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All Futures Lc-ng[Shorf] Position @ Contract

Accumulated Long[ﬁhort]

Long Short et 2Days 1 Weeks 1 Monihs
Institution 91,183 82,004 9,179 7627 56742 -138.280
Foreign 74637 66,010 8627 5035 5354 68178
Retail 143,991 161,797 17,806 2531 51388 70,102

SETS0 Futures Long(Short) Position : Contract

Accumulated Long[Sh-:rrf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 20,290 22,993 -2,703 (296 3 09
Foreign 42 544 36,220 6,424 7,400 8812 -24023
Retail 60,590 54,311 -3,721 3,804 9,660 23,714

5in9|e Stock Futures L-:rng[Shorf] Pasition : Contract

Accumulated Long[Sh-:rrf]

Long Short Met 2Days 1 Wesks 1 Months
Institution 50,258 50,208 10,085 16932 85571 188,085
Foreign 8,564 T a2 812 7,230 473 104,300
Retail 54,184 65,085 =108 9682 65240 83,785

Metal Futures Long(Short

} Position : Controct

Accumulated Long[Short]

Llong Short Met 2Days 1 Weaeks 1 Months
Institution 8618 7,868 750 337 3088 3,789
Foreign 23,310 21,887 1,423 5,158 10,201 -11,033
Retail 22,733 24 928 -2173 -5,495 13285 7244

Call Option Long(Short) Position : Confract

Accumulated Long(Sheort)

Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 136 =T e -3 -39 -853
Foreign 14 62 -48 -48 -334 -131
Retail 591 1,022 -3 103 373 1,085

Put Option Long(Short) Position : Contract

Accumulated Long(Sheort)

Long Short et Z2Days 1 Waesks 1 Months
Institution 40 91 =531 47 626 838
Foreign 68 2 113 616 333
Retail 1,380 1,395 15 660 1245 1367

fan: @1e9uIte va. wide waa

o @

ASIAPLUS

Securities




DERIVATIVES TALK
nagnsnisanuauwus

BY RESEARCH DIVISION

SET50 Overview
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SET50 Index Futures
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Last 1Yr Hist. Volatiity 2Week Hist. Volatility
SET50 Index 950.33 20.0335 7.754748

Call Option

Premium Chg Break Infrinsic Time All-iin-  Theory Volume Open Implied Delta Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50U21C1050  1.60 0.00 =10516 0.00 1.60 10.66%  1.80 210 1534 13.49 0.06 3424 01
S50U21C1025  3.00 020 =1028 0.00 3.00 8.17% 3.82 108 1650 12.87 010 3222 01
S50U21C1000 570 0.30 =10057 0.00 570 5.83% 7.52 258 2069 12.39 018 30.69 01

S50U21C975  11.30 060 =986.3 0.00 11.30 379% 1370 247 1918 12.08 0.3 2575 0.0
S$50U21C950  20.80 070 =970.8 0.33 2047 215% 2315 241 1189 12.46 0.48 21.71 0.0

Put Option
: Break Intrinsic  Time  Allin- Theory Open  Implied Effective Time
Premum Ch  ren  Vale Vake Premum Price "OU™ Inferest Volatlity *° Gearing Decay
S50U21P1050 10380 -120 <0462 0967 413  -043% 10747 0 30 1682 -088 -886 00
S50U21P1025 8350 080 <9415 7467 883  -093% 8451 1 154 1037 0894 1152 00
S50U21P1000 5100 -100 =938 4967 1133  -119% 6323 4 261 1155 084 1371 00
S50U21P975 4120 -080 <9338 2467 1653  -174% 4443 11 31 1213 069 1639 00

S50U21P950 2600 -070 =924 0.00 26.00 -2.77%  28.80 183 1349 12.78 -0.52  -18.93 0.0
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UNDERLYING Close  Cha %Cha  asumsBoune

