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- R R Open Close Status Closed date P/L(3a) P/L(uwm) P/L (%) Accu return
uRauiizunacauunudzanaiudiuuzinaay 718 718 Long 5 upsAN 2555 [} 41,000  -1.50% -1.50%
DPM uazuanauunu SET50 722 732] Long 11 uasAu 2555 10 9,000 13.53% 12.03%
727 720, Long 16 uns1Au 2555 -7 -8,000 -12.03% 0.00%
-o- DPM Port o-SET50 734 737, Long 19 uamau 2555 3 2,000 3.01% 3.01%
300% 737 743 Long 20 unmeu 2555 6 5,000 7.52% 10.53%
737 735  Long 26 uns1AN 2555 -2 -3,000 -4.51% 6.02%
249.62% 764 760 Short 2 quawiug 2555 4 3,000  4.51% 10.53%
250% 761 757 Short 6 quawiug 2555 4 3,000  4.51% 15.04%
770 768  Long 7 AuAWus 2555 -2 -3,000 -4.51% 10.53%
766 777 Long 8 AuaWus 2555 11 10,000 15.04% 25.56%
784 782 Long 10 quanwiug 2555 2 -3,000 -4.51% 21.05%
200% 776 772 Short 14 aunWus 2555 4 3,000  4.51% 25.56%
792 795 Long 20 auanwus 2555 3 2,000 3.01% 28.57%
803 810 Long 29 nuawus 2555 7 6,000  9.02% 37.59%
150% 821 817 Short 1 fiunau 2555 4 3,000  4.51% 42.11%
824 825 Long 2 fiunan 2555 1 0 0.00% 42.11%
822 818 Short 12 fiunau 2555 4 3,000  4.51% 46.62%
820 814 Short 13 fiunau 2555 6 5,000 7.52% 54.14%
100% 818 816 Long 14 fwnan 2555 -2 -3,000  -4.51% 49.62%
850 854 Long 21 filurau 2555 4 3,000  4.51% 54,14%
844 840 Short 22 fiwau 2555 4 3,000  4.51% 58.65%
50% 835 837 Short 23 fiuwnau 2555 2 -3,000 -4.51% 54.14%
839 837 Short 26 filwraw 2555 2 1,000 1.50% 55.64%
00 853 849 Short 28 filuraw 2555 4 3,000  4.51% 60.15%
0% R0 @ @O0 844 842 Short 2w 2555 2 1,000 1.50% 61.65%
848 842 Short 4 weu 2555 6 5,000 7.52% 69.17%
836 830 Short 5 wenau 2555 6 5,000 7.52% 76.69%
810 814, Long 11 wiwneu 2555 4 3,000 4.51% 81.20%
-50% 813 807 Short 17 Wiy 2555 6 5,000 7.52% 88.72%
B @ @ B B8 B8 @ B B B B B 1B 814 811 Short 18 wmnau 2555 3 2,000  3.01% 91.73%
€ € € £ & € € 4 &4 € € 4 4 855 857 Short 30 wumnau 2555 -2 -3,0000 -4.51% 87.22%
23 &85 &2 5 02 8 B B 22 870 863 Short 4 wawmau 2555 7 6,000  9.02% 96.24%
- 8 &4 N = & % J N - 858 851 Short 10 wammau 2555 7 6,000  9.02% 105.26%
