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Single Stock Futures:
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Gold Futures:
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All Futures Long(Shorl] Position : Contract Accumulated Long(Shorf] usunnannswe 1o1se wad
Long Short et 2 Days 1 Wesks 1 _Monihs
Institution 158,634 155,704 2,830 18,820 -4 668 —3g, 188
Foreign 110,808 o7, 7Ve 13,028 13,813 3,558 -86,464 et
Retail 219,481 235 440 _15,959 5207 _28,626 125,852 INAANA NOSS=SSSU
SET50 Futures Long(Short) Position : Controct Accurmulated Long(Short) UndIAs1:AJRREWUIUAUAAIANU IazNWINATA
Long Shor M=t 2 Doys 1 Wesks 1 Months T .
Institution 32,827 34,505 322 2,887 735 —42,545 1avn:1I0guUndInsIk: 004132
Foreign 65,508 51,823 13,685 13,018 -5,575 12,013
Retail 75,072 89,079 14,007 17,505 7,311 —-7.057 .
Single Stock Futures Long(Short) Position : Contract Accuwmuloted Long(Short] Usharjs smunonua’ CISA’ CFA
___ Long Shor st 2 Dones 1 WWesks 1 Months Un31As:KTYeWUTIUATUAATIANU lazAUINATA
Institution 111,124 108,464 2,660 —20.515 17.858 52 822 J
Foreign 28,885 24,433 4,432 5,334 18,751 -86,118 1avn:10gulndinsI:K: 025917
Rctail 108,578 115,870 7,092 25 281 -35,819 138,540
Metal Futures Lonq(Short] Position : Controct Accuwmulobed Long(Short:l " =
Long Shor Mst 2 Doys 1 Wesks 1 Months udawssfu usyssyns
Institution 7.378 5,088 710 aaa 1,748 1,552 e e . . _
Foreign 16,343 21,513 5,170 —4,830 —B,058 -10,948 unomsq:hﬂvwwugwumummmqu laznuinAuA
Retail 24,957 19,077 s,880 4,385 9,815 12,507 o .
lavn:10guundIASI:H: 019994
Call Option LonalShort) Position : Controct Aocumuloted Long(Short)
Long Short st 2 Days 1 Wesks 1 Months
Institution Za7 = 70 7a = S66 -
Foreign 30 s 24 =7 19 5683 BIYBY WUNISUIND
Retail 2,237 2,337 -100 -10% -39 -822 s _ _ B
UﬂOIﬂS'\:HUV?UWUQ’]Uﬂ'\UﬂaWﬂnU llaznwinAuniav
Put Orption Lona(Short) Position : Contract Aecumulated Long(Short) D .
Long Shori et 2 Days 1 Weasks 1 Meonihs N:1I0gUUNJINS1:K: 064045
Institution 1,031 203 Tz8 EE ERTET ER=rE)
Foreign 51 1 s0 3 -173 185

Retail 2,588 3,367 -T79 -54T -2, 278 —d, 504
T
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SET50 Index Futures
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SET50 Option: agunnsiln Long S50M21C950 71 18 9m (SET50 = 950) 119
nnls 33 qm (SET50 = 965) uaz Cut Loss 3 4A
Last 1T Hist. Wolatiity 2Week Hist. Wolatility
SETS0 Index 95424 2339079 13 72562
Call Option
. Break Intrinsic Time All-in- Theory Cpen Implied Effective Time
Flell LU S s o TR s e s ST et el s o
S50M21C1000 550 120 =10055 0.00 5.50 5.37%  6.27 509 2684 13.52 019 3379 0.1
S50M21C975 1120 260 =9862  0.00 11.20 3358 1250 @ 744 2197 13.45 034 2008 0.0
S50M21C950 2090 480 =9709 424 16.66 175% 2250 535 1942 12.85 D52 2389 0.0
S50M21C925 37.80 6.80 =0G28 2024 8.56 0.00% 3681 22 575 15.25 063 17.28 0.0
S50M21C900 57.00 7.00 =957  54.24 276 0.29% 5519 B 179 17.36 079 13.35 0.0
Put Option
. Break Intrinsic  Time Allin-  Theory Open  Implied Effective Time
Premium Chg  "r'on  vValue Vale Premum Price "OUM® terest Volatility o'" Gearing Decay
S50M21P1000 5600 -10.00 =944 4576 10.24  -1.07%  56.61 5 245 12.95  -079 -14.16 0.0
S50M21P975 37.00 -850 =938 2076 16.24  -170% 37.88 ag B33 13.82  -066 -17.32 0.0
S50M21P950 2220 -530 <027.8  0.00 2230  277% 2288 504 2058 14.02  -0.47 -20.27 0.0
S50M21P925 1290 -410 <9124  0.00 1290  -442% 1220 573 2730 1533 031 2245 0.0
S50M21P900  7.50 -310 =8924  0.00 760 _5.48% 560 550 2921 1654 020 2316  -0.1
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AOWAUWUSANIU:vaudnadnusAwus:InAlunsaaisnu

