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Gold Futures:
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All Futures Long(Shorf] Position : Contract Accumulated Long(SHorf] usunnannswe 101 wad
Long Short Mei 2 Days 1 Weasks 1 _Monihs
Institution 125,876 158,166 -32,290 -32,699 -89,369 73,922
Foreign 165,585 131,541 24,044 52,251 30,134 75,987 —_ o =L .
Retail 238,377 240,131 1,754 -19,552 59,235 150,909 INAFANA NOSS:SSSU
SETS0 Futures Long(Short) Position : Contract Accumulated Long(Short) unomS'l:Hvaawugﬁumumamr}u ia=nwinAUA
Long Short Mt 2 Doys 1 Wesks 1 Months 1avn:10gulndinszK: 004132
Institution 35,193 40,151 —2 958 -11,627 17,599 11,054
Foreign 113,513 94,175 19, 437 ag, 581 27,884 52 877
Retail 83,307 87,785 —14, 475 —26,854 -10,285 —53,971 = L =
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Institution 76,515 101,811 25,006 -18,87S -856,890 51,888 IaVI’]:IUUUl]TﬁIﬂS’\:H 025917
Foreign 30,555 17,530 12,935 9,915 a4 825 9,995
Retail 116,175 104,018 12,161 10,050 62,065 51,893
Metal Futures Long(Short) Position : Controct Accumulated Long(Shorﬂl udawssnu L‘ieﬂé_vqns
Long Short Mt 2 Days 1 Weeks 1 Months - oy . . _
Institution 9,335 8.708 27 1134 38 2017 UﬂOIﬂS’\:HUQQEJWUQWUﬂ’luﬂaﬂﬂn‘u lla=muinAuA
Foreign 21,333 19,723 1,810 3,639 2,454 11,335 |avn:10eutindins:K: 019994
Retail 23,413 25,850 -2, 237 -4, 773 1,718 -14,252
Coll Option lonalShert) Position : Controct Accumulated Llong(Short)
Long Short Mat 2 Days 1 Wasks 1 Monthe e =
Institution 351 288 103 285 149 -1,127 U'\fyUFJ wun’]suqnv
Foreign 1 =2 -1 -2 a3 253 — = 08 - v . —
Retail 2,470 2,571 101 oa1 qas P UﬂOIﬂS']-HUOVUWUQ’]Uﬂ']UF]a']ﬂn‘U lla=ninAuAiav
N:1T8UUNIAS:K: 06404
Put Option Lonal(Short) Position : Contract Accumuloted Long(Short) uguunaIns 064045
Long Short et 2 Days 1 Wasks 1 Maonths
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Foreign 54 =3 52 -105 285 1,997 sU¥ss INAIUNS

Retail 4,260 4,350 -0 -112 90 5,013
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SET50 Overview
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SET50 Index Futures
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Last 1T Hist. Volatiity 2Wesk Hist. Volatiity
SETH0 Index 957 .10 20.86865 11.75858
Call Option
. Break Intrinsic Time Allsin-  Theory Open Implied Effective Time
Premium €h0  rien  vawe Vawe Premium Price "O'™® interest Volatiity C'° Gearing Decay
S50M21C1000 3.90 030 =10039 0.00 3.90 4.89% 443 446 3879 15.21 017 42 62 0.0
SA0M21CaT75s 9.40 140 =9844 0.00 9.40 2.85% 10.37 775 4052 1479 0.35 35.15 0.0
SA0M21C950 20.00 260 =870 7.0 12.90 1.35% 20.85 G636 2824 14 34 0.58 2753 0.0
SA0M21C925 3810 500 =9631 3210 6.00 0.63% 36.47 171 1408 17.88 074 18.55 0.0
S50M21C900 59.00 5.80 =958 570 1.90 0.20% BE.57 22 314 17.73 0.88 14.28 0.0
Put Option
. Break Intrinsic Time Allsin-  Theory Open Implied Effective Time
P Ch Volu Delta
remum N9 fyen  value  Value Premium Price M€ Interest  Volatility Gearing  Decav
S50M21P1000 51.00 -7.00 = 849 4290 810 -0.85% 50.59 28 287 14 68 -0.85 -16.69 0.0
SA0M21PaT7s 31.50 -6.50 =9435 17.90 13.60 -1.42% 31.53 101 1049 16.75 -0.64 -19.74 0.0
SA0M21P9s0 16.80 -570 =9332 0.00 16.80 -2 50% 17.01 TO7 2867 17.21 -0.43 -24 52 0.0
SA0M21P925 9.30 -380 =9157 0.00 9.30 -4 .33% T.65 808 3482 1927 -0.27 2677 0.0
SA0M21Pa00 5.80 -230 =8942 0.00 5.80 -6.57% 275 919 4488 21.82 017 -25.09 -0.1
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UNDERLYING Close  Chg %Chg  asumsbauns