838 833 Short 11 wammau 2555 5 4,000 6.02% 111.28%
l‘\“‘iua\‘i"u 52U ﬁ—‘vlsﬂm‘ﬁ (u—n/]) 830 827 Long 14 wawaiau 2555 -3 -4,000 -6.02% 105.26%
816 823 Long 15 wamanau 2555 7 6,000 9.02% 114.29%
6@/500 1§6/000 814 818 Long 17 wamanau 2555 4 3,000 4.51% 118.80%
oo 4 806 800 Short 18 wammau 2555 6 5,000 7.52% 126.32%
uAUMNG (30) WunING (30) 800 795 Short 21 wamaau 2555 5 4,000 6.02% 132.33%
256 -30 795 793 Long 21 wawanau 2555 -2 -3,000 -4.51% 127.82%
795 790 Short 21 wawmeu 2555 5 4,000 6.02% 133.83%
° ° - 797 792/ Short 22 wamwaneu 2555 5 4,000 6.02% 139.85%
aquduuziinuay set50 futures model portfolio 797 790 Short 22 wamman 2555 7 6,000  9.02% 148.87%
765 761 Short 24 wawmeu 2555 4 3,000  4.51% 153.38%
ann DPM Express . 766 773 Long 24 WA ey 2558 7 6,000  9.02% 162.41%
@afl SET50 Index inamauunu YTD 9.45% ueaugin DPM 773 781 Long 25 wawmau 2555 8 7,000 10.53% 172.93%
0 775 783 Long 29 wawmeu 2555 8 7,000  10.53% 183.46%
Model Portfolio Tvinamauunu YTD 249.62% (Wneldanalu o788 Lone| 51 wemmen 2555 A 3000 4.51% 1879794
asdanadausanudd Taauwanfuladlsannsilagaiug 781 774 Short 1 fiquaau 2555 7 6,000  9.02% 196.99%
o 0 778 776 Long 6 Nquanu 2555 2 -3,000 -4.51% 192.48%
Long 97.74% uavlalsannnisidllasgaiuy Short 151.88%) N T z 00| To.83va| 203019
Taafiseazidany aamuuuumamaiﬂu Auwuginfedu 59 775 770 Short 8 fgunow 2555 5 4000  6.02%  209.02%
ﬂtj\j 2%UY 46 ﬂi\'i w13 ﬂ‘i\‘l 780 783 Long 8 fiauau 2555 3 2,000 3.01% 212.03%
A7 Futures snansataulgfsanfiunazanas vinlifitana B00 802 short 12 flawne 2355 2| -3800  -4S1%  207.52%
hd . 804 808 Long 13 figunau 2555 4 3,000 4.51% 212.03%
gnanauunulaignaliindufiavduriunianaluu uananail ggg ggg sLhort 13 fiquoy gggg 12 lg,ggg 1;.:3(: g;gigzo
. o . Lod va : ong figueu i . (] . o
windainaduuninans v luassfiuiinsmanuadeg 505 816] Long| 19 Aewntu J555 7 6.000]  9.029%6] 248.12%
Aim (mamuwmmmutaau 2 JafaTay) wiaganansfidalu 796 798 Short 22 fiqunu 2555 2 3,000 -4.51% 243.61%
795 790 Short 25 fiquanu 2555 5 4,000 6.02% 249.62%

