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Single Stock Futures:

e jaUwaindu: ASP Smart

dnu= Long STECM21 nu 15.80 un Urls 20% ||vu:LII'1ﬁasio 1Unrihnnls 16.50  Telegram:  ASIAPLUS GROUP
uN 1IRTA Stop Profit A 15.90 uaN Lock wamauiinuvun 10% (fittp2//bit.ly/TeleAsiaplusgroup)
nuzunfieanu: Long SCCM21 nu 396.49 uan Jaguuvaanu 10% 10annnls
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Gold Futures:
$1ATNUAT Rebound NAUUYEAUSION 1730$ Us:IDu Upside IKd0911n
Trading GFJ21 nsau 25370 — 25820 UAN (1710 - 1740$)

dnuzvosunainu RESEARCH DIVISION
All Futures Long(Short) Position : Contract Accumulated Long(Short) ususnnannswe 10158 wae
Long Short Net 2 Days 1 Weeks 1 Months
Institution 136,165 176,984 -40,819 -90,485 -134,491 -509,076
Foreign 86,603 107,755 -21,152 -50,880 -43,808 -159,623 =8 e
Retail 269,189 207,218 61,971 141,365 178,299 668,699 INAFNA NOSS:=8SSU
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short) Gn5|nsq:riUvﬁav‘\iugquﬁﬂuma'mqu llaznwinAUA
Long Short Net 2 Days 1 Weeks 1 Months 1 A =0
Institution 24,724 25,913 -1,189 aas -5,347 -9,044 1avn:108uUNdIAST=H: 004132
Foreign 44,726 41,316 3,410 680 18,646 23,267
Retail 58,719 60,940 -2,221 -1,128  -13,299 -14,223 .
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Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short) N
Long Short Net 2 Days 1 Weeks 1 Months UndIAs1:AJFEWUZIUAUAAIANU IaANUINATA
Institution 94,894 141,119 -46,225 -94,985 -136,256 -478,835 N )
Foreign 12,688 47,556 -34,868 -55,029 -57,516 -193,765 lavn:1uguundlins:h: 025917
Retail 179,854 98,761 81,093 150,014 193,772 672,600
Metal Futures Long(Short) Position : Contract Accumulated Long(Short) o -
Long Short Net 2 Days 1 Weeks 1 Months udawssnu ueasuqns
Institution 8,936 4,082 4,854 4,901 2,953 6,720 - RS 2 e _
Foreion 29,137 18,877 10,260 3,416 5,443 8,508 undInsS1:K QQUWUQWUQ']UVIH'W]QU aznuinAun
Retail 18,226 33,340 -15,114 -8,317 2,490 -15,318 Javn=IJeulndins:k: 019994
Call Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 578 71 507 576 644 85 o =
Foreign 1 1 o o 443 1,678 YIYyy wun1sune
Retail 1,320 1,826 -506 -576 -1,092 -1,169 - ey o -
UnQIﬂS']:HUQQUWUg']Uﬂ']Uma']ﬂr!U laznwinAuniav
Put Option Lona(Short) Position : Contract Accumulated Long(Short) P .
Long Short Net 2 Days 1 Weeks 1 Months N=IUgUUNJINSI:H: 064045
Institution 257 217 40 85 B2 -3,5632
Foreign 51 1 50 63 79 1,476
Retail 2,131 2,221 -90 -154 190 1,174
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SET50 Overview
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SET50 Index Futures
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SET50 Index 975.66 33.2253 4.382336
Call Option
. Break Intrinsic Time All-in- Theory
Premium Ch Volume
¢ Even Value Value Premium Price
S50M21C1050 4.10 -0.10 =>1054.1 0.00 4.10 8.04% 13.09 423
S50M21C1025 8.10 0.10 >1033.1 0.00 8.10 5.89% 19.08 356
S50M21C1000 14.00 0.00 >1014 0.00 14.00 3.93% 27.04 497
S50M21C975 23.80 0.50 >998.8 0.66 23.14 2.37% 37.26 328
S50M21C950 38.10 0.40 >988.1 25.66 12.44 1.28% 49.92 131
Put Option
A Break Intrinsic Time All-in- Theory
Premium Ch Volume
' < Even Value Value Premium Price u
S50M21P1050 82.30 -7.70 <967.7 74.34 7.96 -0.82% 93.60 o
S50M21P1025 61.30 -5.20 <963.7 49.34 11.96 -1.23% 74.60 5
S50M21P1000 43.50 -5.50 < 956.5 24.34 19.16 -1.96% 57.59 40
S50M21P975 29.60 -4.20 <9454 0.00 29.60 -3.10% 42.83 163
S50M21P950 19.60 -3.10 < 930.4 0.00 19.60 -4.64% 30.52 277