SETS0 350,33 106 oes ST P ) S .
. — A S0 Foreign Net (s Ax TFEX Forsgn Net (s 100000
Symbol Sele  Cha %Chg Vol (o] Ol Chg \/\ 80000
S50K21 956,74 0.0 0.0 17 194 a (10,000) - L/wh
SEOMZT 555,21 00 00w 4367 51204 439 oy \M/'\/"‘\ ,‘ A / \ A B0000
S50MZT 54770 -0d4 0.0 113 515 o ] A {\V' \A\ /\/ RV \f\m 40000
550021 544.80 13 014 T0TI 318562 -43 (20.000) ,\]‘VW VAT W H ¥y, 20000
550221 943,50 12 0 984z 30,872 o (40.000) - \V 0
- -20000
S50Hz2 240,40 12 0 1862 6.447 0 . " \\/J o o
SET50 Futures Llona(Shert) : drurun aaU long(Short) ) l \_\
Long Short Net 25u 2 ddaai QTD (60.000) N - = - oo -« = o . -G0000
— TO0T  B1ESE 97151 2596 an3 LT ¥ T T oL oL OT LT OTOLTOL
= §3582 335837 :2¢%
G 74555 65,945 8603 7400 -G BSE o ) w 4% &6 I 5 % Z 8
FEHaE W1E20 153,330 17760 3804 E.347 1]
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AINNTIIU Spread  dULABUAIN ASPS Model SET50 visgmauan PER 196
IhKLe Spread B3dina - B3eina
S5ON2T $50Q21 S50U21 S50V21 S50X21 S50221 (irh) un. 628 Onp. 62E w.e. 62E wa. 62E 0. 62E ne. 62E sa. 62E
029 nA6s 0N U9 N8bd B ansd 1 Wabk U 29 5ad PER155 896 80 857 84380 789 748
S5ONZL PER 16 926 899 885 871 857 815 773
S0 423 PER165 955 927 912 8% 883 840 797
S50U21 474 051 PER 17 984 955 940 925 910 866 821
S50V21 558 -1.35 -0.84 PER175 1,013 983 967 952 937 891 845
S50%21 -6.71 247 -197 113 PER 18 1,042 1,011 995 979 964 916 869
S50221 -6.31 -2.08 -157 073 040 PER185 1,071 1,039 1,023 1,007 990 942 893
undgudannandeulamngsewng 6.0, - 5.0, 64 Wi 0.5% PER 19 1,100 1,067 1,050 1,034 1,017 967 918
un: aneaudde va. lewde waa fiun: ansedte va. ude waa
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Single Stock Futures

Long BDMSU21

fiemeraUsznaun15gn Bottom Tu 1Q64 Turae 2064 seldifgaiu COVID -
19 alunsliusmansiauaeSnwdevawesglagUae Fly In fmeld vaen
Srenane-e13 Weiselaithe Fly In sznduanlugig 2H64 3nanuAuntingg

AszANeIPRU IneUseiu Fair Value 1A% 24 un

amyanaila ¥indeg Higher Low Wudgyaauinmamedia atduayusiedu

EMA 10 u Junwadu 91 23.20 v wingeunudnasngnn Idugaidazey
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U5ugaidn Long BOMSU21 1Uil 23.40 um iWiwirrls 24.20 i wag Cut Loss
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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

BDMSU21 23.60 0.00 23.57 1423 3932 23 14.11 1.69% 43.30 4.08 20.06%
lan: aneaudde Ua. 1ide wia
Historical Price AIMLsVIAUYRY Stock Futures
e BDMS C: 23.40 daily
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Short BTSU21

WMIN15 Lock down AIANSENUMY Domestic Play 9nMsadufanssung
wisugiavzanas lnawizly nny. Adundsludmiadhaune a BTS el

nilsluundeUselovd

Amnawmaila vganseu Sideway USLIAMEU EMA 200 Fu wieuiiauviadigu
Bearish Breakout Us¥11 s1andenmeusugulaediimungnisiinlseguinm

LnFudl 9.30 U
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wugidie Short BTSU21 9w 9.22 uw Uagdurls 17.68% wWhviinls 8.90 um

wag Lock s 10% 71 9.15 U

Future Underlying
Seffle . ASP Theory ] EPS GROWTH
Future . Basis . Vol @] Ol Change leverage | Upside PER 64F PBY 64F
Price Price 64F
BTSU21 9.09 -0.16 9.24 16 20367 3 889 30.81% 44 60 1.72 -40.38%
un: aneaudde va. lewde waa
Historical Price Technical Chart
YTD =MTD
| BTS C:9.25 daily
i i
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|LI IHI'IF + .,1..mL.,L,I_”.Il_,,,‘,.,‘,h'd,}l ,.“'_ . =
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Tracking Performance