ARINUTAENITRIAAEAIIANY (Stop Loss) atnuiasenin uay
fansaraLuadailsiunninluafedauzainnis Let Profit
Run (A¥oilausfidinlsindoadgid 5 asdasau) vinlilaasiu
gansadinanauunulduinala  wazgniinanauunuuag
benchmark

adfduuzinn1stAen'ls SET50 Futures uas DPM avusisiuil 2555
Status Bet Count Win(times) Loss(times) Winning Ratio Avg Profit(am) Avg Loss (3a)

Long 27 18 9 67% 6 -2
Short 32 28 4 88% 5 -2
Total 59 46 13 78% 5 -2
uuziniulais

diayasdfidauny TFEX 518 Series fiaundd nandndoai
http://www.tfex.co.th/tfex/historicalMarketReport.html
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Feis02

No Gaps

o o=t | = e T Feb e Fr [ [gor Dy
T Tz

7111 : Apex Bisnews

sqiuszisiuaing
aaavuanisiaanacluiuns  usanvfinauiisuuseasle
’lumomﬂmmﬂmn‘unmmmnuuwaowumisﬂ‘tummn“l,mnamuuﬂ
151a21u Tﬂmmummmummaonmaammummmsmmumauamuso
aadulunaianmisdudasilunazdond il Fufiindoansvinssuan
Taudileau 24.75 3@ w3a 0.20% g 12,602.26, a2uti S&P 500 aanag
2.81 3a w3a 0.21% g 1,329.04 uazduil Nasdag dei5udrag 25.83
3 w3a 0.90% g 2,849.49 5
sz aludanssLlanadaudszunanIsasIgavinauadNdn il
manumalulseng (367) Auviasedszanlasuina 1/2012 uenad
1.9% ‘Liwldsuwdlasandiaudsznanisadonay waziiuldauiiiin
AT aaTNlGsun1sdnalaasamaaiaa’l
aa1avualsdiasrvasnavannunisdiduriuluTunaiaus
Taglasuusenaduainaudautazasiungusuias luaasninasnu
aamsalinasdssyugauanuasanwylsd  (8g) Tudun  28-29
fiquautiay "Luﬂsuamm’ma'usaiun'rsl,l,n"l,mnqwu Wil @uil DAX
waammﬂm&wasuuﬂmgﬂaa 79.08 3a wa 1.27 % g 6,149.91
navaataRaudue 6,096.94-6,240.09 ¢l CAC-40 2avnaIaiu
W5vaailaaauay 11.44 3a w3a 0.37 % g 3,051.68 navannLAdau6?
Tuahv 3,021.07-3,071.16 o
sammaﬁ‘/uuﬁmmﬁuﬁﬂunuamﬂmLwﬂﬁﬂjﬁmwmﬁaﬁm@n‘s‘im
hevihadiaufiguiauluiuiinnan 20.55 w.eanunatlve dndsegadas
nlafunsarnalagsageainiadl arldenuiiugiuiinaanigavasy
7 74.1 Tuzheinadaufiguiey hinldsuwlasanntivduidauiiguiau
oatinnzilaaduazagn 82.1 Tuthevinadauliguiau ‘Lilldauuilas
Antvdusiauliguau uazarilaanisalazadi 69.0 Tudiiasiau
figurauiuuln 68.9 Turvdutiauiiauiay
nsgnswdlrdansgasdaiwadayanalawaznisusinagiu
yarattaunaeaianluiuinal 19.30 w.ounariveg dnesegaans
nlasunsdnalagsaanaiaadl Nalddiuuaaaaziingu 0.2% lu
Waunaraian NAANAY 0.2% Tuldauwmay waznsuslnadiu
UAARATNIIMT 0.0% Tutdaunguaiau wastAulu 0.3% Tuidau
LY

7w Reuters
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Auenaneiy Close Chg 0eChg i
aglmstamennui

SET50 Index 814.02 4.3 0.53%0

Futures (anty) Settle Chg 0pChg vol. [e] OI Chyg

S50M12 (0 5u) 818.15 8.1 1.01%0 5,456 12,192

S§50U12 (90 1) 805.70 -0.1 -0.01% 20,165 25,630

§50712 (181 5u) 802.20 -1.5 -0.19% 620 1,300

annuz Long(Short) : deuayn Long(Short) azam
Long Short MNet 3w 2 dded 1 1hau

selelag 13,476 16,963  (3,487) (4,277) (2,453) (3,619)

[2ab11a5] 5,676 1,921 3,755 5,944 9,303 11,627

anniiu 7,126 7,394 (268)  (1,667) (6,850) (8,008)

v : Bloomberg

a5 Fund Flow Muaihaaniszmalng
Muflthasnusvinadagng 156.7 &
uIn Anauttaun.a. feilagdudagnisiu
55,781.91 aruun uazantfaun.a. YnusiIag
flafudiagnisinie 86,014.2 auun
aaugnTudeyeyn SET50 Index Futures
Wnaonua1vdif Long  gnide 3,755 eyaun
aaugAanduiiaufl.a. dollayduiilusan Long
gng 10,584 &eyeyn uegansINLAaUW.A. §i9
flaqtfutilu Short and 3,125 deyeyn uazannauil
foilaatiuifluaaa Short §nd 2,506 eya

nagnsn1savnu SET50 Index Futures

o d3ufidavnisidlagaus Long

Nuilgniigaiug Long S50U12 A3t
803/804 3a mumu,uzﬂwaotﬁmmsaﬂ61
galuzvinAlrlsusia 808 3m Fujdlssaudl
dszanal 4 34

grufunisitleasgaug Long  sauluniis
famanugiilvisa SET50 Index ciasiavluéiu
u3a 800/803 36 laualrdoneaadidasaiug
Long S50U12 iiatAvArlsszazduluiu 4-7 3a
LRYAIANUAIAGAUIANU 2 A

o dusuifidavnsiilasiau: Short
asidaganug Short saulniisiwusin
1 Follow Short S50U12 dia SET50 Index
USudravaniiseeu 800 3 TaanivAlsszas
Juluiu 5-8 30 uasAaviIuuAIANAUIANY 2
an WailasAuanuavnsaitinifeAa'lsiannie

vunawig: ilagtfiuustinasyinnislusiuzusivgaanuarnlinsnienisiuaasludidauansdnsauiiusuiiu

BANPU, BAY, BBL, BCP , DTAC, KBANK , PTTGC, STA, uaz TOP
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Bloomberg's

