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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 179,461 166,520 12,941 -6,337  -72,008 -92,887 .
Foreign 93,167 124,149 -30,982 -40,577  -71,412 -31,443 INAFNRA NDSS:sSSU
Retail 251,210 233,169 18,041 46,914 143,420 124,330 -
UndIAs1:AJRREWUIUAUAAIANU IazNWINATA
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short) R .
long Short Net 2 Days 1 Weeks 1 Months lavn:10guundIns1:h: 004132
Institution 34,884 35,653 -769 695 -1,071 13,193
Foreign 65,122 67,735 -2,613 -17,243 5,135 4,607
Retail 81,030 77,648 3,382 16,548 -4,064 -17.800 NS Sm IS
Us:ans Snufenua, CISA, CFA
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short) l]ﬂf_)lﬂsq:ﬁljvﬁﬂﬁugqUF‘I"\U("IEI"IﬂnU la:GuInAda
Long Short Net 2 Days 1 Weeks 1 Months '
Institution 137,736 122,085 15,651 -4,453  -62,574 -110,837 Javn:1I09uUlndIASI:H: 025917
Foreign 13,355 42,316 -28,961 -28,390  -86,600 -45,652
Retail 144,112 130,802 13,310 32,843 149,174 156,489
Metal Futures Long(Short) Position : Contract Accumulated Long(Short) us2awssnu ﬁaﬂ§uuns
Llong Short Net 2 Days 1 Weeks 1 Months e . . N
Institution 3,463 3,158 305 696 891 1,053 unomsq:hU’vwwugwumummmqu llaznuinAuA
Foreign 14,162 14,069 93 4,255 8,665 6,743 P A
Retail 15,536 15,934 -398 -4,951 -9,556 -7.796 1avN:IUguUUNJIAS=H: 019994
Call Option Lona(Short) Position : Contract Accumulated Long(Shorh)
Long Short Net 2 Days 1 Weeks 1 Months . _
Institution 249 553 -304 -547 378 ~s88 ¥IYBY WUNISUIND
Foreign 95 1 94 208 716 3,098 - . _ oz . _
Retail 1,911 1,702 209 337 -721 -54 unolﬂm:hdewugwumummmnu lla=ninAuAiav
Put Option Lona(Short) Position : Contract Accumulated Long(Short) N:1I08UUNDIASY:K: 064045
Long Short Net 2 Days 1 Weeks 1 Months
Institution 307 339 -32 -65 -1,493 -5,175
Foreign a18 19 399 596 772 3,013 - —
Retail 1,617 1,984 -367 -531 440 1,898 suygss INAIUAS
Ao a o v - .
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SET50 Option: @011 Long S50H21C950 1 25 4m gnilainnu uuzinda