vVounsu
Open Implied Delta Effective Time
Interest  Volatility Gearina Decav
1254 13.71 0.13 30.99 0.1
713 14.02 0.22 26.59 0.1
1458 13.90 0.34 23.54 0.0
889 13.82 0.48 19.68 0.0
636 14.87 0.62 15.89 0.0
Open Implied Delta Effective Time
Interest  Volatility Gearina Decav
1 17.07 -0.82 -10.43 0.0
60 12.28 -0.79 -13.28 0.0
152 13.49 -0.65 -14.99 0.0
499 13.80 -0.51 -16.91 0.0
964 15.07 -0.37 -18.09 0.0
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Research Division
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UNDERLYING Close  Chg %Cha asumsBoune
SET50 975.66 442 0.45% 1421
Act Stock Forlign Net hs) Act TFEX Forelgn Net (ms)
Symbol Seffle Chg %Cha _Vol. Ol Ol Chg 00— 20000
S50G21 928.46 0.0 0.0% 27 75 0 20000 - 10000
S50H21 973.64 0.0 0.0% 36,861 48,955 -115 10,000 'q;-"‘va“
S50321 970.00 37  0.4% a4 231 0 ATLA N\ l ’
: : : (10,000 1 H ! U \4 2 \ AN ﬂ /V 10000
S50M21 969.00 3.9 0.4% 17,927 264,589 489 ‘,J N f \Y) k/*’“ f
(20,000 - ¥ N fi -20000
S50U21 964.80 40  0.4% 7,502 12,814 -43
: IR VAW NN VA | Nt
$50221 965.20 38  0.4% 2,154 6,000 0 L | 'AWANRYA -30000
{40,000y —— o \/ by
SET50 Futures Long(Short) : &runn a:au_Long(Short) {50,000} — b -40000
Long Short Net 2 Ju 2 dlenw’ QTD {80,000} — -50000
EhRti 135,330 176,696 -41,366 448  -10,004 0 g § 2 § 2 2 2 2 2 2 2 2 2
sno2né 86,552 107,753 -21,201 680 22,937 0 Z 72 g 2 02 2 2 2 2 2 2 2
Natan 265,738 203,171 62,567 -1128  -12,933 0 - oo
o . a4 o o o a4 .
NHN: AVENIUIREY LA, LOLTE WAR NHT: ANLNTUIRE LA, LALTE WAR
ATIANISNU Spread fu duiRduaN ASPS Model SET50 Ns:AUAT PER ¢
Ihrne Spread B3elna - Bseing
50120 S50K20 S5OM20 S5ON20 $50Q20 S50U20 (i) u.A. 62E ’U‘ﬂ. 62E w.8. 62E w.n. 62E 0.8. 62E n.e. 62E s.A. 62E
29 10.8.63 ru 28 W.A.63 U 29 0.8.63 30 n.n.63 28 a.n.63 ru 29 n.8.63 FER LD B &10 gor 843 830 ree 74
350020 = e e = o o A o 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 -1.47 0.13 -0.15 PER175 1,013 983 967 952 937 891 845
$50Q20 -5.84 423 452 437 PER18 1042 1011 995 979 964 916 869
f“”go - 6.88 — 528 - 556 = ﬁ'sd";y 104 PER185 1071 1039 1023 1007 990 942 893
FUNAFIURATIADALUEULHLNATIINTY U.8. - .8, iy 0.5% PER 19 1100 1,067 1,050 1,034 1017 067 918
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S:AU Leverage vou SET50 Futures

Unavnushagod
(Asssuideu 87.10 un/drdnun/d1o)