Wuda
Consensus

Chg %sChg Upside M Leverage i » _E' asis] Vol. o1

ADVANC 186,00 400 220 202,93 9.1% ADYANMIZ 11,020 16.88 197.23 1.23 =] 27
BANPU 438.00 - 2.00 - 0.45 670,48 53.1% BANPUM12 60,800 7.20 438.50 0.50 823 804
BAY 2925 023 086 2917 -0.3% BAYMI12 5,320 5.50 29.63 0.38 - 89
BBL 18750 200 1.08 21099 12.5% BBLM12 12,920 14.51 18749  -0.01 - 21
BTS 0.7a - - 100  Z7.7% BTSM12 76 10.26 0.79 0.01 - 318
CPALL 367 100 280 3832 -0.6% CPALLMI12 4,180 8.79 3632 023 10 74
CPF 38325 - - 4335 15.8% CPAM12 2,470 1549 3332 0.07 1,010 1,009
DTAC 74.50 - - 9330 25.2% DTACM12 7,600 0.80 7486 0.36 1 24
HMPRO 12,20 - 0,10 - 0B 14,06 15.2% HMPROMI1Z 950 12.84 12,28 0.0s - 11
IRPC 356 - 002 - 056 472  52.7% IRPCM12 380 9.37 3.98 0.0z 132 1,338
ITD 306 - 002 - 063 304 ZE77% ITDMI12 418 7.32 3.06 0.00 49 1,349
IVL 2723 - 050 - 1.80 41,689 53.0% IVLM12 5,320 512 2753 0.23 1,257 1,511
KBANK 162,00 - 200 - 1,22 181,39 12.1% KBANKMI12 9,880 16.40 162,32 0.3z 17 63
KTB 1590 0,10 063 19,87 25.0% KTBMW12 1,330 11.95 16,09 0.19 1,479 3,089
LH 7.90 - - 701 0.2% LHM12 646 12.23 7.96 0.06 4 1,922
MINT 1400 - 0,10 - 0,71 15,66  11.5% MINTM12 950 14.74 14,09 0.09 - £
PS 1570 040 Z61 16,81 7.1% PSM12 3,420 4.59 15,73 0.03 14 30
PTT 320,00 4.00 1.27 401,68 25.5% PTTM12 24,700 12.96 32106 1.06 153 104
PTTEP 169.00 =00 151 19293 14.2% PTTEPM12 11,400 14.82 16961 0.61 113 260
OH 1,72 - - 206  20.0% QHM12 190 9.05 1.73 0.01 2 238
SCB 145,50 - - 165,33 13.6% SCBM12 11,400 12,76 14592 0.48 4 26
SCC 31500 100 0032 39536 25.5% SCCM12 26,600 1184 31476 -0.24 1 9
STA 14,10 - 0,10 - 0,70 2144 52.0% STAMI12 2470 571 14,19 0.09 - 17
TCAP 28.25 - - 3390  20.0% TCAPM12 3,420 8.26 2837 0.1z - 235
THAI 2140 - 030 - 138 2704 350.6% THAIM12 4,180 512 2159 0.19 - 30
TvB 1,52 - - 1.59 4.5% TMBM12 190 8.00 1.53 0.01 1,013 1,622
TOP 3750 - 023 - 043 7156 Z4.4% TOPMI12 7,600 7.57 5763 0.13 e 24
TRUE 3.80 - - 343 -9.8% TRUEMI1Z2 532 7.14 3.82 0.0z - 145
TTA 16,00 - 0,10 - 062 2086 S0.4% TTAMI1Z 1,520 10.53 16.01 0.01 12 224
TUF 7200 075 1.05 7837 5.9% TUFM12 4,180 17.22 7260 0.60 325 338

wHuawiR - Basis = Futures Price - Spot Price

Bloomberg’s Consensus vlunsiada Fair Value 1a9tindiaseniil Update andnlusau 3 dauiisinuun
7iu1 : Bloomberg
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DW fifiarannnnii 3 éau

