etea
Retail 218,470 Z4D 854 -31,3054 —47 416 176,801 IS8, 089 INAFNA NOSS:=8SSU

SETS50 Futures Lonq(Shorr] Position : Contraoct

Accumulated LOrlg(Sl‘lorl]

GnﬁlnSﬂ:ﬁUvﬁav‘\;ugquﬁﬂummmnu llaznwinAtA

Long Short et 2 Days 1 Wesks 1 Months JUPSIENS s
Institution 36,658 33,771 2,887 624 416 —14,113 1aVN=I08UUNdIASI:K: 004132
Foreign 53,139 60,188 -16,049 5863 -21,158 -4,880
Retail 88,261 75,089 13,162 6,487 21,574 18,998

Sing|e Stock Futures Lorlg(Shorﬂl Position : Contract

Accumulated Long(Shorl]

Us:@ns Smunanua, CISA, CFA

Long Short et 2 Doys 1 Wesks 1 Months Und1nsT:KU8WUZUATUAAIANU IazAUINATA
Institution 109,297 81,013 28,284 24,281 174,752 -1B8,B65 '
Foreign 35,663 10,155 25,507 24 721 16,088 -175,910 1avn:=109ulindIAST:K: 025917
Retail 82,857 136,648 -53,791 495,002 -190,840 364,775

Metal Futures Long(Short) Position : Contract

Accumulated Long(Shorl]

udsawssru Uoasssns

Lorg Short et 2 Doys 1 Wasks 1 _Months
Institution 5,354 7,630 2,276 253 4,674 3,648 . e L X . . _
Foreign 18,286 20,045 1,759 1,384 16,947 15,735 un:)|nsn:ho‘vvawugwumummmqu la=niuinAun
Retail 22,746 18,711 4,035 -1,637  -21,621 -19,384

1avn:z10gulindinsn:K: 019994

Caoll Option lonalShort) Position : Controct Accumulated Long(Short)

Long Short Met 2 Days 1 Weeks 1 Meonths
Institution 115 684 B ) —2s5 1,328 . _
Foreign 2 4 =2 o 218 1,239 YIYyy wunisuine
Retail 2,512 1,933 s7g 473 710 588
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Put Option lonaglShort) Position : Contract Accumulated Long(Short)

Long Shor et 2 Day: 1 Wasks 1 Monhs n:10gudndInsS:K: 064045
Institution 1,208 473 825 897 750 -163
Foreign 1 S -4 244 S21 2,112
Retail 4218 5,039 821 593 -1,220 -1,991
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SET50 Overview
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SET50 Index Futures ) . -
Direction Trading: A1@ SET50 §NNAALAINAWILERAALTE Covid-19 1111 New T e T
High uazaNAINNzALAN Az IsRanssuiAsEgRiaanas Trading S50M21 nzaLl KUNBINA : AOARUABTINAU 200 UTN Fio 1 9M
915 - 940 A voursl

Spread Trading: AAN130Y Spread $21914 S50U21 aUsag S50M21 t Fuf 29
.81, 2564 AzlyiNU -4.53 qp ﬁfa&;ﬁumﬁ -3.20 4m 19wl Spread falditlandng
NINNBAIUULN Wait & See

SET50 Option: Wz 1#9a Long S50M21C900 7t 25 9/ (SET50=915) 1111911
n1ls 50 qm (SET50=940) Cut Loss 3 9A ANA SET50 HUHAUNANIIAY 380

NIRTNT ALIA.

Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 941.08 27.70209 14.11363
Call Option
Premium Chg Break Intrinsic Time AII—|_n— Thepry VG Open Impll_e_d Delta Effect_lve Time
Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M21C1050 1.80 -0.30 >1051.8 0.00 1.80 11.77% 5.01 167 1511 15.74 0.06 31.08 0.1
S50M21C1025 3.00 -0.70 >1028 0.00 3.00 9.24% 8.26 380 1450 15.08 0.10 31.21 0.1
S50M21C1000 6.10 -1.00 >1006.1 0.00 6.10 6.91% 13.12 753 2473 15.05 0.18 27.05 0.1
S50M21C975 12.10 -2.00 >987.1 0.00 12.10 4.89% 20.03 534 1728 15.18 0.29 22.25 0.0
S50M21C950 20.60 -4.80 >970.6 0.00 20.60 3.14% 29.41 440 1254 15.58 0.42 19.40 0.0
Put Option
q Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium Ch Volume Delta
o Even Value Value Premium Price Interest  Volatility Gearina Decav
S50M21P1050 113.40 14.00 <936.6 108.92 4.48 -0.48% 116.29 (0] 1 35.77 -0.66 -6.11 0.0
S50M21P1025 90.30 13.20 <934.7 83.92 6.38 -0.68% 94.56 2 66 15.31 -0.88 -10.02 0.0
S50M21P1000 68.90 1230 <931.1 58.92 9.98 -1.06% 74.43 28 181 15.06 -0.82 -11.84 0.0
S50M21P975 48.50 10.00 <926.5 33.92 14.58 -1.55% 56.36 60 755 14.22 -0.72 -14.50 0.0
S50M21P950 31.20 6.20 <918.8 8.92 22.28 -2.37% 40.77 541 2203 14.04 -0.58 -17.62 0.0
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NIWSOUN1SBOV1Y SETS0 Index I1a: SET50 Futures

UNDERLYING Close  Cha %Cha  asumstouis

SETS0 341.08 1482 =157 124
Acc Shock Forign Net fhs) Acc TFEX Foreign Net (ms)
Symbol Seffle  Cha %Cha Vol Ql Ol Cha HB0 e 50000
S50G21 326.46 0.0 0.0 27 5 a 10000 oo e 40000
S50H21 373.64 0.0 0.0 J6.561 43,955 -115 30000
SE0J21 540,40 -10.8 17134 85 162 a 20000
S50M21 339.30  -13  -12x 62627 279256 483 10000
SE0U21 53610 -11.0 123 10,977 15,669 43 0
50221 3330 -3 -12x za72  TOM o 10000
SET50 Futures LongiShert) @ &inunan &AL Long(Shert) -20000
Long Short Net 25u 2 Hdami aTD -30000
(=3 (=] (=] (=] (=] (=] (=] (=] = (=] (=] (=] (=]
— 13,102 135630 23472 B2a 1723 0 T 2922 22T ZTEGLCLCE
. - - = (i) [}
amnd 07137 93457 THBD 5863 4922 0 2258823223223
Tedan 21740 242,892 -31.152 -6,487 6,645 o
dl a o a o tdl a o a o
N AIENIUIAE U, bDLTE WAR NH: ANENTIUIAL LR, LALTE WAR
AMANISNU Spread ru Auimouan ASPS Model SET50 ns:AUA1 PER i)

Ihrine Spread B3eina - Bseind
550021 $50K21 S50M21 S50N2] $50Q21 S50U2] (irh) U.A. 62E 0. 62E .8, 62E w.A. 62E Do. 62E ng. 628 s.n. 62

_ PER155 898 870 857 843 830 789 748
29 w.8.64 u28wa.b4 ru290.8.64 u29nnéd ru30an6é4 U 29 nebd PER 16 026 899 885 a71 857 815 73

$50J21

S50K21  -168 PER165 955 927 912 898 883 840 797
Ss0M21 128 040 PER 17 984 955 940 925 910 866 821
S50N21 -1.16 0.53 0.13 PER175 1,013 983 967 952 937 891 845
S50Q21 513 -362 -4.02 415 PER18 1042 1,011 995 979 964 916 869
SS002 TS 01 S 53 60 050 PER185 1071 1039 1023 1007 990 942 893

sunfgudanaandaulomnessng .0, - 0.8, 64 whiy 0.5% PER 19 1100 1067 1050 1034 1017 967 918

