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All Futures Long[Shorf] Position : Contract Accumulated Long[Short]

Lang Short et 2Days 1 Wesks 1 Months
Institution 296,493 279,315 17,178 27430 58912 -389,628
Foreign 144,834 127,492 17,342 17,145 -15197 -108,983
Retail 277,198 311,718 34520 44575 -43715 498611
SET50 Futures Long(Short) Pesition : Contract Accumulated Long[Short]

Lang Short et 2Days 1 Wesks 1 Months
Institution 41614 44,084 2,470 2229 108 6226
Foreign 63,630 78,378 14748 16996 -27267 -13.935
Retail 92,547 75,329 17,218 19225 27159 20,161

5ing|e Stock Futures Long[Shorf] Pasition : Contract Accumulated Long[Short]

Long Short et 2Days 1 Wesks 1 Months
Institution 236,69 222,180 14516 13,860 24601 -403381
Foreign 56,070 25,066 31,004 32785 20,106 -57,814
Retail 142,453 187,983 ~45 520 46654 -44707 461,195
Metal Futures Long(Shert) Position : Confract Accumulated Long[Short]
Lang Short et 2Days 1 Wesks 1 Months
Institution 8,878 8513 5 489 1874 1,242
Foreign 24570 23534 1,036 1,304 -B,116 =37, 776
Retail 25,797 27,198 -1,401 1793 6242 36534
Call Option Long(Sher) Position : Contract Accumulated Long(Shor)
Lang Short et 2Days 1 Wesks 1 Months
Institution 173 201 -28 -185 =305 =223
Foreign 95 22 73 7B -85 24
Retail 2654 2,699 -45 108 262 341
Put Option long(Short) Position : Contract Accumulated Long(Shart)
Lang Short et 2Days 1 Wesks 1 Months
Inatituticn 161 120 41 80 -66 -356
Foreign o0 19 3 98 99 212
Retail 4110 4132 27 -39 -15 543
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SET50 Overview
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SET50 Index Futures
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Last 1¥r Hist. Volatiity —2Week Hist. Volatility
SETA50 Index  962.99 20.47365 10.93575
Call Option

~ Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time

Pr m  Chg Even Value Value Premium Price Volume Interest Volatility Gearing Decay
S50M21C1025 0.30 -010 =10253 0.00 0.30 6.47% 0.00 225 4520 2208 0.03 8158 01
S50M21C1000 070 -050 =10007 0.00 070 392% 0.06 603 3696 17.54 0.06 89.20 0.0
S50M21C975 400 -3.00 =979 0.00 4.00 1.66% 1.86 755 3434 16.35 0.28 6747 0.0

S50M21C950 1540 -7.90 =9654 1299 241 025% 1348 408 2727 17.67 0.68 42,21 0.0
§50M21C925 37.70 -9.00 =9627 37.99 #NANA  -003% 36.07 63 1176 19.14 0.9 23.30 0.0

Put Option
~ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premum Ch)  ren  vame Vame Premum Price "OU™ inierest Volailily C0 Gearing Decay
S50M21P1025 6550 1150 <9595 6201 340 0.36% 6200 14 143 2058 008 1536 0.0
S50M21P1000 4000 1000 <960  37.01 299 031% 3905 62 753 2036  -091 2267 00
SS0M21P975 1840 750 =0566 1201 539  -0G6% 1586 502 2107 1544 075 3997 00
SS0M21P950 530 240 <0447  0.00 530 100% 247 1042 3424 1731 032 5730 00
S50M21P925 150 070 <9235  0.00 150 -410% 008 999 4168 2046 010 6175 00
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UNDERLYING Close  Cha %Cha _ asunsboue