NIWSoUN1s8ov1e SETS50 Index 1a: SET50 Futures

UNDERLYING Close  Chg %Chg  asunsBaune

SETS0 95424 1090 114 2aMiE
Acc Stock Forign Net (hs) Acc TFEX Foreign Net (mhs)
Symbol Sele  Chg %Chg Vel Ql Ol Chg 10.000 40000
S50GZ1 926,46 oo 00 27 75 0 20000
550Hz1 97364 oo 0 36661 48,955 115 50000
550J21 953.00 125 13 2z 121 0 10000
S50Mz1 949.00 0.z 1t 188082 302,202 4a9
550021 945.70 10.1 114 13,036 19,926 -43 0
550221 945.30 2.4 10 2582 9,406 0 -10000
SET50 Futures Long(Short) : &runa &aU Long(Short} ~20000
Lang Short Met 25u 2 fdami QTD -30000
(=] (=] (=] (=] (=] (=] (=] (=] (=] (=] (=] (=] (=]
A 57,306 155174 2137 4,587 1,249 0 g g E E E E E E E E E E E
ad 0727 97773 12948 13,008 -3de9 0 2 92 2 2 2 2 2 2 2 2 2 2 &
fudan Z4E56 229736 -15080 17,905 2,180 0 -
o o o . o S o .
MU ANLNUARY LA, LALTE NAE MU ANENUAREY LR, LALTE WAS
AIANISHU Spread tu duiRdua N ASPS Model SET50 Ns:AUAT PER <)
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
— 29864 0u28wA64 0290864 u29nnéd ou30anéd ou29nebéd PER 16 926 899 885 871 857 815 773
S50K2L  -1.68 PER165 955 927 912 898 883 840 797
Ss0M21 128 0.40 PER17 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
0L 5 01 S o3 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

AN A189NUASE LA, 1eLTe WA AN @89N1ASE LA, 1aide AR
AruorunlsviAnuved SET50 Futures S:AU Leverage vou SET50 Futures
UNECNUS WEEoe
(Fvesswmbew 87.10 uwn/Shunun/do) 5720 Futres Laversae vean
ilm chg (3@} Als AIETTULTNL+ Avls
Futures LBy (wimvu) VAT [y} (wevu)awns 80 A
05400 5.0 1,000 (185} 814 50
553.00 4.0 200 (186) 514 a0 lw‘ ] L
952.00 3.0 600 (186) 414 30 )\
951.00 20 400 (188) 214 . Mean 1956 [\ LA
950.00 1.0 200 (188) 14 " o
949.00 0.0 0.0 (186) (186)
G48.00 -1.0 (200) (188) (388) L EZzEeriopcoievert oo o
w00 20 @) %) (s68)
946.00 3.0 (600} (186) (786) a8 -5 &8-358538538538%5
945.00 40 (800} (185} (985}
944,00 5.0 {1,000} {185} {1,188}
Fn: @1891UANY Ua. 1l nad 111 : Thailand Clearing House, Enei3del ASPS
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Single Stock Futures

Long PTTEPM21
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Research Division