PN @189NUASE LA, LaLTe WAR 1 1897398 Ua. 1o ide AR
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044 30 5.0 1,000 (185} 814 50 Current 22.06
54330 4.0 200 (186) 514 a0 ] L
942,30 3.0 600 (185) 414 - A
941.30 2.0 400 {188) 214 i, Mean 1956 [\ LA
940,30 1.0 200 {185) 14 " "
939.30 0.0 0.0 (186) (186}
938.30 -1.0 (200) (186) (386) ‘sEzsesrroszieeecceee
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936,30 3.0 (600} (186) (786) FE8:38cssS®8:z3®:538:588¢%
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Single Stock Futures

Long ORIM21
Presale 2M64 n1landn 4
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seeizdnlyl flontaundedummaeuiuadui 9.00 1
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Anuz Long ORIM21 1)1 8.50 U9 tTaqiininle 11.80% unziinniasie whvinils

9.00 L WAHA Stop Profit Nnuiietlatanianayu

Research Division

Future Underlying
Sefle _ ASP Theory _ EPS GROWTH
Future . Basis . Vol Ol Ol Change leverage Up5|de PER &3F PBV 63F
Price Price 63F
ORIM21 8.62 0.07 8.55 21 16562 15 8.33 11.66% 7.16 1.60 9.96%
PN @189NUASE LA, LaLTe WAR
Historical Price AMuorunlsvIANUVeY Stock Futures
210 R — 1 UNS0oNUS1eei0e
25 N chg (20) s AESSUIOE riils
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5
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Technical Chart
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Single Stock Futures

Long PTTEPM21
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Upside AMNNN3AUNLANE53 58T AUNA NN INgua199A sirung-1 Taiflumqudnsa

w3nae4lA9NITENsSNLeALA 405 TuanT8tlennsndn UssinAniiade (PTTEP D8

v = = a o ' )
V1 59.5%) 9 PTTEP Nunuazianznguilszidululasanisasnanalull 2ses

NMWNENATA UFIFIUANIMAGALLUATILIEINL 111.50 UM R8I
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Technical Rebound TUNARAUWUIFNWEA LT 116.00 LN
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Wiz Long PTTEPM21 91 111.50 U wvinAnls 116.00 U wag Cut Loss 2

Research Division
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Future Underlying
Setile . ASP Theory ) EPS GROWTH
Future . Basis . Vol ol Ol Change leverage | Upside PER 63F PBV 63F
Price Price 63F
PTTEPM21  111.62 0.12 111.48 312 1008 140 10.91 14.80% 15.68 1.01 24.58%
fr1: @1e91ASe LA, e Na g
Historical Price Auorunilsvannuveu Stock Futures
o P 125 Unaonusiesiosn
Fu chg (20) Mls  ABSSUIToU s
N 120 S50 ture =
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- 111.62 0.0 - 2022 (20)
00 111.52 0.1 (100} 2022 (120}
H 111.42 02 (200} 2022 (220)
e o - - = = = = = = = °© 111.32 -03 (300} 2022 (320}
: § § § £ 5§ £ £ &8 § 3§ § 3 111.22 04 (400} 20.22 (420}
< % & & 8 8 = = 8 &8 & &5 & 111.12 0.5 (500) 2022 (520)
-d' a o = o ¢d’ a o = o
DU ANEUARE VA, LaLTHE WAZ NN ALK LA, LDLTE WAK
Historical Return Technical Chart
—
PTTEP C: 111.50 daily
SETS0 INDEX JZ}_ i 1800 - 12000
Il.“\ \||-u.«i|"““-l B 11150 111.50]
b i o 100.00)
ety ‘ 5
“hl“l 80.00)
ENERG 1 ) !
l\".‘l 60.00)
rsi1(14, 70, 30, 1)
| 100.0000f
FTER t e A N h "-k"-_.u 50,0000
5% -4% -2 0% 2% 4% 6% 8% 10% 12% 14% 16%
d’ a o a o dl a o = o
DU ANENNUARE LA, LaLEE WAR NN ALK LA, LOLTEE WAZ
| 5