SETS0 96293 -G.20 -0.85% 2621 R rrerreen e
: 00 T s T etk e 80000
Symbol Setfle  Chg %Cha Vel 9] Ol Chg B N 80000
SE0KZ 956,74 0.0 0.0 17 154 0 - \/v‘ A /\
. I A 40000
S50M21 96030 -4 1% 151EE0 292633 489 (10,000) e e \/
S5OMZT 96000 -06  -1i a5 140 0 20000) Viadhi: l 1 /\/ \\ 20000
SE0UZ1 956680 -5 -1 37255  B4,352 43 R VAWAAAWAYYS \4 d{\ \ / 0
550221 956.30 -8 11 6,481 15,964 0 \J( -20000
(40,000) --—-mm
SE0HZZ 95330 -2 -1 2,246 5571 0 \ -40000
- (50.000) —— . WJV\\ 60000
SET50 Futures Llong(Shord) : dindndn 88U Long(Shert) o \
Long Short Met 2 5u 2 flani QTD (60.000) o & o o o o o o & o o o o -80000
—— 296,153 278,994 1T ES 2223 0 0 € £ L L F T I T T L I I 2
i W4, 738 127451 T8 -6896  -19.3E7 0 2 2 4 & £ 3 3 & & 2 2 3 4
adan 270,434 304,837 -34.453 19.225 17367 0
fn: aneendTe va. s wda fun: aneeuise va. wide waa
L4 Qy = dl a 1 1
A1ANIT8d Spread &l dULAdUIIN ASPS Model SET50 M13¢aUA PER $1149)
Ik Spread BSelna - B5eIna
550121 S50K21 S50M21 S50N2] $50Q21 S50U2] (i) u.A. 62E ’Lm. 62E .8 62E wA. 62E 0.&. 62E ne. 62E sA. 62E
20 10 U 28 WAk (U 29 D6k U9 nAdh  ru 30 And cu 29 N6 PER155 893 870 857 843 830 789 748
— 27 W80l U 20 WACA U 27 D84 2/ NACE M S AALSA T 27 N8, PER16 926 899 885 871 857 815 773
S50K2L 168 PER165 955 927 912 898 883 840 797
S50M21 -1.28 0.40 PER 17 984 955 940 925 910 866 821
S50N2L -116 053 013 PER175 1013 983 967 952 937 891 845
S50Q21 513 -362 -4.02 415 PER18 1,042 1,011 995 979 964 916 869
S50U21 -5.81 -4.13 -4.53 -4.66 -0.51

PER185 1,071 1,039 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,050 1,034 1,017 967 918

*aundgudaneanioulongssne f.0. - a.a. 64 WAy 0.5%
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Single Stock Futures

Long OSPM21

mls 1064 Wiy 1 Wuauum UseresilaanRulunasu valwe Gross Margin

fanaansgn1sUadesinvaauInuiiasilneg Jeavnduanndndunanasalugia

2H64 Wiy Gross Margin 13sdatudnada 81 PER 30 wih 1 Fv § 2564 1 38 um

FIAVURIUARUTUTUTUES 4.93% 89 Laggard SET index fifin 10.47%
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L& EMA 10 Tu wiouviddyanuuinniamatia 21nn15vindsme Higher Low

YUz Useluwuanuaaldlin 39.00 vm
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wugi1 Long OSPM21 Ustaeu 37 um wWvihiils 39 uam wag Cut Loss 0.50
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Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future . Basis . Vol Ol Ol Change Lleverage | Upside PER 64F PBY 64F
Price Price 64F
OSPM21 37.00 -0.25 T 1 2046 -3 8.03 2.01% 2947 5.71 8.33%
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Long PTTEPM21

simdduaulandmseiegluseAugaiu 70 witegy Inganizdii Brent nseny
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Yield 4% Fair Value U 2564 windu 128 U

Amnawmatia USugiuusmge EMA 10 Ju susnveadeuldi EMA 75 Ju 91 116
U lneSudsdygrundudidn nuviufisu Hammer Tu Ustinndussdonauidn

o w

i UUiitdedAy Usslliuwwiiudaluagn 121 um
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wuzin Long PTTEPM21 UStaeu 117.50 v Uvinils 121.00 v wag Cut

loss 0.75 U

Future Underlying
Settle . ASP Theory . EPS GROWTH
Future . Basis . Vol ol Ol Change Leverage | Upside PER 64F PBV 64F
Price Price 64F
PTTEPM21 117.69 0.69 116.87 10 329 5 11.45 9.40% 16.45 1.06 24 58%
an: aneani3de va. Leude wila
Historical Price Technical Chart
o [ PTTEP C: 117.00 daily
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Tracking Performance