Future Underlying
Seffle _ ASP Theory _ EPS GROWTH
Future . Basis . Vol Ol Ol Change Leverage Up5|de PER &43F PBV 63F
Price Price 63F
PTTEPM21 11616 0.16 115.95 581 1019 87 11.35 10.35% 16.31 1.05 24.58%
PN @1890UASE LA, LeLTe WAR
Historical Price AuorunnlsviAnuveu Stock Futures
24200 ——FTTEP = PTTEFM2I ENERG 140 Lil-lﬂl}nuﬁ-lf_lf_l.ﬂf_l
o TANRgY 120 chg (00) mls  Asssuidey  ridls
23800 M’ y, —— swnoa fuere _ _
- REUAUSIM  (nanu)  +VAT (un) (tnanu)ans
23600 A 116.66 0.5 500 13.74 486
23400 8 116.56 0.4 400 13.74 385
22200 o 116.46 0.3 300 13.74 285
S H 116.36 0.2 200 13.74 185
40 116.26 0.1 100 13.74 BS
22800
» 116.16 0.0 - 13.74 (14)
22600 116.06 -0.1 (100} 13.74 (114}
oy o H 115.95 0z (200} 13.74 (214}
§ § § § 5 §5 § § § § ¢ §5 ¢ 115.86 -0.3 (300} 13.74 (314)
f &2 g = ¢ & & & & 2 2 =8 1§ 11575 0.4 (400} 13.74 (414)
115.66 05 (500} 13.74 (514}
AN 418971398 Ua. Lalde AR AN 41890198 Ua. 1aLTe WAR
Historical Return Technical Chart
YTD  =MTD PTTEP C: 113.00 dally
'H i, 118 120.00)
SETSOINDEX i ) lu,'"l' l-",lll,.--"' L 74 HEER
plt 100.00]
[h /...
‘ RN ) 90.00)
W‘ (i N, £0.00)
ENERG Il " ' 70.00|
q““ 60.00)
]
rsi1(14, 70, 30, 1)
100.0000)
PTTEP o i N
~ ‘,""—_,4,- SN DN - ‘_‘_‘._'_»_,.4' - \._‘,/"V ! 50,0000
5% 0% 5% 10% 15% 20% @f 0|
4 oo 4. 4 oo 4.
AU ANBNUIAE LA, LB WAR NUY: ANLNUIRE LA, LOLTE WAE
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Single Stock Futures

Long STAM21
A lagnall 2564 axiiuIntia 58.3% yoy AMNgaNAnINBL1NUAZENINITT

Fuln munisuiaresAsegialan wyua e ldanmnsgean dilden
-~ . v X a4 L .
flasdann sandfnimelulnaniswringuainnguauies arxanuiuisedu
Sentiment UaNAFa STGT(LUFEMgN STA Mngsnageieans daualipainasmzan
aen9AaLia PE Wie 8 win

a = L ar o 1 o dgl o
nnnemaila 3unaanuundi Zone 45 U taqiiuat]ludsuznisiusi
wannstuse Jadluwiaiewd@aasiuu dudygyinuils Upside winda il
Somzidnaran Usziuuisinudnlilegf 50.25 uw

nagnsnisadnu
wuzidntia Long STAM21 1 47.10 U Taqiiuananu 6.54% hvinnnls 50.25

UMM WA Cut Loss 1.25 UnannNu

Future Underlying
Seffle _ ASP Theory _ EPS GROWTH
Future . Basis . Vol Ql Ol Change Leverage Up5|de PER 63F PBY 63F
Price Price 63F
STAM21 46.55 0.20 46.73 117 11123 98 9.76 28.34% 3.90 142 93.23%
ANN: @1891198E Ua. 1aide NAR
Historical Price AMuorunlsvIANUVed Stock Futures
370 —Th —sw e &0 UNaonUS EEDE
I chg (0a) Mmls  AsSSUIdoU s
w0 N 5 swda futre _ 7 _
J IREUAUSIAN  (nanud) VAT (Un) (onu)ans
150 10 4‘.3 47.05 0.5 500 11.10 489
45.95 0.4 400 11.10 389
0 0 45.85 03 300 11.10 289
H 4575 0.2 200 11.10 189
330 2 4565 0.1 100 1110 89
46.55 0.0 - 11.10 {11)
320 10 4545 0.1 (100} 11.10 (111}
H 4535 0.2 (200} 11.10 (211)
e s = = = = = = = = = = = ° 46.25 0.3 (300) 11.10 (311)
s § £ 8§ : &8 § § § § § § ;& 45.15 0.4 (400) 11.10 (411)
S & & £ 2 & & &5 3 =2 2 &’ 7§ 46.05 -0.5 (500} 11.10 (511}
dl a o a o dl a o a o
DU AENUARE LA, LALTEE WAZ DU ANE9UTRE LA, LaLEE WA
Historical Return Technical Chart
[E—
STAC: 48.75 daily ;
| w0z -
SETS0 INDEX .l'l T'"L!:"" owend—arzs mj’

| o
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; e it '|.. . Ay o et

AGRI i )
I | a9
E 1509

rsi1(14, 70, 30, 1)

e o

B
-10% 0% 10% 20% 30% 40% 50% 60% T0% 80% 90%
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Tracking Performance

