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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 108,194 124,495 ~16.301 “12,315 28,048 70,420 p
Foreign 144,121 141,991 2,130 1,560 -9,218 -919 |ﬁﬂﬁnﬁ n5§S:SSSU
Retail 253,312 239,141 14,171 10,755  -18,830 -69,501 N
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SET50 Futures Long(Short) Position : Contract Accumulated Long(Short) . _‘ i
Long Short Net 2 Days 1 Weeks 1 Months lavn:1uguundlAsIk: 004132
Institution 42,016 39,424 2,592 4,808 2,229 -13,227
Foreign 69,778 71,254 -1,476 -7.653 -12,700 18,805
Retail 91,320 92,436 -1,116 2,845 10,471 -5,578 —_ p—
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Metal Futures Long(Short) Position : Contract Accumulated Long(Short) usawssnu L‘jaﬂguuns
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SET50 Overview
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SET50 Option: kuztinlWseiila Long S50H21P950 71 39 4a tTaqiiunilset 2

qauuzinnasianivifls 60 9m (SET50= 940) Cut Loss 3 40

Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index_958.16 34.48332 19.89248
Call Option
Premium Chg Break Intrinsic Time AII-i_n- The_ory Volume Open Impli_e_d Delta Effect_ive Time
Even Value Value Premium Price Interest  Volatility Gearina Decay
S50H21C975 29.30 0.00 >1004.3 0.00 29.30 4.82% 36.83 467 2072 23.82 0.44 14.32 0.0
S50H21C950 41.50 0.60 >9915 8.16 33.34 3.48% 47.78 341 1625 23.83 0.54 12.38 0.0
S50H21C925 54.90 -1.10 >979.9 33.16 21.74 2.27% 60.82 88 1078 24.17 0.64 11.15 0.0
S50H21C900 72.30 0.40 >972.3 58.16 14.14 1.48% 76.00 24 898 26.34 0.71 9.45 0.0
S50H21C875 92.20 580 >0967.2 83.16 9.04 0.94% 93.24 0 245 29.82 0.79 8.17 0.0
Put Option
Premium Chg Break Intrinsic Time AII-ip- Thepry Volume Open Impli‘e‘d Delta Effect‘ive Time
Even Value Value Premium Price Interest  Volatility Gearina Decay
S50H21P975 55.20 -3.80 <9198 16.84 38.36 -4.00%  60.50 114 714 24.46 -0.55 -9.78 0.0
S50H21P950 41.00 -3.30 <909 0.00 41.00 -5.13% 46.47 213 1305 25.09 -0.46 -10.63 -0.1
S50H21P925 30.80 -2.40 <894.2 0.00 30.80 -6.68%  34.52 267 1511 25.52 -0.37 -10.97 -0.1
S50H21P900 22.40 -2.20 <877.6 0.00 22.40 -8.41% 24.71 485 3097 26.83 -0.29 -11.52 -0.1
S50H21P875 15.40 -2.70 <859.6 0.00 15.40 -10.29% 16.96 327 4106 27.47 -0.21 -12.21 -0.1
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UNDERLYING Close  Cha %Cha __asUmsBoune

SET50 958.16 8.52 0.89% 19/1/21

Symbol Setle  Chg %Cha _ Vol. Ol Ol Chg
S50Z20 922.59 0.0 0.0% 46,709 33,935 -15,919
S50F21 953.60 7.6 0.8% 56 282 23
S50H21 950.60 45 0.5% 182,667 292,584 -115
S50M21 946.20 3.9 0.4% 16,896 24,976 489
S50U21 944.00 4.3 0.5% 2,237 8,369 -43
S50Z21 944.20 4.5 0.5% 1,218 2,774 0

SET50 Futures Lona(Short) : &y a:au Long(Short)