SETEO 95710 .04 0594 2ZTIS1
Symbel Setle  Chg %Cha Vel (@] Ol Chg
S50k:21 35370 .0 0.8x 24 153 0]
S50M21 35280 g1 0.3x 204,772 307477 453
S50M21 35110 a0 0.8% B 53 a
S500L21 870 a0 0.8x 21,033 36,583 -43
S50221 34750 T.8 0.8 4,031 11,760 a
Sa0HZZ2 344 B0 T4 0.8x 2,247 d 552 o
SETS0 Futures lona(Short) © drund a8 Long(Shor)

Long Short Net 29 2 fdani QTD
ERin 125115 157.544 -32.423 -1.627 -15,956 1]
At 1655931 131533 33932 38,581 26,083 1]
sieHam 23647 233210 -1.563 -26,954 -10.127 1]
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AuorunilsviAnuvey SET50 Futures

(i) u.A. 62E 0. 62E .8, 62E w.A. 62E D&. 62E no. 62E s.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 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
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Futures LBy (mimvu) VAT (v} (mevu)gns
§57.80 5.0 1,000 (186) 814
556.60 4.0 800 (186) 514
555.60 3.0 G600 (186) 414
554.80 2.0 400 (186) 214
553.60 1.0 200 (186) 14
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550.80 -2.0 (4007 (186) (oB6)
5459 80 -3.0 (600 (186) (786}
548 80 -4.0 (800 (186) (986}
547 80 -5.0 (1,000} (186) (1,186)
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Single Stock Futures
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PBV 71 0.74 ¥in 8 GGM (ROE 91 9.2%) PBV 71 0.82 i1 FV Tl 2564 71 155 1
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Future Underlying
Settle . ASP Theory . EPS GROWTH
Future . Basis . Vol ol Ol Change Lleverage | Upside PER &4F PBV 64F
Price Price b4F
KBANKM21 123.09 1.59 121.40 871 2748 9.46 27.57T% 8.43 0.64 17.03%
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Historical Price

ArudrurinlsvaAnuveu Stock Futures
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s 0§ 8 § § § § 5 g 12279 0.3 (300} 15.91 (316}
§ £ T £ § & § g g v 122,69 0.4 (400} 1591 (418}
122,58 05 (500} 15,91 (516}
1 418971798 LA, Lolde AR PN @1290ASE LA, 1eLTe WAR
Historical Return Technical Chart
[ KBANK C: 121.50 daily
_\"""I.. sty o 130 140,00)
SETS0 INDEX A ~ Lo

HELTH

BOMS
4% 2% 0% 2% 4% 6% 8% 10%

NN 4189019 LA, 1olde AR

| o o
= i e Stz 120,00

| . 10009
E.-r- gy — L

i,
oo 80.00)

Trsi1(14,70,30,1)

e e 100.0000)

l volume_colored_EMA1(5)

0f

AN A189NUASE LA, 1eLTe WAR

O ASIAPLUS

Securities



MARKET TALK

ﬂaan’ﬂ’]SE]\]Qu Research Division

Single Stock Futures

Long AOTM21
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Future Underlying
Settle . ASP Theory . EPS GROWTH
Future . Basis . Vol Ol Ol Change leverage | Upside PER 64F PBV 64F
Price Price 64F
AOTM21 62.75 -0.25 62.95 265 1798 99 9.58 6.35% 7.96 424 87%
un: @1e91RNY Ua. il nag
Historical Price AnuorunilsvaAnuvay Stock Futures
380 —ADT ——ADTM21 TRANS 80 Ll_nﬁor!LIS'IFJF_I-OU
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Tracking Performance

0.0%
Unrealized Profit on May 2021

Realized Profit on May 2021

100%

160.3%

200%

wngma MeAnussR U andaluiuuni dudur faufusmatdasge dussrsunaransuninsiiuiieifauni i aso i ladaemu
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Top 20 Most Active Volume