Tanta chg (an) i'ls AETTULTEN+ i'ls

Futures Wisufy (1evu) VAT (1)  (aneanu)ani
975.00 5.0 1,000 (186) 814
974.00 4.0 800 (186) 614
973.00 3.0 600 (186) 414
972.00 2.0 400 (186) 214
971.00 1.0 200 (186) 14
970.00 0.0 0.0 (186) (186)
969.00 -1.0 (200) (186) (386)
968.00 -2.0 (400) (186) (586)
967.00 -3.0 (600) (186) (786)
966.00 -4.0 (800) (186) (986)
965.00 -5.0 (1,000) (186) (1,186)
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Single Stock Futures

Long SCCM21
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Future Underlying
Settle ~ ASP Theory ] EPS GROWTH
Future ) Basis ) Vol ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
SCCM21  393.70 -3.30 396.99 57 956 43 14.31 13.35% 13.03 1.40 7.05%
ANN: @189N1A9E LA, e AR
Historical Price AMuorunlsvIANuVey Stock Futures
10400 scc —scoum  cowsT o u‘naonuswaa'oa
10200 chg (20) fls  Asssullisy fls
swnda fulore _
10000 INgUNUSIA  (anu)  +VAT (Un) (vranu)ans
ot 394.20 05 500 10.11 490
394.10 0.4 400 10.11 390
000 394.00 0.3 300 10.11 290
9400 393.90 0.2 200 10.11 190
393.80 0.1 100 10.11 90
9200 350
393.70 0.0 . 10.11 (10)
9000 o 393.60 -0.1 (100) 10.11 (110)
e — - - — 393.50 -0.2 (200) 10.11 (210)
§ § § § g g g 393.40 -0.3 (300) 10.11 (310)
§ s 5 = 5 3 & 393.30 0.4 (400) 10.11 (410)
393.20 -0.5 (500) 10.11 (510)
NN @189NUASE UA. 1eLTe NAR AN A189NUASE LA, 1eLTE AR
Historical Return Technical Chart
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Research Division

Single Stock Futures

Long STECM21

Annagenaanla vaneladuauBuraunananiiesdnainlsuazdensrom
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PER uaz PBV luanmauin tnalisarmunzan 18 um

nwmenAie wndluuuaiinanauldunse Tnaflvdu EMA 10 4 uwuniy
AnAtyaeaaduayu adnelsfinin windasisiannuriaiie Fuiiuusedandy
ANV ARAINIAINENY HB81AIiAd3M9E Technical Rebound

nagnsnasainu
wuznfia Long STECM21 N 15.80 Um tTaqiiunnls 20% wlvinrials 16.50

11N WAy Lock n11s 10% 71 15.90 1w

Future Underlying
Settle ASP Theory EPS GROWTH
Future Basis Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
STECM21 __ 15.80 0.00 15.80 727 4566 507 7.70 13.92% 21.07 158 4.64%
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Historical Price

AMUoruMlsvIANUVaY Stock Futures

0 —stee —srequn ——cons i Unavnusgeiod
7 16 o chg (0) mls  Asssuitay mls
syua future _
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f— s — —
o ~ 12 16.58 0.5 500 15.44 485
" 16.48 0.4 400 15.44 385
@ \ 16.38 0.3 300 15.44 285
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2” 4 16.08 0.0 - 15.44 (15)
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. . 15.88 -0.2 (200) 15.44 (215)
& 3 3 5 5 5 g g g g 8 8 3 15.78 -0.3 (300) 15.44 (315)
z g & g &g & &g 8 g 2 8 g &8 15.68 -0.4 (400) 15.44 (415)
s s o s s m s s 15.58 0.5 (500) 15.44 (515)
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Historical Return Technical Chart
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Tracking Performance

0.0%
Unrealized Profit on Apr 2021

Realized Profit on Apr 2021 | 0.0%

Research Division

o o o a0 0 250
S ET S, FCHE NI, NS L VO R SR MOMNIFANE I ST RS RO R NE
flan: anen13se Ua. e waa
Top 20 Most Active Volume
Settle . ASP Theory .
Future ) Basis . ol (@] Ol Change Leverage Resistance  Support
Price Price