Long S50H21C950 saul1aifl 10 qm (SET50=955) 11 35 qm (SET50=970) Cut

Loss 3 9AaNNU

Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 965.26 34.53845 12.21629
Call Option
Premium Chg Break Intrinsic Time AII-i_n- The_ory Volume Open Im pIi.e.d Delta Effect_ive Time
Even Value Value Premium Price Interest  Volatility Gearing Decavy
S50H21C1000  3.30 -2.40 >1003.3 0.00 3.30 3.94% 1.68 818 6352 20.78 0.18 51.88 0.0
S50H21C975 8.80 -3.50 >983.8 0.00 8.80 1.92% 7.05 416 3486 19.12 0.37 40.49 0.0
S50H21C950 20.80 -6.20 >0970.8 15.26 5.54 0.57% 19.73 158 2753 19.15 0.64 29.67 0.0
S50H21C925 40.60 -6.60 >965.6 40.26 0.34 0.04% 39.74 91 1497 18.97 0.86 20.49 0.0
S50H21C900 65.50 -6.00 >09655 65.26 0.24 0.02% 63.60 13 1028 26.67 0.91 13.34 0.0
Put Option
Premium Chg Break Intrinsic Time AII-ir\- Thepry VUG Open Im plifa'd Delta Effect'ive Time
Even Value Value Premium Price Interest  Volatility Gearina Decav
S50H21P1000 40.00 2.50 <960 34.74 5.26 -0.54%  38.20 93 396 17.76 -0.86 -21.47 0.0
S50H21P975 20.00 1.50 <955 9.74 10.26 -1.06% 18.58 454 1771 18.34 -0.61 -29.77 0.0
S50H21P950 7.70 0.10 <9423 0.00 7.70 -2.38% 6.25 344 2747 17.04 -0.34 -42.25 0.0
S50H21P925 3.30 -0.50 <921.7 0.00 3.30 -4.51% 1.27 325 3159 21.58 -0.16 -43.73 0.0
S50H21P900 1.40 -0.30 <898.6 0.00 1.40 -6.91% 0.14 208 5000 23.54 -0.07 -44.89 -0.1
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UNDERLYING Close  Chg %Cha asUmsBoune
SETS0 965.26  -3.08 -0.32% 16/3/21 ) _ o o
50,000 ACCENCk FoRign Net s) Acc TFEX Fareign Net (ms) £0000
Symbol Setle  Cha %Cha Vol Ol Ol Cha
S50G21 928.46 0.0 0.0% 27 75 0 40000
S50H21 963.50 54  -0.6% 149,642 265544 -115 20000
$50321 960.30 37 -0.4% 51 142 0 0
S50M21 959.00 56  -0.6% 26,812 40,062 489
S50U21 956.20 57 -0.6% 3022 10,466 43 -20000
S50721 957.30 53 -0.6% 1509 5,150 0 -40000
SET50 Futures Long(Short) : &y a:au_Long(Short) -60000
Long Short Net 2 fu 2 &len QTD _80000
Aty 178,905 165,628 13,277 695 3,081 0 & 8§ % 8 ®m & E a § & § Eﬁ
T o A
nornd 92,654 124,130 -31476  -17,243  -14,362 0 E % q% Lr,‘% 2 &8 5 2 % 2 £ 5 ¢
udas 247,682 229,483 18,199 16,548 11,281 0 T =z Z 8 N Toos v 8d A A
un: @1e9RNY Ua. eile nag n: 1297139 UA. 1eLde nad
AIANISHU Spread tu duiRduan ASPS Model SET50 Ns:AUAT PER #¢)
e Spread B3elna - Bseing
50120 S50K20 S5OM20 SEON20 $50Q20 S50U20 (i) u.A. 62E 0.n. 62E .8, 62E w.n. 62E 0.8. 62E n.e. 62E s.A. 62E
29 1W.8.63 U 28 W.A.63 U 29 D.8.63 30 n.A.63 28 a.n.63 ru 29 n.8.63 feila ol " 810 857 843 830 789 748
550020 > e s = ” o ey 2 PER 16 926 899 885 871 857 815 773
e PER165 955 927 912 898 883 840 797
S50M20 -1.32 0.28 PER 17 984 955 940 925 910 866 821
S50N20 -1.47 0.13 -0.15 PER175 1,013 983 967 952 937 891 845
S50Q20 584 423 452 437 PER18 1042 1011 995 979 964 916 869
f““go - 6.88 — 528 - 556 = ﬁ'sd"slly 104 PER185 1071 1039 1023 1007 990 942 893
FUNAFIURATIADALUAULHLNETIINT U.8. - n.8. iy 0.5% PER 19 1 ‘100 1 ,QSF 1 050 7!034 1017 067 918
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S:AU Leverage vou SET50 Futures

Unavnusggos
(Fsssuiday 87.10 Ln/any1/J1o)

saila chg (n) i'ls ANETIULTaN+ i'ls

Futures LAsuAY (1any) VAT (1)  (2enu)gna
968.50 5.0 1,000 (186) 814
967.50 4.0 800 (186) 614
966.50 3.0 600 (186) 414
965.50 2.0 400 (186) 214
964.50 1.0 200 (186) 14
963.50 0.0 0.0 (186) (186)
962.50 -1.0 (200) (186) (386)
961.50 -2.0 (400) (186) (586)
960.50 -3.0 (600) (186) (786)
959.50 -4.0 (800) (186) (986)
958.50 -5.0 (1,000) (186) (1,186)
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Single Stock Futures

Long SCCH21
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Research Division

Future Underlying
Seftle  ASP Theory , EPS GROWTH
Future sis ol Ol Ol Change Leverage | Upside PER 63F PBV 63F
Price Price 63F
SCCH21  380.37 1.37 379.07 300 112 21 13.66 18.73% 12.44 1.33 7.05%
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Historical Price

AruoruninlsvaAnuveu Stock Futures

10000

a=—5CC ——SCCH21 ConmaT 450 LTnaDr]US']EJEjOﬂ
80— 400 o chg (20) fnls AsssuIteu mls
syMUa future _
ot 0 IREUAUSIAN  (nanu)  +VAT (Un) (Wranu)ans
9700 300 380.87 0.5 500 35.87 464
9600 260 380.77 0.4 400 35.87 364
5500 200 380.67 0.3 300 35.87 264
woo - 380.57 0.2 200 35.87 164
380.47 0.1 100 35.87 64
2300 e 380.37 0.0 - 35.87 (36)
5200 5 380.27 -0.1 (100) 35.87 (136)
s100 1 - = - - - - - - 0 380.17 -0.2 (200) 35.87 (236)
§ § § & § § § g s 380.07 -0.3 (300) 35.87 (336)
§ £ § § £ & = g S 379.97 -0.4 (400) 35.87 (436)
379.87 -0.5 (500) 35.87 (536)
n: @ne9nU3ee A, eide nag 1: @aneanUANe A, elde nag
Historical Return Technical Chart
Yip aum™ | scc c: 377.00 daily
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Single Stock Futures