o ToAw TFEX Foreign

£ 2388888 8 228 g 8
Long  Short Net 2 ju 2 dulenmii’ QTD s £ £ = g‘ 8‘ < zé zé < § § <
qanilu 107,691 123,995 -16,304 4,808 9,490 -43312 O R R A S S A S S - g
A - « [ ]
PARTan) 144,120 141991 2,129 -7,653  -21,830 -54,307
etiay 248,009 233,834 14,175 2,845 12,340 97,619
Pr1: @1e91RSE Ua. 1eide NAR 1 @189NA9E LA, w0 iTe AR
ATANISHU Spread ru duiRouv1n ASPS Model SET50 Ns:AUA1 PER e
Ihrne Spread BSelna - BSeing
50120 S50K20 S5OM20 SSON20 $50Q20 S50U20 (irin) u.A. 62E 'U‘ﬂ. 62E w.e. 62E w.a. 62E D8, 62E ng. 62E 8. 62
_ PER155 898 870 857 843 830 789 748
— 29 1W.8.63 0u 28 w63 U 29 0.8.63 u30nAé3 28463 U 29 neél PER 16 926 899 885 871 857 815 773
S50K20 160 PER165 955 927 912 898 883 840 797
S50M20 -1.32 0.28 PER 17 984 955 940 925 910 866 821
S50N20 147 0.13 -0.15 PER175 1013 983 967 952 937 891 845
$50Q20 -5.84 428 -4.52 -4.37 PER18 1042 101 995 979 964 916 869
S 8% S 104 PER185 1071 1039 1023 1007 990 942 893
ﬂuum51uamsmanluuu AUNETEWNN U8, - N8 Ay 0.5% PER 19 1‘100 1,057 1050 7,034 1017 067 018
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S:AU Leverage vou SET50 Futures
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(Fssswideu 87.10 un/drvcun/d10)

sania chg (3n) i'ls AgTTULHEN+ i'ls

Futures WisuAy (21aNY) VAT (1) (218 nu)g§na
955.60 5.0 1,000 (186) 814
954.60 4.0 800 (186) 614
953.60 3.0 600 (186) 414
952.60 2.0 400 (186) 214
951.60 1.0 200 (186) 14
950.60 0.0 0.0 (186) (186)
949.60 -1.0 (200) (186) (386)
948.60 -2.0 (400) (186) (586)
947.60 -3.0 (600) (186) (786)
946.60 -4.0 (800) (186) (986)
945,60 -5.0 (1,000) (186) (1,186)
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Single Stock Futures

Long CPFH21

Panlegnstl 2563-64 aziiuln 32.8% yoy uaT 4.7% yoy anganagnslulne
AunarBaaunuAuTnsaiies wananni faanansnniamdy synergy A1NN133"El
Audnrinu LOTUS ldunnu wiasvansdiniadndegsiagnsluau azidu
Sentiment iEsuan wyulfuuaurinlsunfsan 1064 Bulnldlanisiu ausd Fair
Value 1 2564 winriu 42 1 83 PBV 1.7 Wi 91a1vfuilaqiiuil Valuation PER
el 9 win PBV 1l 1.2 i Div Yield 1988579 3%

ANNNUNATA NI Higher Low wndstiuimiiaidis EMA 10 Ju idudtynynn
LAY amATA x8zdUMNN Breakout WINLLEINL 29.50 UmE axiflunns
ifla Upside Hlan1aundanagay High nsdans 30.50 unlussazdnly
nagnsnisainu

WUz Long CPFH21 151904 29.25 1 wiyininls? 30.50 1AW waz Cut Loss

0.50 AN

Future Underlying
Settle ~ ASP Theory _ EPS GROWTH
Future ) Basis . Vol Ol Ol Change Leverage Upswle PER 63F PBV 63F
Price Price 63F
CPFH21 29.31 0.06 29.20 3299 1837 0 9.50 43.59% 9.42 1.08 4.66%
AN @189N1ASE LA, 1aiTe AR
Historical Price ArudrunlsvaANuVeoY Stock Futures
13000 e e ro 3 Unavnusheeiod
12000 » chg (20) Mls  fsssuidou s
12600 m& - s Ua future _ _ _
» INgUNUSIA  (nanu)  +VAT (un) (anu)ans
o 29.81 05 500 458 495
12200 20 29.71 0.4 400 458 395
12000 . 29.61 0.3 300 458 295
11800 29.51 0.2 200 4.58 195
11500 " 29.41 0.1 100 458 95
11400 29.31 0.0 . 458 5)
1200 ’ 29.21 0.1 (100) 4.58 (105)
1000 o 29.11 0.2 (200) 458 (205)
g g 8 F § E : & & 2 29.01 0.3 (300) 458 (305)
s B 5 & = 2 2 8 =2 E 28.91 -0.4 (400) 458 (405)
28.81 0.5 (500) 458 (505)
NN 4189019 LA, 1olTe AR AN 41890198 LA, 1eLTe WA
Historical Return Technical Chart
S — CPF C: 29.25 daily
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Single Stock Futures