1 TMBM21 1.24 -0.01 1.25 54278 77692 34900 8.22 1.24 1.20
2 IRPCM21 3.89 0.03 3.86 32294 137798 24574 11.29 3.98 3.75
3 SIRIM21 1.09 0.02 1.07 30685 48048 7167 9.39 111 0.96
4 ITDM21 1.92 0.02 1.90 18943 18161 5057 12.50 1.93 1.39
5 CHGM21 2.92 0.02 2.90 7074 63795 1051 10.90 3.07 2.86
6 BTSM21 9.75 0.05 9.70 5866 51686 -2655 9.33 9.80 9.47
7 GUNKULM21  3.63 -0.11 3.74 5130 61052 2015 14.06 4.07 3.36
8 TRUEM21 3.44 0.02 3.42 3938 44092 -753 9.00 3.54 3.36
9 PTGM21 20.86 -0.04 20.90 3426 18712 -2099 7.43 21.07 20.52
10 BPPM21 20.20 0.00 20.20 3278 7083 761 20.40 19.33
11 RSM21 28.00 0.00 28.00 3117 40562 598 10.53 29.03 25.80
12 IVLM21 45.70 -0.05 45.75 3037 7936 1009 11.15 47.15 45.16
13 BANPUM2T  12.50 0.00 12.50 2855 28524 2653 14.95 13.16 11.70
14 BEAUTYM21  1.83 0.02 1.81 2593 43464 1538 5.95 1.85 1.79
15 BLANDM21 1.20 0.02 1.18 2549 180352 1545 10.35 1.23 1.16
16 WHAM21 3.46 0.00 3.46 2539 49172 1499 8.28 3.47 3.31
17 WHAM21 3.46 0.00 3.46 2539 49172 1499 8.28 3.47 3.31
18 TTAVR1 12.84 -0.16 13.00 2254 18249 1141 31.10 15.10 10.74
19 GPSCM21 76.91 0.41 76.50 2203 7440 284 8.71 77.73 75.66
20 EAM21 62.91 0.16 62.75 2129 5688 732 10.59 62.67 59.85
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Gold Futures

° ° o A o a X o A a1 o oa =
sAMesAIRaIANesAAnigie Ay Uiuiindwdudud 2 fasleiun 22 wdnns  Gold Futures
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Hﬂ'ﬂﬁ“].l’&')@ﬂﬂ’]m’]\‘i\‘ﬂui‘ﬁﬂﬂﬂL”l’]ﬂ‘ﬂ‘ﬂﬂ@ﬁiﬁLWN“ﬂumuﬂ’]m AINTINASHA LY Dollar Last Chg  %Chg VoL Ol OlChg
o GF10J21 25,700 160  0.63 3,882 6,016 -747
2 N a LA I S 'y GF10M21 25,740 170 0.66 1,976 5,665 -349
Index U5ua1 0.35% UaLiFiond 92.88 am Iaefull ABIRARINNNIINENIUALALANT oA SO G o
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MAMesRn GFJ21 ledu Uiliisdununanalan 190 U Taagi 25,650 1w
Feuwin 1,729 witany Indideenpnesiaann spot argafiadewlug 1,729 -
1,730 Wi3einy AIAIIAT GFJ21 5u§%@q’1um®u 25,550-25,850 U Taeelned<e
ezt ltinaeu Trading L4904 1710-1740 WFeIcy™ 1138 25,370-25,820 LM
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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
25,900.00 250.0 12,500 (1,049) 11,451 25,950.00 250.0 2,500 (210) 2,290
25,850.00 200.0 10,000 (1,049) 8,951 25,900.00 200.0 2,000 (210) 1,790
25,800.00 150.0 7,500 (1,049) 6,451 25,850.00 150.0 1,500 (210) 1,290
25,750.00 100.0 5,000 (1,049) 3,951 25,800.00 100.0 1,000 (210) 790
25,700.00 50.0 2,500 (1,049) 1,451 25,750.00 50.0 500 (210) 290
25,650.00 0.0 - (1,049) (1,049) 25,700.00 0.0 - (210) (210)
25,600.00 -50.0 (2,500) (1,049) (3,549) 25,650.00 -50.0 (500) (210) (710)
25,550.00 -100.0 (5,000) (1,049) (6,049) 25,600.00 -100.0 (1,000) (210) (1,210)
25,500.00 -150.0 (7,500) (1,049) (8,549) 25,550.00 -150.0 (1,500) (210) (1,710)
25,450.00 -200.0 (10,000) (1,049) (11,049) 25,500.00 -200.0 (2,000) (210) (2,210)
25,400.00 -250.0 (12,500) (1,049) (13,549) 25,450.00 -250.0 (2,500) (210) (2,710)
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