O ASIAPLUS

Securities



MARKET TALK

nagnsnisavnu

Tracking Performance

Unrealized Profit on Apr 2021

Realized Profit on Apr 2021

Weighted YTD 2021 Realized Profit

-50%

-57% I
0% 50% 100% 150% 200%
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AN A189NUASE LA, LaLTe WA

Top 20 Most Active Volume

Research Division

Settle ] ASP Theory ]
Future . Basis . Vol Ol Ol Change leverage Resistance  Support
Price Price
1 CHGM21 298 0.02 2.96 41035 71813 -20172 11.13 3M 291
2 SIRM21 1.03 0.02 1.01 19642 53627 453 8.86 1.14 1.00
3 SUPERM21 0.94 0.01 0.93 10607 139604 -10517 6.12 1.00 0.93
4 IRPCIM 21 3.89 0.01 3.88 10083 215847 5443 11.35 4.08 3.87
5 ITONM21 1.71 0.03 1.68 h642 17072 -1632 11.05 207 1.57
6 TRUBM21 329 0.03 3.26 5107 32052 1513 8.58 3.36 3.19
7 BDMSM21 2213 -0.07 22.20 4140 14682 -1218 13.28 22.50 21.62
BCHM21 16.56 -0.04 16.60 4079 7600 525 13.24 17.20 15.14
9 CPRJ21 29.09 -0.16 29.24 3223 30119 877 9.50 29.50 28.38
10 EPGM21 10.56 -0.04 10.60 3000 4038 0 17.43 11.04 9.82
11 TMEM21 1.15 -0.04 1.19 2718 157634 -1266 7.83 1.20 1.12
12 KTBM21 11.36 -0.04 11.40 2715 17481 449 12.50 11.92 11.30
13 BTSM21 9.05 -0.05 9.10 2163 47467 -2091 B.75 9.45 9.05
14 AAVIA21 257 0.03 254 2054 4152 1511 7.43 278 249
15 PTGM21 20.20 0.40 19.80 1786 15162 195 7.04 20.46 19.91
16 BLANDM21 1.07 0.00 1.07 1739 168380 -603 9.39 1.16 1.06
7 BEMM21 8.08 0.03 8.05 1672 39833 -1498 11.15 8.54 8.00
18 TTAM21 11.59 -0.01 11.60 1671 21015 512 27.75 11.80 8.39
19 PLANBM21 6.30 0.00 6.30 1502 6612 502 6.14 7.03 6.30
20 PLANBMZ21 6.30 0.00 6.30 1502 6612 502 6.14 7.03 6.30
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Gold Futures

$1AMNBIAAAIAEUTTT 3 FuinnnsheuNg UFLNaaUN 20.5 WiTaRY YiTe
1.2% Uaidlepuiungiasti 1,763.6 Wity nedusamyuaInniei9a2esdnm
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IAMBIAT GFJ21 il AuTusunsitnuan Ufuanas 150 1w ﬂmﬁ 25,970
U Ui 1,753.8 Wit And1mAmasAtaaa spot angafiadeulun
1,763-1,764 19385y AIAIIAT GFJ21 Fuil azaglunsau 26,000-26,300 LN AN
nspdewlvszineiuTasAmes Lﬁ"faf“fu@?um’ﬁﬂﬁﬁﬂmnuﬁﬁmmwz Short
GFJ21 funuiade 26,240 U9 Taannuz o4 9a Stop Profit uaziurinls 120 um
zﬁ’w?’un@qmﬁ’f‘fuﬁ FAmanesANaLIN R uazmanamesiningazlarinag
Tudungpgadlai in e eddaunzsin lvinasnu Trading U31904 1,750-1,780
WITEITYY 199 25,910-26,360 LN WAANMUARA Cut Loss 1§ 100 LIMAINsIAYL

=i o = o A -
LW@ﬂ@\‘muﬂ'ﬂNL@ENVHT]?’W]’W]@\‘]WWLﬂ@@uiﬁﬁ]ﬂiﬂﬂqﬂ

InAliA Gold Spot
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Copyrightz 2021 Eloomberg Finance LP. 16-Apr-2021 09:03:02

