DERIVATIVE QXD ASIAPLUS

nagnsn1sasnuauwus

5 wnunAu 2564 |
. [

SET50 Index Futures / Option P. 2
Single Stock Futures P.4

Gold Futures P.7

SET50 Futures:
Ije:Onanededaunnau isrinls 1Q64 AlnaIAU 9:nuU SET50 Hus=Auguldsio
Iu=Uin Trading S50M21 Nsou 950 — 965 9A la=IKIUA Long Anseuany

*muiﬁamo:ﬁ'mmmmatyﬁunmuuiuuouqu n1
[An1sUSunagnsiu Derivative Talk Aovaiuisn
SET50 Option: m’wl|Uun'1slﬁau'ws:)m|§<)T7u° WheddeeRlitns
IWUgaINWARNIUAIIUUINagnsn1sEove
s=n3wdurINSLIU 2 dounu Ielkunadnu
awsnusuilasunagnslaius:ansniwuin
VU Ao

1Unaniu: Long S50M21C950 16 24 9m nuztinfioso Usuidarindalsiu 39 9a
(SET50=970) Cut Loss 3 9n97NNU AA SET50 duns:Auailsiraitios
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Gold Futures:
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All Futures Long(shorl] Position : Controct Accumulated Long(Shorf] usunnannswe 1o1se wad
Loreg Short Mt 2 Days 1 Wesks 1 _Months
Institution 125,067 145,015 19,948 15,056 -26,253 24,947
Foreign 91,253 127,186 -35,933 19,632 -8,667 -98,014 = e L o
Retail 240,662 184,781 55,881 4,576 34,920 73,067 INAANA NJSS:=8SSU
SETS0 Futures Long(Short) Position @ Controct Accumulated Long(Short) UﬂolﬂS']:HUVVUWUg'lUﬂ']uﬂa"lﬂr}U llaznInAUA
Long Shor et 2 Doys 1 Wesks 1 Months 1avn:109udndInsI:HA: 004132
Institution 27,803 24,021 3,782 6,919 7.783 4,035
Foreign 48,499 71,567 -23,068 -2,959 13,386 -3,205
Retail 75,076 56,790 19,286 -3,960 -21,169 —830 S B
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Retail 116,545 87,571 28,974 3,685 47,070 72,953
Metal Futures Long(Short) Pasition @ Contract Accumulated Long(Short) usawssnu L‘jeﬂé’uuns
Long Short et 2 Days 1 Wassks 1 Months - N
Institution 7.5a2 7.208 =32 2,521 2,846 2,260 UndIAs1:AJFEWUFIUAUAAIANU lIaANUINATA
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Foreign 3 1 =2 27 19 546 -
Retail 1.811 1,428 363 <1 -80 -145 Uﬂ:_)lﬂS'\:HUV?UWUQ’]Uﬂ'\UmaWﬂn‘U lla:ninAUdAIav
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Retail 2,384 2,558 17z 170 -1,327 _4,964 SU¥Sss INAIUNS
= o = o ST A
NN ANLIUIRE LA, LBLEE WAK WBOYUNIIASIH

uiteiusesnnugniestesteyamanitls iddsznisle uniissiluenansil dvinulaedneds

aul ,"ﬂ?Vé”ﬂ‘“\'\?\:ﬂﬁﬂ’ﬂﬁ'{?ﬂm"" WA LN !"W‘\‘T'\ﬂ"“'W’ﬂ'ﬁﬂmﬂ"'T?ﬂM\"T"’W‘i HNATH QUL ‘JN?]‘Y'\"’W'WHZ\/

ynizesdeu el



MARKET TALK
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SET50 Overview

SET50 S50M21 S50U21
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SET50 Index Futures