0.0%
Unrealized Profit on May 2021

Realized Profit on June 2021 _ 868.1%

0% 50% 100% 150% 200% 250% 300% 350%

g AR e Hnan St unh Sudu frufieang aige useseruasasuasieuf et e s ae i s fe e
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Top 20 Most Active Volume

Setile i ASP Theory .
Future . Basis . Vol Ql Ol Change leverage Resistance  Support
Price Price
1 KTam21 67.25 0.25 66.92 26638 44358 -108 19.81 7246 64.86
2 CHGM21 346 -0.02 348 16020 8495 -8004 13.08 353 342
3 GUNKULMZ1 477 -0.03 479 7871 9793 44972 18.06 5.00 3.96
4 IRPCM21 388 0.02 3.86 6498 56055 6368 11.29 4.06 382
5 SUPERM21 0.96 0.00 0.96 6142 80855 -103 6.32 0.99 0.93
6 TTAM21 16.90 -0.10 16.98 5045 11510 -4928 40.67 17.58 16.60
T TRUBM21 335 0.01 334 4698 22824 -2627 8.79 337 322
8 EPGM21 11.15 -0.25 1139 307 4616 -1516 18.75 11.55 10.90
9 SIRM21 1.40 -0.02 142 2533 85308 -1846 12.46 148 1.37
10 MAJORM21 2405 -0.55 24 67 1811 1769 -1398 10.44 2541 22.06
" SAMARTM21 8.75 -0.25 8.99 1592 4768 -1450 1077 9.65 8.61
12 ICHM21 12.50 0.00 12.49 1541 5383 29 7.65 12.96 12.42
13 JASM21 3.03 0.03 3.00 1438 7500 -1160 6.58 334 296
14 ITDM 21 2.66 -0.02 2.68 1252 2647 635 17.63 269 227
15 CHM21 19.78 -0.02 19.78 1169 3096 -763 8.98 2080 19.78
16 BEMM21 8.57 0.02 8.54 1120 10618 1077 11.84 8.99 8.29
17 WHAM21 335 0.01 334 1073 17624 -1016 7.99 346 325
18 PRMM21 7.30 010 719 1011 18361 -990 474 746 721
19 BAYM21 31.50 0.00 31486 600 1152 -600 11.05 32.81 31.05
20 BDMSM21 2285 015 22,67 561 2472 424 13.58 2348 22.09
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Gold Futures \
Gold Futures
) - . FUTURES log Cha %Cho Vi O Oithe

FIANBIAAAINANTTEOAU ARG 20 WiseyT w3e 1.12% Unegn 1,783 P e

= v & o = ' = o e GVt %30 N 007 B M 3
WBEEYY INUIAUITD E31AIAETINTT 130 Wity Tuseuduamininiuan
FIUDWUTIMYUIINATTNAVRIBATNARBUNURUsURTaNT 10 U uaznis Mini Gold Futures

1 1 I a 4 o A < 1 1 a2 o 19 Lost Chg  %Chg Vel O Ol Chg
BOUANTDIANNUADARNT NAWNHIUNLTIA18E1959AL53 YW Dollar Index 314 wma Beo 0 w0 wm am

GF10Q21 26,850 -0 004 2949 5719 -573
GFi0v21 26,900 0 000 1813 3316 202

11 USuas 0.5% Uausiiad 91.84 90 lngTuill AoefinnudoeulnadveslsesIume

ARANEUNUI YT FWANITENUTYALATHIRIaNSTTOUFUMMA LA I e e
ganveUulaae waztnulul, dvdl PMI was GDP 1Q64 1ugdu (Night Session) settle fu 121 22.00
u. wazdSuranisdevieiaduly
4994981 19.30-22.30 U.
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1A MBI GFM21 Wiefu Wfiudu 320 U Tngjﬁ 26,830 UM (W38 1,785
wiegy) IndlAgasamesinain spot aaafedeuln 1,785 wiugys an
57A1 GFM21 Sl 3raglunsou 26,700-27,000 UM H1e338UTEEINTIAMNBIAN
§aiilenatin Technical Rebound ndsUSuUatwsaluta7inLa Fawuzdhliidn
a9usaila Long GFM21 USkiod 1,785 Wiseqy” vise 26,830 um ity
1,810 WiBQy (27,200 UW) uazimuaga Cut Loss 1 100 umainyu il
Joaturnudssnnsiamesindeulminanaials