GOLD Technical: NiFiN1931AIMBIAN 11199119¢ Double Bottom tneitfaqiiu aglu
TuuanisWusia aduayusaa EMA 10 54 Taadszidiunseunisiadaauluglin

$1720-$1765

Research Division

Gold Futures

FUTURES Lost Chg  %Chg vl [e] 01 Chg
GFI21 25,970 130 -0.50 53 486 -10
GFM21 26,000 130 -0.50 8 233 -11
GFQ21 26,030 110 042 20 76 -1

Mini Gold Futures

Lozt Chg  %Chg vel. [s] Ol Chg
GF10121 26,000 -0 042 2,880 5,729 331
GF10M21 26,040 90 034 L7466 6,337 292
GF10Q21 26,050 110 042 1,234 4977 32

KU1gIKR : s1AUAVOY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. na:Usuiru
nssovrgfinvulugodioan 19.30-22.30 u.
AU : @N8IUBYY Ua.loBy wad
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ASPS Gold Valuation Matrix (IMS&ry</nsagooud)

Research Division

4 aaua Dollar Index udioan >
93 9% %5 9% 97 %8 99 100 101 102 103
40 1,617.66 1,589.21 1,560.76 1,532.31 1,503.86 1,475.41 144696 1,418.52 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 1613.87 1,585.42| 1,556.97 1,528.52 1,500.07 1,471.62| 1,443.18 1414.73 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
d 58 1611.97 158353 1,555.08 1,526.63 1,498.18 1469.73| 1,441.28 1412.83 1,384.38 1,355.94 1,327.49
g 61 1611.03 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 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 1,523.79 149534 1466.89 1,438.44 1409.99 1,381.54 1,353.09 1,324.65
70 160819 1,579.74 155129 1522.84 1494.39 146594 1,437.49 1409.04 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 (unw/ USD) ‘ H
[
2 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 [
o
— 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
=
o 1,800 26,096 26,309 26,523 26,737 26,951 I
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 -
N @Ae9NUANe LA, elde wag N @Ne9NUANE LA, LT nad
AuorunnlsviAnuveu Gold Futures AuorunnlsvaAnuvay Mini Gold Futures
UNMEOIILES SEREME) UNEOIILIS TEEOE
(Fesawloy 49010 uwn/Shuou/do) (Aresswmiau $8.10 uwn/Srunu/do)
sele Avls ANETTULIIEY+ Al Twele Al ATETIHLIIEU+ frls
future wanuuilas (wiavu) VAT (v} (wewu)dawi future wWieuuidas (mranu) VAT () (mevuldgne
26,220.00 0.0 12,500 {1,045} 11,451 286,250.00 250.0 2,500 210) 2,780
26,170.00 200.0 10,000 (1,049} 8,951 26,200.00 200.0 2,000 (210} 1,780
26,120.00 150.0 7,500 {1,048} 5,451 26,150.00 150.0 1,500 (210) 1,250
26,070.00 100.0 5,000 (1,045) 3,951 26,100.00 100.0 1,000 (210} 790
26,020.00 50.0 2,500 {1,045} 1,451 26,050.00 50.0 500 (210} 250
25,970.00 0.0 - (1,045 (1,049) 26,000.00 0.0 - (210} (210)
25,920.00 -50.0 (2,500} {1,048} (3,549) 25,950.00 -50.0 (500) (210} (710}
253,870.00 -100.0 (5,000} (1,045) (6,045) 25,500.00 -100.0 (1,000} (210) (1,210}
25,820.00 -150.0 (7,500} {1,048) (8,549) 25,850.00 -150.0 (1,500} (210} (1,710}
23,770.00 -200.0 (10,000 (1,045) (11,045) 25,800.00 -200.0 (2,000} (210) (2,210}
25,720.00 -250.0 (12,500 {1,045) (13,549) 25,750.00 -250.0 (2,500} (210} (2,710}

N A189NUASE UA. 1oLTE NAR

AN A189NUASE UA. 10LTE AR

o @

ASIAPLUS

Securities