Long BBLH21
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Research Division

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
BBLH21  124.80 0.30 124,52 4 940 0 7.45 23.69% 9.23 0.52 49.81%

AN @8NS LA, 1avTe AR

Historical Price

ArudrunnlsvIANUVey Stock Futures
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310 15 125.30 0.5 500 20.26 480
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120 125.10 0.3 300 20.26 280
0 125.00 0.2 200 20.26 180
350 115 124.90 0.1 100 20.26 80
210 124.80 0.0 - 20.26 (20)
. 110 124.70 -0 (100) 20.26 (120)
124.60 0.2 (200) 20.26 (220)
B s 2 =2 = = = = = 5 8 = = ®™ 124.50 03 (300) 20.26 (320)
: 2 : £ 5 § § s§ § § & 3 @2 124.40 0.4 (400) 20.26 (420)
£ 5 &8 % & 8 5 ® & & 8 8 @ 124.30 05 (500) 20.26 (520)
o _ . o e o . o e
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Tracking Performance

Unrealized Profit on Mar 2021

Weighted YTD 2021 Realized Profit

0.0%

Realized Profit on Mar 2021 - 30.8%

100%

wngma MeAnussR U andaluiuuni dudur faufusmatdasge dussrsunaransuninsiiuiieifauni i aso i ladaemu

NN ANLNNLATEH LA, LeLTe N

Top 20 Most Active Volume

Research Division

Settle ~ ASP Theory )
Future ) Basis . Vol Ql Ol Change Leverage Resistance  Support
Price Price
1 GUNKULH21  3.61 0.01 3.60 21503 4706 1 13.53 3.88 2.84
2 IRPCH21 3.78 0.02 3.76 9193 5463 19 10.99 3.82 3.56
3 WHAH21 3.55 -0.01 3.56 5012 16207 1001 8.52 3.57 3.32
4 BANPUH21 1126 -0.04 11.30 4571 1974 1 13.52 11.35 10.62
5 VGIH21 7.15 0.15 7.00 2515 4006 0 5.58 7.20 6.96
6 SAWADH21 ~ 83.19 -0.06 83.27 2080 172 -20 11.59 89.17 72.61
7 SUPERH21  0.96 0.01 0.95 2010 26103 4 6.25 1.01 0.96
8 ICHIH21 14.10 0.20 13.90 1718 278 0 8.51 14.73 13.11
9 BLANDH21 115 0.01 114 1596 2226 -28 10.00 117 1.09
10 TMBH21 1.21 -0.01 1.22 1515 1550 1000 8.03 1.26 117
11 PTGH21 20.70 0.00 20.70 1056 510 0 7.36 21.63 19.78
12 BDMSH21 21.60 0.00 21.60 1011 1265 211 12.92 22.18 20.80
13 BECH21 10.10 0.10 10.00 1004 1632 0 13.85 10.80 9.48
14 SH21 2.06 0.00 2.06 1001 7000 10.84 2.07 1.78
15 IMTH21 46.75 -0.50 47.26 941 660 48.08 42.95
16 COM7H21X  60.00 -0.25 60.26 769 900 9.30 61.08 51.70
17 BCHH21 15.17 -0.03 15.20 747 450 200 12.12 15.20 14.44
18 HANAH21 56.49 -0.01 56.51 715 1 0 7.32 56.50 51.70
19 JASH21 2.94 0.02 2.92 686 4117 2 6.40 2.96 2.81
20 TRUEH21 3.33 0.01 3.32 675 4102 -1001 8.74 3.36 3.23
) ASIAPLUS 16
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Gold Futures
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Fut 1,741 wizetys neusasunawingu 1,730.6 witan« lnadfuanas 0.72
wittays aandurauntn iflesanniinasuannisfianseanasdn ileseguanis
UsrguulaunanisiuaessunA1Tnaneansy () ‘Lw‘fuﬁm:w?qﬁ uananiinIg
wisAesAnunenanfausy aiiauiueuanaudnay vinl¥ Dollar Index
LT 0.07% e 91.87 an dugndadunaduseniaadeulmessan
nes tnelszifudafnniuluseudand liun nstszguaessuinisnansansy
Lﬁlfa@‘w’qﬁmmW\Imﬁmﬁmmqiﬁmﬁmﬁa wAzANI9289 Bond Yield $9804N"9
Danedeyarsugiaansy du datn1mudn wazauiugeesuadannisdiewnu