260.2%

300%

Research Division

Seftle ] ASP Theory ]
Future . Basis . ol Ql Ol Change Lleverage Resistance  Support
Price Price
1 SIRM21 1.34 -0.01 1.35 35853 124265 -4491 11.84 143 1.14
2 CHGM21 354 -0.02 3.56 12561 19184 -12510 13.38 3.58 3.26
3 IRPCM21 4.07 0.03 4.04 7220 118356 5424 11.81 4.10 3.92
4 BECM21 12.00 0.10 11.89 3733 8756 644 16.48 12.20 10.34
5 GUNKULMZ1 3.62 0.00 3.62 j448 26459 2346 13.61 3.79 3.52
6 THCOMM21 11.24 -0.16 11.39 3032 6347 -607 8.a87 11.585 10.63
7 TPIPLIM21 2.00 0.00 2.00 2876 23186 155 13.16 2.04 1.88
8 ITOM21 235 -0.01 2.36 2752 6896 634 15.53 244 1.96
9 CHPMZ21 5.65 0.00 5.65 2736 9195 -1566 595 6.04 525
10 BCHM21 20.40 -0.10 20.48 2549 5653 -1702 16.35 20.60 18.74
" EPGM21 12.12 -0.08 12.19 2517 5569 1499 20,07 12.49 11.82
12 WHAM21 313 0.03 310 2033 34306 2015 T.42 319 2.98
13 TTAM21 17.39 -0.11 17.49 1763 14546 365 41.87 18.67 16.51
14 CHM21 19.40 0.20 19.18 1696 3783 472 8.71 19.69 17.20
15 ARM21 2.60 -0.02 2.62 1421 2440 432 766 2.64 2.46
16 0sPM21 36.31 -0.19 36.47 1416 B6TY -464 7.87 37.26 3543
Iri BLANDM21 1.14 0.00 1.4 1310 155876 -1061 10.00 1.15 1.09
18 BPPM21 19.10 0.00 19.08 1256 6497 -1158 19.20 18.11
19 ORM21 9.16 -0.04 9.19 1112 9715 391 8.97 9.46 8.94
20 HANAM21 57.80 -0.20 57.95 1097 2353 -3a8 7.52 57.90 54.59
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Gold Futures
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Wity AAsIAn GFM21 Al azaglunsay 28,100-28,400 UM AINAANINTIAT
nesAndaundesalunseufidheddesyifiuld 1,880-1,010 WiTeIty A9mauuziin 1l
1nasyu Trading GFM21 131904 27,960-28,410 UM usiyneAmassadLaull
umznsauL uuzth Wreidaaniuz Short GFM21 siaiinasmueastuunqe Cut
Loss 1§ 100 wmannyu ilartesiuaauidas wnamasAradauluaiiaain
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Research Division

Gold Futures

FUTURES Lost Chg  %Chg vl [e] 01 Chg
GFM21 28,270 50 0.8 133 505 -33
GFQ21L 28,320 70 0.25 150 347 24
GFV21 28,360 50 0.21 18 108 2

Mini Gold Futures

Last Chg  %Chg vel. [s] Ol Chg
GF10M21 28,260 20 007 39835 7,764 -38
GF10Q21 28,300 0 004 1,735 5672 72
GF10V21 28,340 10 004 975 1,986 -28

U181k : s1A1UAVDY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. na:Usuru
mMssovrgIfinvulugouioan 19.30-22.30 u.
AN : EevIUdTY va.eIdy wad

X ASIAPLUS



MARKET TALK

nagnsnisavnu

ASPS Gold Valuation Matrix (IHS8ry</nsogooud)

Research Division

4 aauan Dollar Index udivan >
93 94 9% 9% 97 98 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 1584.47| 1,556.02 1527.57 1,499.13 1,470.68 144223 141378 138533 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
nasidavsaAnavAkiduuin Spread s:1919 GFJ21 - GFQ21
— FX (uw/ USD) H
o .
2 30.50 30.75 31.00 31.25 31.50 I
5 1,650 23,921 24,117 24,313 24,509 24,705 | .
a 1,680 24,356 24,555 24,755 24,955 25,154 .
= .
— 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
-.E 1,770 25,661 25,871 26,081 26,292 26,502 .
§ 1,800 26,096 26,309 26,523 26,737 26,951 -
3 1,830 26,530 26,748 26,965 27,183 27,400 N
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
4 . 4 o 4 o o .
NHN: @NENTUIAE LA, LBLTE WAR NN AIENTUIAE LA, LBLTEE WAR
AuorunilsviAnuveu Gold Futures AuarunnlsvaAnuvay Mini Gold Futures
UNEONUS SEE0s UNEonUS eEos
(Fesswlau 49010 vn/dnonu/do) (FAressmiau 2810 uwn/drunut/do)
sede fvls AVEFTULTEY+ Al wele fvls AETTHLILEN+ Avls
future wipuuilas {urmvu) VAT () (mevuldgws future wisuuilas (fmavu) VAT (v} (aeu)awna
28,520.00 250.0 12,500 (1,049} 11 451 28,510.00 250.0 2,500 (210} 2,290
28 470.00 200.0 10,000 {1,048} B,951 28,450.00 200.0 2,000 (210) 1,750
28,420.00 50.0 500 {1,083} 6,451 28,410.00 150.0 1,500 (210} 1,290
28,370.00 100.0 5,000 {1,048) 3,951 28,350.00 100.0 1,000 (210) TS0
28,320.00 50.0 300 (1,045) 1,451 28,310.00 50.0 500 (210) 250
28,270.00 0.0 - {1,048 (1,045) 28,260.00 0.0 - (210) (210)
28,220.00 -30.0 (2,500} {1,048) (3,5459) 28,210.00 -50.0 (S00) (210) (710}
28,170.00 -100.0 (5,000} {1,048) (6,049) 28,160.00 -100.0 (1,000} (210} (1,210}
28,120.00 -150.0 (7,500} {1,048) (8,545) 28,110.00 -150.0 (1,500} (210} (1,710}
28,070.00 -200.0 (10,000) (1,049) (11,049) 28,060.00 -200.0 (2,000} (210) (2,210}
28,020.00 -250.0 (12, 500) {1,045) (13,549) 28,010.00 -250.0 (2,500} (210} (2,710}
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