Unrealized Profit on Apr 2021

Realized Profit on Apr 2021

Weighted YTD 2021 Realized Profit

-50%

5.7% I

0% 50% 100%

wnzvg MeAwussreuwaslinanDaluiuninduliun Feuium andasgs dussmuenasssisunrinelviuil s aseusitin e

NN ANENNUASE LA, LaLEe WAR

Top 20 Most Active Volume

200%

Research Division

Seftle ] ASP Theory ]
Future . Basis . ol Ql Ol Change Lleverage Resistance  Support
Price Price
1 GUNKULM21 3.89 -0.19 4.08 51557 51817 -22457 15.34 3.90 371
2 IRPCM21 3.95 0.01 394 36484 215572 -16014 11.52 4.10 3.92
3 TMBM21 1.16 -0.03 1.19 17046 154820 -5822 7.83 1.18 1.13
4 TPIPLM21 2.04 0.00 2.04 11653 5788 4460 13.42 2.05 1.92
5 CHGM21 321 -0.01 322 6492 22078 -2605 12.11 3.25 2.99
&6 PRIM21 7.88 -0.07 7.95 6059 23489 3986 5.23 8.11 7.83
7 BEMM21 7.96 0.01 7.95 4132 47211 -3088 11.01 8.26 7.65
8 SUPERM21 0.97 0.02 0.95 4031 134658 4007 6.25 0.99 0.92
9 NLM21 4711 -0.64 47.73 3940 5657 -1566 11.63 47.50 44.90
10 APM21 8.58 -0.07 8.65 3750 3431 2250 10.35 8.60 7.99
11 ITOM21 1.80 0.01 1.79 2802 22381 386 11.78 1.94 1.97
12 ARM21 254 0.00 254 2718 6020 -2349 743 2.69 245
13 WHAM21 325 -0.01 326 2515 36279 -499 7.80 332 312
14 AOTM21 62.90 015 62.73 2225 1867 974 9.55 65.99 61.29
15 PTGM21 2015 0.05 20.09 1611 18115 607 715 20.38 19.81
16 BGRIMM21 43.70 0.70 4298 1586 9491 305 6.94 44.33 4219
17 BECM21 9.82 0.02 9.80 1622 10219 500 13.587 10.05 9.55
18 THCOMM21 10.75 0.05 10.70 1612 6265 499 8.05 11.50 9.98
19 BOMSM21 22.08 0.08 2199 1441 11706 -102 13.16 2234 21.79
20 BCHM21 18.39 -0.01 18.39 1394 7253 638 14.67 18.98 16.16
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Gold Futures

o o Aﬁl A o QI é’ = A 1=l
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$1AMBIAT GFJ21 LHaAw Uuanas 60 U Tanth 26,450 UM WeULWin 1,776
TRty AIN9131AMBIAIAAA spot ANgaTILAAaulNg 1,785 WFHTY ANATIAY
GFJ21 4uil azaglunsaw 26,450-26,750 UM iasandtyny1 GFJ21 azuunag
Tudus (29 wi.e. 2564) M IRdeddauuzdn liinawuRdaniuy Short GFJ21
y o oo o o
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Gold Futures

FUTURES Lost Chg

Research Division

vl [e] Ol Chg

GF121 26,450 60
GFM21 26,590 130
GFQ21 26,560 70

98 395 -26
149 527 -7
34 273 4

Mini Gold Futures

Lozt Chg

vel. [s] Ol Chg

GF10121 26,520 170
GF10M21 26,600 200
GF10Q21 26,630 150

1,684 4,191 -1018
3,697 7,394 -1180
1,355 ©,367 -203

U181k : s1A1UAVDY Gold Futures (Night

Session) Settle ru 19a1 22.00 u. na:usuiu

nIsgovreInAUIUEovIoan 19.30-22.30 u.