sadUau 1luFu
nagnsni1savnu

$1ANNBIAN GFJ21 IaAW USLiinauw 20 uan Taegh 25,330 U AELLWN
1,733.8 LUTHIYY 4aN3191ANNBIATAATA spot AngaTitadanlua 1,730-1,732
iRy AIA9IAN GFJ21 Jutlazaglunsau 25,200-25,500 U1 aNnnsiAaenlng
o A = = o 6 Yo A
29951AMBNANLHBAUITNE 1,740 WiFary vinTinaswuauisidaaniue Short
GFJ21 fuvuiade 25,460 U tTaqiiudinls 130 um wuzth lineaniusld Tnad
Whunaevinnnls® 1,710 Widoys LW 24,980 UM UAZAMUARA Stop Profit
147 25,360 UM e Lock Anledusn 100 umainyu Dalunisileaiy wingmn

4 -
wanuluaNaAe

InAUA Gold Spot

ﬂ" ‘
'M ' W . '
“ ( " "| e “M‘ ﬂ"

“ ; ” ‘ - : i
ﬂ | X' u*“ “ U M'F“'a A

m ) ‘m.n
i i ru M?‘l 1776 pusoo

e L= ]

} :
MM‘“""“M" T Y u“ 1700 .

1670

2100

2000

1693

1600

Jun i Jul i ug i Sep i oct i Now i Dec i Jan i Fels i Har
2021

2020
AU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAY2020-17MAR2021 Copyrights 2021 Bloomberg Finance [ 17-Mar-2021 07:23:18

AN ANEN1UASE VA, LOLTE WA
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5ulideg aziluni9la Downside tsziuuuiudalillin $1670

Research Division

Gold Futures

FUTURES Last Chg  %Chg Vol. ol Ol Chg
GFJ21 25,330 -20 -0.08 6 496 2
GFM21 25,350 -20  -0.08 4 210 0
GFQ21 25,390 120 0.47 - 103 0

Mini Gold Futures

Last Chg  %Chg Vol. ol Ol Chg
GF10J21 25,390 40 0.16 1,447 10,378 200
GF10M21 25,420 40 0.16 774 4,848 12
GF10Q21 25,450 40 0.16 422 2,978 62

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
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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
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Spread s:1919 GFJ21 - GFQ21

FX (uawn/ USD)

8 3000  30.25
5 1,650 23529 23725
) 1,680 23,957 24,156
2 1710 24384 24588
= 1,740 24,812 25,019
< 1770 25240 25,450
S 180 25668 25882
o 1,830 26,096 26,313
o 1,860 26,523 26,744

1,800 26,951 27,176

=)
psd
)
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30.50
23,921
24,356
24,791
25,226
25,661
26,096
26,530
26,965
27,400

30.75 31.00
24,117 24,313
24,555 24,755
24,994 25,197
25,432 25,639
25,871 26,081
26,309 26,523
26,748 26,965
27,186 27,407
27,625 27,850
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AudruninlsvIANuUVey Mini Gold Futures

Unavnushagod Unavnushggos
(FAsssuitiou 490.10 un/&rynun /o) (Msssuidau 98.10 LIn/dryru1/d1o)

s7aila Ai'ls AmsuLfian+ 'ls saila il AaTINLTieN+ i'ls

future wldsuuilag (anu) VAT (1)  (11enu)gna future wdsuwilag (210 1NU) VAT (1)  (21enu)gna
25,580.00 250.0 12,500 (1,049) 11,451 25,640.00 250.0 2,500 (210) 2,290
25,530.00 200.0 10,000 (1,049) 8,951 25,590.00 200.0 2,000 (210) 1,790
25,480.00 150.0 7,500 (1,049) 6,451 25,540.00 150.0 1,500 (210) 1,290
25,430.00 100.0 5,000 (1,049) 3,951 25,490.00 100.0 1,000 (210) 790
25,380.00 50.0 2,500 (1,049) 1,451 25,440.00 50.0 500 (210) 290
25,330.00 0.0 - (1,049) (1,049) 25,390.00 0.0 - (210) (210)
25,280.00 -50.0 (2,500) (1,049) (3,549) 25,340.00 -50.0 (500) (210) (710)
25,230.00 -100.0 (5,000) (1,049) (6,049) 25,290.00 -100.0 (1,000) (210) (1,210)
25,180.00 -150.0 (7,500) (1,049) (8,549) 25,240.00 -150.0 (1,500) (210) (1,710)
25,130.00 -200.0 (10,000) (1,049) (11,049) 25,190.00 -200.0 (2,000) (210) (2,210)
25,080.00 -250.0 (12,500) (1,049) (13,549) 25,140.00 -250.0 (2,500) (210) (2,710)
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