Direction Trading: 311 Commodity Nilsusageauaqugliiliunissnaaiuay
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1Q64 NANTIAIANYI SET50 Index o luiiANI9TUW wuzin Trading S50M21 T todes
ngaU 950-965 amuaziila Long AinsaLans HUNBIKG : AORTUABTINTAU 200 UIN 60 1 9A
9q
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Spread Trading: A1AN90d Spread 721919 S50U21 ALY S50M21 tW 3UN 29
- e v - o Y
.81, 2564 Azinfiu -4.53 qn 1aqiiuat? -3.80 qa szl Spread falsiillandns
UNNBAIUULUN Wait & See
SET50 Option: ila@n 1wy Long S50M21C950 117 24 4a tTaqiiananue 0.3
qa uuzthnesienlviiinle 39 qn (SET50=970) Cut Loss 3 9AaNY)1
Last 1T Hist. WVolatility 2Week Hist. Wolatility
SETS0 Index  955.97 2311442 1337844
Call Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premwm ©Ch  “rien  Vale  Value Premium Price "OU™C interest Volatllity 0" Gearing Decay
S50M21C1000 5.30 -1.60 =1006.3 0.00 G6.30 5.26% 56.13 385 2749 14.23 021 32.32 0.1
S50M21C975 12.80 -270 =987.8 0.00 12.80 3.33% 1278 ATT 2266 14.02 0.36 26.72 0.0
S50M21C950 2370 -480 =9737 5497 1773 1.85% 23.65 207 1842 13.74 0.54 21.65 0.0
S50M21C925 41.00 -4.70 = 966 30.97 10.032 1.05% 3917 137 562 15.01 071 16.55 0.0
S50M21C900 61.10 -G.50 = 961.1 55.97 513 0.54% 58.81 3 186 15.02 0.85 13.24 0.0
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time
FOETCID (ST Even Value Value Premium Price CELIE Interest Volatility Gearing Decay
S50M21P1000  51.60 5.90 =948.4 4403 7.57 -0.79% 50.91 T 252 14.65 -0.77 -14.88 0.0
S50M21P975 22.50 470 =89425 19.02 13.47 -1.41% 32.58 153 ava 12.86 -0.65 -19.59 0.0
S50M21P950 18.30 2320 = 8317 0.00 18.20 -2.54% 18.46 268 3137 13.43 -0.46 -23.87 0.0
S50mM21P925 10.40 1.50 = 89146 0.00 10.40 -4 . 33% 9.00 5086 2879 1473 -0.29 -26.11 0.0
S50M21P900 5.10 0.50 =893.9 0.00 6.10 -5.49% 3.66 407 3239 16.18 -0.18 -26.49 -0.1
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UNDERLYING Close  Cha %Cha _asumsBouns
SETSO 95597  -B58 -0.90 30/
Acc Slock Forign Net ins) Acc TFEX Forelgn Net (ms)
Symbol Setle Cha  %Cha Vol Ol Ol Chg 1o 50000
550621 926,45 00 00% 27 75 0 40000
S50Hz1 973.64 00 0 36,861 48,955 115 20000
550421 963,34 0.0 00 45 a4 0 20000
S50M21 955,50 -7.0 0T« 13561 302,000 483
s50Uz1 95130 -BE -0 9733 20475 -43 ; 10000
550721 35110 66 0T 1,976 3,440 0 0
SETS0 Futures LlonaiShert) : @i aal Long(Shor) ~10000
Long Short Net Zu 2 fdani aTD -20000
; 5 5§ 2 28828 828 8 8 8 8 8
— 124734 14483 -13.755 £.919 5,663 o R - - A - - -
G 91248 127183 -35.935 -2959 12,543 0 8 & 2 2 2 2 2 2 2 2 2 2 2
uw =t
sadan 236467 180777 55690 -3,360  -18.426 0 oo
o o 4 . o] . 4 .
PN ANLNUIRE LA, LAY WAR NN ANLNIUIRE LA, LAY NAG
ATIANISHU Spread U AulRouv1n ASPS Model SET50 Ns:AUA1 PER s
Ihhne Spread BSelna - Bseing
550121 S50K21 S50M21 S50N21 $50Q21 50021 (iri) uA. 62E 0.A. 62E w.8. 62E wn. 62E 08. 62FE ne. 62E s.A. 62E
U PER155 898 870 857 843 830 789 748
— Lopgoluownol /b8l M/nAol MUAAMUZ0E PER16 926 899 885 871 857 815 773
T PER165 955 927 912 898 883 840 797
ssoM2l  -1.28 0.40 PER17 984 955 940 925 910 866 821
SEON21  -116 053 013 PER175 1013 983 967 952 937 891 845
S50Q21 513 -3.62 -4.02 -4.15 PER18 1042 1011 995 979 964 916 869
SS0021 - 167 — TS 1.5 S 5'4-560 05T PER185 1071 1039 1023 1007 990 942 893
suuAgudaneanidoulonasewie fia. - n.0. 64 iy 0.5% PER 19 1100 1067 1050 1034 1017 067 918
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S:AU Leverage vou SET50 Futures
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FAia chg (3@} Avls ANETTULIEN+ Al