Long SCCH21
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anas Dadulsziiunyusaduun1stiueasres SCC Tanas uanfiu Fund

Flow AisAninaunngasiu SCC d@adwinWinaduunlanwuanluszezdaly

nwnemaia Wnaawmilawdu EMA 10 4 Taefidyoanuanniamaiia aannng

#in Low aAusatiiad Tuseeizdis MnniAinanis Breakout Linsnwi 385 umls aziily

n15idle Upside flannaundsduse Inadssfiuuwaiudaldldn 300 un
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Research Division

N
Future Underlying
Settle _ ASP Theory . EPS GROWTH
Future Basis ol Ol Ol Change Leverage | Upside PER 63F PBV 63F
Price Price 63F
SCCH21 _ 380.95 1.95 387.40 231 112 21 13.99 15.98% 12.70 1.46 5.00%

Pr1: @1e91RSE Ua. 1eide NAR

Historical Price

AMudrunlsvaANUVed Stock Futures

10000 e ——somn ot 450 dnavnusagos

0800 W—— 400 chg (00) Mls  Asssultisy mls
9600 0 ST s IAgunust M (v1anu)  +VAT (Un) (Lanu)ans
i 300 390.45 0.5 500 33.81 466
250 390.35 0.4 400 33.81 366
5200 . 390.25 0.3 300 33.81 266
. 390.15 0.2 200 33.81 166
10 390.05 0.1 100 33.81 66
se00 100 389.95 0.0 - 33.81 (34)
8600 " 389.85 0.1 (100) 33.81 (134)
o . 389.75 0.2 (200) 33.81 (234)
= & § & & § &8 § § & & I § &§ = 389.65 03 (300) 33.81 (334)
I : : £ £ g §$ § ¢ ¢ ¢ 3 3 3§ s 389.55 -0.4 (400) 3381 (434)
389.45 05 (500) 33.81 (534)
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Tracking Performance

0.0%
Unrealized Profit on Jan 2021

Research Division

o o o . 2 -
yneg MsA A nuss el A Salu A Dufun: SeufumarSasan dussseuumussasrin it asnrsirldas
flan: aeenidde ue. i wan
Top 20 Most Active Volume
Settle ~ ASP Theory _
Future . sis . ol (@] Ol Change leverage Resistance  Support
Price Price

1 BLANDH21 1.15 0.00 1.15 50113 2226 -28 10.09 1.19 1.13
2 SUPERH21  1.04 0.01 1.03 11064 26103 4 6.78 112 1.02
3 SIRIH21 0.83 -0.04 0.87 8007 3261 17 7.63 0.91 0.83
4 ICHIH21 11.55 0.15 11.38 6963 278 0 6.98 11.60 9.91
5 BANPUH21  10.84 0.04 10.78 5789 1974 1 12.92 11.75 10.66
6 ESSOH21 9.00 0.00 8.99 5307 3 0 7.18 9.12 8.09
7 TMBH21 1.17 0.00 1.17 5117 1550 1000 7.70 1.24 1.15
8 IRPCH21 3.79 -0.01 3.79 5068 5463 19 11.11 3.96 3.76
9 PTGH21 17.79 0.09 17.67 4788 510 0 6.29 18.12 16.62
10 TRUEH21 3.45 0.01 3.43 3688 4102 -1001 9.05 3.69 3.45
11 WHAH21 3.09 0.01 3.08 3609 16207 1001 7.37 3.20 3.08
12 WHAH21 3.09 0.01 3.08 3609 16207 1001 7.37 3.20 3.08
13 PLANBH21 6.54 -0.01 6.54 3511 5 0 6.38 6.95 6.44
14 CPFH21 29.31 0.06 29.20 3299 1837 0 9.50 30.24 27.90
15 BCPGH21X  15.92 -0.08 15.98 3081 377 0 6.79 16.62 14.78
16 BCPH21 26.58 0.08 26.46 3075 16 1 10.41 28.59 23.15
17 RSH21 20.40 -0.30 20.67 2546 12980 0 7.78 21.12 18.26
18 CBGH21  131.80 -0.20 131.80 2470 10752 -60 9.21 136.00 116.25
19 PSLH21 7.99 0.04 7.94 2283 3501 0 7.47 8.05 6.95
20 PTTGCH21  63.10 -0.40 63.40 2049 156 21 10.32 64.94 59.82
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Gold Futures

o o lﬂl A [ é’ =3 3 = a Itﬂl =
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TneaudflussmnuannAtRuaeaansanigaaudn WeWlauiuAduanananau dana S Em o oe
” dﬂl o - - . o d?_, GFJ21 26,360 110 0.42 6 510 1
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GF10G21 26,250 90 -0.34 1,639 6,285 83