AU : @eeudde va.eBe wad
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ASPS Gold Valuation Matrix (IHS8ry</nsogooud)

4 aauan Dollar Index udivan >

93 94 95 96 97 98 99 100 101 102 103
40 1,617.66 1,589.21 1,560.76 1,532.31 1,503.86 1,475.41 1,446.96 1,418.52 1,390.07 1,361.62 1,333.17
43  1,616.71 1,588.26 1,559.81 1,531.36 1,502.91 1,474.47 1,446.02 1,417.57 1,389.12 1,360.67 1,332.22
46 1,615.76 1,587.31 1,558.86 1,530.42 1,501.97 1,473.52 1,445.07 1,416.62 1,388.17 1,359.72 1,331.28
49 161482 1,586.37| 1,557.92 1,529.47 1,501.02 1,472.57| 1,444.12 1,415.67 1,387.23 1,358.78 1,330.33
52 1,613.87 1,585.42| 1,556.97 1,528.52 1,500.07 1,471.62] 1,443.18 1,414.73 1,386.28 1,357.83 1,329.38
55 1,612.92 1,584.47| 1,556.02 1,527.57 1,499.13 1,470.68| 1,442.23 1,413.78 1,385.33 1,356.88 1,328.43
58 1,611.97 1,583.53| 1,555.08 1,526.63 1,498.18 1,469.73| 1,441.28 1,412.83 1,384.38 1,355.94 1,327.49
61 1,611.03 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 1,610.08 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 1,495.34 1,466.89 1,438.44 1,409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1,579.74 1551.29 1,522.84 1,494.39 1,465.94 1,437.49 1,409.04 1,380.60 1,352.15 1,323.70
73 1,607.24 1,578.79 1,550.34 1,521.89 1,493.44 1,464.99 1,436.55 1,408.10 1,379.65 1,351.20 1,322.75

Nymex (USD/Barrel)

nasidavsaAnavAkiduuin Spread s:1919 GFJ21 - GFQ21

FX (uan/ USD)

30.50 30.75 31.00 31.25 31.50
1,650 23,921 24,117 24,313 24509 24,705 [ I
1,680 24,356 24,555 24,755 24,955 25,154
1,710 24,791 24,994 25,197 25,400 25,604
1,740 25,226 25432 25,639 25846 26,053
1,770 25,661 25,871 26,081 26,292 26,502 i
1,800 26,096 26,309 26,523 26,737 26,951 I
1,830 26,530 26,748 26,965 27,183 27,400
1,860 26,965 27,186 27,407 27,628 27,850
1,890 27,400 27,625 27,850 28,074 28,299

GOLD Londin AM (USD/Ounce)

n: @ne9NU3Ne A, Leude nag n: @aneanUANe A, elde nag
ArudrunnlsvIAnuvey Gold Futures AudrunnlsvIANUVeY 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
26,700.00 500 12,500 (1,043} 11,451 76,770.00 250.0 2,500 210} 2,290
26,650.00 200.0 10,000 (1,045) 8,951 26,720.00 200.0 2,000 (210) 1,750
26,600.00 150.0 7,500 {1,048} 5,451 26,670.00 150.0 1,500 (210) 1,250
26,550.00 100.0 5,000 (1,045) 3,951 26,620.00 100.0 1,000 (210} 790
26,500.00 50.0 2,500 {1,045} 1,451 26,570.00 50.0 500 (210} 250
26,450.00 oo - (1,049) (1,049) 26,520.00 0.0 - (210} (210)
26,400.00 -50.0 (2,500} {1,048} (3,549) 26,470.00 -50.0 (500) (210} (710}
26,350.00 -100.0 (5,000) {1,045) (6,045) 26,420.00 -100.0 (1,000} (210) (1,210}
26,300.00 -150.0 (7,500} (1,048} (8,548} 26,370.00 -150.0 (1,500} (210} (1,710}
26,250.00 -200.0 (10,000 {1,045) (11,045) 26,320.00 -200.0 (2,000} (210) (2,210}
26,200.00 -250.0 (12,500 {1,045) (13,549) 26,270.00 -250.0 (2,500} (210} (2,710}
un: @Ne9NU3SY A, Lelde nag r1: @aneNaNUAeE A, Leld AR
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