Futures LiigudAy (=iEvu) VAT [y} (mievu)gws
967 50 5.0 1,000 (185) 814
065 50 4.0 800 (186) 514
065 50 3.0 G600 (186) 414
964 50 2.0 400 (186) 214
563 50 1.0 200 (186) 14
962.50 0.0 0.0 (188) {188}
961,50 1.0 (200} (188) (385}
960,50 2.0 (400} (188) (588)
959.50 -3.0 (500} (185) (785)
958.50 -4.0 (800} (185) (985)
957.30 -5.0 (1,000} (185) (1,186)
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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 Lleverage | Upside PER 63F PBV 63F
Price Price 63F
PTTEPM21  118.89 0.1 118.94 82 944 32 11.64 7.57% 16.73 1.07 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
24000 hg (oa) mils  FAIsssUIda s
—_— —_— ——— 120 g
23800 - h y, swnoa fuere _ _
- IREUNUSIM  (onanu)  +VAT (L) (nanu)ans
23600 A 118.39 0.5 500 13.74 486
23400 % 119.29 0.4 400 13.74 386
22200 o 119.19 0.3 300 13.74 285
s H 119.09 02 200 13.74 186
40 118.99 0.1 100 13.74 85
22800
» 118.89 0.0 - 13.74 (14}
22600 118.79 -0.1 (100} 13.74 (114}
oy o H 118,59 0z (200} 13.74 (214}
§ § § § § § § § § § § § ¢# 118.59 03 (300} 13.74 (314}
& 5 & & 8§ & & & = ¢ & & 2 118.49 0.4 (400} 13.74 (414)
118.39 05 (500} 13.74 (514}
AN 418971398 Ua. Lalde AR AN 41890198 Ua. 1aLTe WAR
Historical Return Technical Chart
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Single Stock Futures

Long STAM21
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Research Division

Fuln munisuiaresAsegialan wyua e ldanmnsgean dilden
-~ . v X a4 L .
flasdann sandfnimelulnaniswringuainnguauies arxanuiuisedu
Sentiment UaNAsa STGT(LUFENgN STA MMganagedenns denaliieainasyan
aen9AaLia PE Wie 8 win

a = L ar o 1 o dgl o
nnnemaila 3unaanuundi Zone 45 U taqiiuat]ludsuznisiusi
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Future Underlying
Seffle _ ASP Theory _ EPS GROWTH
Future . Basis . Vol Ql Ol Change Leverage Up5|de PER 63F PBY 63F
Price Price 63F
STAM21 47.25 0.00 47.23 657 10626 24 9.87 26.98% 3.94 1.43 93.23%
ANN: @1891198E Ua. 1aide NAR
Historical Price AMuorunlsvIANUVed Stock Futures
35 — sz ——son 50 UNaonUSIeEE
40 ; chg (0a) mls  fAwsssudey s
f swnda fulure _ T _ _
s AEUAUsN  (iony) VAT (UIn) (uonu)ans
/ 4‘.3 4775 05 500 11.10 489
Y 4785 0.4 400 11.10 389
s \/\ i 47.55 03 300 11.10 289
- \ H 47.45 02 200 11.10 189
4735 0.1 100 11.10 89
25 47.25 0.0 . 11.10 (11}
- 4715 0.1 (100} 11.10 (111}
H 47.05 02 (200} 11.10 211}
e s = = = = = = = = = = = © 46.95 0.3 (300) 11.10 (311)
i 8§ £ 8§ § 8 § § § § § § &8 QJ, 45.85 04 (400} 11.10 (411)
g &5 & & & K& & 8 = ¥ & & 3 4575 05 (500) 11.10 (511)
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Tracking Performance

Unrealized Profit on Apr 2021

Realized Profit on Apr 2021

Weighted YTD 2021 Realized Profit
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Top 20 Most Active Volume