VTR gNA%9RU 1.9 Audunesarfiiauelneuiela lunu d1ndszarunsun Glom o ;I 0 xS e @

GF10M21 26,320 -100  -0.38 276 1,749 -21
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FonatAsegiaanignaendlnf lhun dalinainfiegends, aausugaefu  Mstovieinavulugodioan 19.30-22.30 u.
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7PNeIAn GFG21 e USuanas 30 L ﬂm@fﬁ 26,330 LN WNYLLWIN 1,848
WM gendna1ANesARanA spot agaTiidamlug 1,840-1 842 WinyH A1
71A1 GFG21 'Tuﬁ%mﬂum@u 26,100-26,400 LN #IANINTIAINDIAENLNTIFN
Tunseunpumaiisnduly Lﬁmmm@ﬁmmuﬁ%mmumﬂuw{g M litneday
e i Trading U3100W 1,830-1,850 Wigeiny™ WELLYIN 26,060-26,360 UM
waznNMuAqA Cut Loss 14 100 uImanyu Wiatleefuaauides 11naen
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wanuluIRaAA
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dulansevuu axdunisdea Upside Taafiuuasudaly Touw $1900

QX ASIAPLUS .



MARKET TALK

nagnsnisavnu

ASPS Gold Valuation Matrix (IHS8ry</nsogooud)

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

nsidassaanavAniriduuan

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:1919 GFG21 - GFM21

FX (uan/ USD)

8 2950  29.75
S 1,750 24,539 24,747
) 1,780 24,960 25171
2 1810 25380 25595
= 1,840 25801 26,019
= 1,870 26,222 26,444
S 1000 26642 26,868
o 1,930 27,063 27,292
o 1,960 27,483 27,716

1,990 27,904 28,141

=)
psd
)
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30.00
24,955
25,383
25,810
26,238
26,666
27,094
27,522
27,949
28,377

30.25 30.50
25,163 25,371
25,594 25,806
26,025 26,241
26,457 26,675
26,888 27,110
27,320 27,545
27,751 27,980
28,182 28,415
28,614 28,850

ArudruninlsvaAnuvey Gold Futures
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AudruninlsvIANuUVey Mini Gold Futures

unaonushegod Unavnushggos
(sssuibou 490.10 un/drycun/dno) (Fsssuitiou 98.10 Ln/drynun/dno)

s7aila fi'ls AsssuLiean+ i'ls saila i'ls AgTTNLTieu+ Ai'ls

future  wdeuwilag (11enYu) VAT (1)  (11enu)gnd future  w&suuiae (11enu) VAT ()  (a1enu)gnd
26,580.00 250.0 12,500 (1,049) 11,451 26,500.00 250.0 2,500 (210) 2,290
26,530.00 200.0 10,000 (1,049) 8,951 26,450.00 200.0 2,000 (210) 1,790
26,480.00 150.0 7,500 (1,049) 6,451 26,400.00 150.0 1,500 (210) 1,290
26,430.00 100.0 5,000 (1,049) 3,951 26,350.00 100.0 1,000 (210) 790
26,380.00 50.0 2,500 (1,049) 1,451 26,300.00 50.0 500 (210) 290
26,330.00 0.0 - (1,049) (1,049) 26,250.00 0.0 = (210) (210)
26,280.00 -50.0 (2,500) (1,049) (3,549) 26,200.00 -50.0 (500) (210) (710)
26,230.00 -100.0 (5,000) (1,049) (6,049) 26,150.00 -100.0 (1,000) (210) (1,210)
26,180.00 -150.0 (7,500) (1,049) (8,549) 26,100.00 -150.0 (1,500) (210) (1,710)
26,130.00 -200.0 (10,000) (1,049) (11,049) 26,050.00 -200.0 (2,000) (210) (2,210)
26,080.00 -250.0 (12,500) (1,049) (13,549) 26,000.00 -250.0 (2,500) (210) (2,710)
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