wala Gold Spot

- 2000
Downtrend Channel

Jun Jul Aug Oct. Nov Dec Ian Feb Har May Jun Jul

Sep Apr
2020 2021
XAU Curncy (Gold Spot  $/0z) Gold Kid XAU  Daily 15MAY2020-22JUN2021 Copyrights 2021 Bloomberg Finance L.P. 22-Jun-2021 07:31:27
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GOLD Technical

AEVN951AMBIAT USUgIUse unaauuatuil $1805 awn agnslsinuiEuiiy
WssSUlaneY AnuIuLIIN $1765 mnBuey fileniaiiin Technical
Rebound Useidiunsaunisindioulmlin $1765-$1805

ASPS Gold Valuation Matrix (W3e5y1 / Nsoeaaud)

< aaum Dollar Index udva >

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 1,614.82 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 1,551.29 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 157879 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)

fn: @enuITY va. LolTe Wi

nsudassriamasanliiduum Spread %319 GFM21 - GFV21

FX (u2w/ USD)

30.50 30.75 31.00 31.25 31.50
1,760 25,516 25,725 25,934 26,143 26,352
1,790 25,951 26,163 26,376 26,589 26,801
1,820 26,385 26,602 26,818 27,034 27,251
1,850 26,820 27,040 27,260 27,480 27,700
1,880 27,255 27,479 27,702 27,926 28,149
1,910 27,690 27,917 28,144 28,371 28,598 ' -
1,940 28,125 28,356 28,586 28,817 29,047 .
1,970 28,560 28,794 29,028 29,262 29,497
2,000 28,995 29,233 29,470 29,708 29,946 —— =

GOLD Londin AM ( USD/Ounce )

P @189 va. il waa Pn: @wauide va. ol waa
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AUINN1sU1AUYBe Gold Futures AUIUN15YIANUYY Mini Gold Futures
Unacnusesos Ghacnusesos
[Finesswidau 490.10 vn/drunn/d) [Friesswda 98.10 un/dunin/dd)

aailm A1ls AIETTHLIEU+ Als P ATle AISTTHLIINYE + s

future  al@suwilas (mavu) VAT () (mienuave future  wlfouudas Ty} VAT (u)  (avulang
27,080.00 250.0 12,500 (1,045} 11,451 27.060.00 250.0 2,500 (210 2,250
27,030.00 200.0 10,000 (1,045} 8,951 Z27,010.00 200.0 2,000 (210) 1,790
26,980.00 150.0 7,500 {1,043) 5,451 25,860.00 150.0 1,500 (210) 1,250
26,5930.00 100.0 5,000 (1,045} 3,951 26910.00 100.0 1,000 (210} 790
26,880.00 50.0 2,500 (1,045} 1,451 28 8560.00 50.0 500 (210) 250
26,830.00 0.0 - {1,049) {1,049} 26,810.00 0.0 - [210) (210)
26, 780.00 -50.0 (2,500} {1,048} {3,543} 26,750.00 500 (500} (210} (710
26,730.00 -100.0 (3,000} (1,045} (5,049) 28 710.00 -100.0 (1,000} (210} (1,210}
26,680.00 -150.0 (7,500} (1,048) (8,548} 26,660.00 -150.0 (1,500} (210 {1,710}
26,530.00 -200.0 (10,000} (1,045} (11,045} 26610.00 -200.0 (2,000} (210} (2,210}
26,580.00 -250.0 (12,500} (1,045} (13,549) 26 560.00 -250.0 (2,500} (210) (2,710}

fun: aneendTe va. s wda fan: aneuise va. wide waa
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