200%

Research Division

Seftle ] ASP Theory ]
Future . Basis . ol Ql Ol Change Lleverage Resistance  Support
Price Price
1 TPIPLM21 2.16 -0.02 218 27177 14151 17700 14.34 220 1.94
2 IRPCM21 418 0.04 414 24250 159533 -5755 12.11 4.20 3.95
3 GUNKULM21 397 -0.23 4.20 16245 31744 7996 15.79 3.97 3.75
4 BANPUM21 12.25 -0.05 12.29 10737 33716 -3552 14.71 12.77 1247
5 ITOM21 1.82 -0.01 1.83 6914 17968 2053 12.04 1.91 1.80
&6 SIRM21 1.05 0.01 1.04 3960 34114 a7 9.12 1.09 1.04
7 BECM21 10.16 -0.04 10.20 Je664 10719 -629 14.13 10.30 9.57
8 CPALLM21 62.30 -0.20 62.47 3638 4991 2412 14.18 64.52 59.86
9 SUPERM21 0.97 0.02 0.95 3036 139717 1031 6.25 0.98 0.92
10 BEMMZ1 7.99 -0.01 8.00 3016 47663 1003 11.08 8.19 7.64
" WHAMZ21 L3l -0.01 338 2938 33605 830 8.09 3.49 3.3
12 TMBM21 1.18 0.01 147 2801 154218 208 7.70 1.18 1.13
13 TPIPPM21 4.32 -0.04 4.36 2506 3541 1006 9.56 4.34 4.28
14 SPRCM21 9.40 0.00 9.40 2017 3579 -998 7.50 9.45 8.90
15 BLANDN21 1.10 0.02 1.08 2012 152765 2012 9.47 1.1 1.00
16 EAM21 61.20 0.20 60.97 1675 4653 =217 10.29 62.71 60.50
17 THCOMM21 10.65 0.05 10.59 1569 6260 486 a7 11.63 10.04
18 THNWMZ1 9.50 0.05 9.45 1548 b&T23 -514 4.61 875 911
19 0sPM21 34.99 -0.76 35.73 1510 9558 -108 7.7 36.44 34.59
20 ESSOM21 8.55 0.00 8.55 1502 5808 500 6.82 8.57 8.30
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Gold Futures
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IIAINBIAIRAIAANTTIDAY waeulwafunau iwdwffuﬂi‘“u%u’l,ﬂLLmzfam@Jqqm
Tnau3ians 1,800 Wisay nausasasunila 1,778 witay Wunislfuanas 12.9
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Wittty AIATIAY GFM21 Juil avaglunseu 26,250-26,550 UM RANINIIAINEIAT
o U o Ad‘ 1 a o a % = o v a o )
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anighiuuslinudern irazvinlisamesAndl upside a1in wazlianusneiiu
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Research Division

Gold Futures

FUTURES Lost Chg  %Chg vl [e] 01 Chg
GFM21 26,250 0 0.00 92 571 33
GFQ21L 26,290 0 0.08 53 295 21
GFV21 26,290 180 -0.68 6 - 0

Mini Gold Futures

Last Chg  %Chg vel. [s] Ol Chg
GF10M21 26,240 10 0.04 5888 7,022 607
GF10Q21 26,290 0 004 1,495 6,507 &3
GF10V21 26,330 30 o1 650 798 -10

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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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 ATETIHLIEY+ frls
future wanuuilas (wiavu) VAT (v} (wewu)dawi future wWieuuidlas (mranu) VAT () (mevuldgne
26,500.00 500 12,500 (1,043} 11,451 76,480 00 250.0 2,500 210} 2,290
26,450.00 200.0 10,000 (1,048} 8,851 26,440.00 200.0 2,000 (210} 1,780
26,400.00 150.0 7,500 {1,048} 5,451 26,350.00 150.0 1,500 (210) 1,250
26,350.00 100.0 5,000 (1,045) 3,951 26,340.00 100.0 1,000 (210} 790
26,300.00 50.0 2,500 {1,045} 1,451 26,250.00 50.0 500 (210) 250
26,250.00 oo - (1,049) (1,049) 26,240.00 0.0 - (210} (210)
26,200.00 -50.0 (2,500} {1,048} (3,549) 26,190.00 -50.0 (500) (210} (710}
26,150.00 -100.0 (5,000) {1,045) (6,045) 26,140.00 -100.0 (1,000} (210) (1,210}
28,100.00 ~150.0 (7,500} {1,048} (8,543) 26,080.00 -150.0 {1,500} (210} (1,710}
26,050.00 -200.0 (10,000 {1,045) (11,045) 26,040.00 -200.0 (2,000} (210) (2,210}
26,000.00 -250.0 (12,500 {1,045) (13,549) 25,950.00 -250.0 (2,500} (210} (2,710}
un: @Ne9NU3SY A, Lelde nag r1: @aneNaNUAeE A, Leld AR
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