959 1W Time B-$-M ymendin

o Blumbe DW 1u~ﬁm|'|u Ll _; L dnsTitms Exer_cise Money mm‘“ﬂn Intrinsic Time Value Break  %Break Effect_ive Value  Theory 30 D_a_y Im pli_e_d e
St B s— Upside seviny Aauiea (DW:Stock) Price  ness  owil Value Even Even Gearing Decay Price Volatility Volatility (s
186.00 20500 10.2% ADVAOSCB  80ct12 101 35:1 170 ITM 0.89 046 043 201.15 8.1% 3.81 0.02 0.50 23.93 64.30 0.04
186.00 20500 10.2% ADVAOSPA  80ct12 101 25:1 19500 ITM 122 036 0.86 16450 -11.6%  -3.04 0.03 0.68 ‘ 23.93 60.79 0.04
27.25 42,00 54.1% IVLOSCD 80ct12 101 15:1 33 0OM 022 000 0.22 36.30 3.54 0.01 0.05 ' 50.71 92.39 0.00
27.25 42,00 54.1% IVLOSPB 80cti2 101 8:1 3600 ITM 123 109 0.14 26.16 -4.0% -2.12 0.02 1.16 : 50.71 57.82 0.27
315.00 410.00 30.2% SCCOBCC 24%epl2 87 50:1 350 OTM 0.44 0.00 0.44 372.00 5.64 0.03 0.05 ' 24.17 58.28 0.01
315.00 41000 302% SCCOB8PB  24Sepl2 87 50:1 35000 ITM 127 070 0.57 28650  -9.0% -2.82 0.03 0.80 ‘ 24.17 64.37 0.01
3825 4633 21.1% CPFOSCE 24Sepl2 87 8:1 34 ITM 0.86 053 0.33 40.88 6.9% 3.76 0.02 0.52 ' 22,78 66.51 0.20
38.25 46,33 21.1% CPFOSPB 24Sepl2 67 8:1 3900 ITM 0.62 009 0.53 34.04 -11.0%  -3.47 0.02 0.24 ‘ 22.78 61.42 0.08

DW fiflaraiagnin 3 au

p o - DW udieang L ) dasTdfms Exercise Money ﬂmgn Intrinsic Time Value Break  %bBreak Effective 1V‘\Ila1l':|:1e T?:‘;x 30Day Implied ;f:_:fg
et ol Valrl.?e Upside Reviy eauda  (DWiStock) Price  ness il Value Even Even Gearing Decay Price Volatility Volatility (o)
320.00 408.50 27.7% PTTO8CD 10Sep12 73 60:1 335 OTM 048 000 0.48 363.80 5.17 0.03 0.12 ' 30.02 64.25 0.11
320.00 408.50 27.7% PTTOSPB 10Sepl2 73 55:1 37000 ITM 133 091 042 29685  -7.2% -2.79 0.03 1.02 ‘ 30.02 64.66 0.04
169.00 20000 18.3% PTTEO8CC 20Augl2 52 35:1 160 IT™M 051 026 0.25 177.85 5.2% 5.74 0.03 0.32 ' 37.99 56.05 0.09
169.00 200.00 18.3% PTTEOBPA 20Augl2 52 30:1 19000 ITM 1.02 070 0.32 15940  -5.7% -3.63 0.02 0.81 ‘ 37.99 59.87 0.10
145.50 164.50 13.1% SCBOSCD 20Augl2 52 30:1 135 ITM 0.62 035 0.27 153.60 5.6% 5.33 0.03 0.46 ' 27.68 56.14 0.63
145.50 164.50 13.1% SCBOSPB  20Augl2 52 25:1 15500 ITM 0.83 038 045 13425 -7.7% -3.74 0.04 0.50 ‘ 27.68 68.42 0.17
46.50 5350 15.1% CPNOS8CA  29Jun12 0 8:1 2675 ITM 246 247 -0.01 46.43 -0.2% '#VALUE! #N/AN/A 247 ' 26,11 #N/ANJA 0,01
12.20 14,00 14.8% HMPROSCA 29Jun 12 0 2:1 740 ITM 256 240 0.16 12,52 2.6% 222 #NfAN/A 247 ‘ 3111 31056 0.15
99.75 100.00 0.3% BGHO8CA  29Jun 12 0 15:1 5434 ITM 270 3.06 0.36 94.36 -5.4% '#VALUE! #NFANJA 3.07 ' 2153 #N/ANJA - 0.10
iun : DPM, Bloomberg [ ] enudaogeiiinanussinssioiufies

fnauwayau DPM Express fiaunda'lé
http://www.asp-derivatives.com/
(aWLannniu)
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wAdtfautInNNA1Isaaa !
wuzi lindnidng DW dosa'ludl
vHiaganndl All In Premium Tusgduiige fa

IVLO8CD i1 All in Premium atjTuszaugadiv 33.21%
PTTO8CD i1 All in Premium atjTuszaugodiv 13.69%
SCC08CC i1 All in Premium agluszaugudiv 18.10%

7
DPM Express

Derivatives Product Management Department www.asiaplus.co.th .I



'ORS fasia pLus

SECURITIES

DPM Express
="

A1asunan1319 Derivative Warrant
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