0.0%
Unrealized Profit on July 2021

Realized Profit on July 2021 . 10.0%

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

s neA AL A Sa i Sudun frufueanEssigs ussestimaraauei il i sl asn sl

fn: @enuITY va. LoLTe W

Top 20 Most Active Volume

Seitle . ASP Theory )
Future . Basis . Vol Ql Ol Change leverage Resistance  Support
Price Price
1 SIRIU21 1.31 0.02 1.29 7854 252140 -1342 11.32 137 131
2 GUNKULU21 480 -0.04 483 737 137815 -2464 18.20 528 455
3 CHGU21 4.00 -0.04 4.03 5942 37738 1308 15.19 4.06 3.69
4 EPGUZ21 11.76 -0.24 11.98 5543 14233 -1628 19.74 11.84 11.15
5 TUU21 19.75 -0.15 19.87 3764 11424 -1899 10.91 20.02 18.84
6 TTAUZ21 14.90 0.00 14.88 3364 12972 -84 35.65 17.09 14.70
T IRPCU21 387 0.03 3.83 2567 75360 -1494 11.23 3.96 3.78
g STAUZ1 39.35 0.60 38.70 2154 11991 -B69 6.09 40.81 3822
9 BECU21 1317 013 13.28 2153 8239 1931 18.42 13.61 12.93
10 BLANDUZ1 1.11 -0.01 1.12 2041 132005 -1473 9.82 1.13 1.08
" MAJORUZ1 2469 -0.56 2522 1905 8430 703 10.72 251 2384
12 EAU21 60.96 -0.04 60.92 1848 3264 109 10.29 61.35 58.09
13 THCOMUZ21 10.87 027 10.59 1576 6989 -1474 797 11.99 10.71
14 PTGUZ21 18.18 -0.02 18.18 1514 13548 -91 6.47 18.96 17.90
15 BDMSU21 23.60 0.00 23.87 1423 3932 23 14.11 2384 22.94
16 ARVU21 276 0.02 1398 14829 1299 8.01 2.89 268
17 BCPGU21X 14.40 -0.20 14.58 1284 2064 546 6.20 1447 13.67
18 CPNU21 51.64 -0.11 51.68 1280 227 140 9.66 54.35 51.11
19 KBANKUZ1 117.20 0.70 116.35 1139 10998 -155 9.07 122.92 115.67
20 SUPERU21 0.96 0.04 092 1077 173787 -953 6.05 0.98 093
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Gold Futures

a

Unvinisiiledluiunenawe Turiiansy vaeisan

A A

AaNANBIAENIFLilonAY

Wity Unagil

Y

esmanmansy ndeulmlunseuuay Usuifindy 4.4
1,791.7 wis Suswvyuaindduaeaaianizeeud iguiusiuanaduy
TnetanzAduglsuderndu ndadamedel PMI glslourenedgeanlusey 15
U ludou fl.. vl Dollar Index USuas 0.01% Uausiand 92.238 3a Lo
fanill - FoshanussnunsUssgunlszsudeulle.  wazanuduniily

NSHANFUIINMINElATIES U IMYRIUTEsUNTUALS luny

NaYNSNITAMNY

1A Medr1 GFQ21 wlefu Wisdu 80 U ?Jmag'ﬁ 27,390 UM (W38 1,793.2
W3R gaNIITIAMBIAINATA spot éﬂqmﬁm?{aﬂm 1,791 388y AIASIAT
GFO21 Yuil agaglunsau 27,250-27,550 UM esmnlaiviutlaselndignun
Suimdeu fedTedsuuzinlvinamu Trading GFQ21 UShiae 1,780-1,800
W3BEYM WIe  27,190-27,500 UMW AWINTIATNBIAIUEUMILILAZNTOUA
wuzthlisellaaniug Long ﬁy’ﬁﬁfﬂamumiﬁwumm Cut Loss 13 100 um
1NNU etlostupuidssmnsnmessiadoulminainain

wala Gold Spot

t-2100

#2000

Downtrend Channel

1500

1850

N

lﬂmﬂ]n Hly' 1808

" 4760

t-1700

1679

b-1600

Gold Futures

FUTURES Lot Cha  %Chg v O

GFQal
GFv2l
GFZ21

27,390 0 0.00 119
27,410 D 0.22 66 174
27,440 50 0.18 - 11

Mini Gold Futres

Lost Chg  %Chg Vol o

GF10Q21
GF10V21
GF10221

27,430 2 4,205
27,450 -10
27,500 -10

-0.04
-0.04

1,633
1,416

4,319
975

Mg : 51A1UAYBS Gold Futures

(Night Session) Settle &4 1281 22.00
& a X

u. wazUsunanisteviainauluy

4991381 19.30-22.30 U.

un: @neauide va. ol waa

Jun ul Aug sep oct Nov Dec Jan Feb Mar May un E

apr
2021

202
XAU Curncy (Geld Spot  $/0z) Gold Kid XAU Daily 15MAY2020-06JUL2021 Copyrights 2021 Eleomberg Finance L.P. 06-Jul-2021 07:24:53
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GOLD Technical

#iAn19IAmeeA duseiondu 1ndnseu Trading 91 $1760-$1805 seedaluymin
Lingansauans AnetaiudsnznI1siiin Technical Rebound 7 $1805 wa
$1850 WAiRITEIIMNNVANTOUENY Aadeala Downside 117 $1679

ASPS Gold Valuation Matrix (1385y / Nsa808ud)

4 aaum Dollar Index udvan >

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 161576 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 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 160724 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)

fan: @1e9udte va. il waa

n1suvassamesin liduun Spread 3¥%#314 GFQ21 - GFZ21

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 I ;U Ul =
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)

PN @189 va. LT waa An: @e9Uivy va. ol waa

=)

AUINN15U1AUYBe Gold Futures AUIUN1L5YIANUYY Mini Gold Futures
Unacnusesod Ghacnusegos
(Fesswdau 490.10 un/dhunin/dTo) (Firsasuidau 9810 win/drunun/d)

enile Avls AESTHLILEN+ Avls Jr— Avls AIEsTULIEL+ Avls

future  wlaouuias (miEvu) VAT (1w} (mievuaws future  vlfouwilas (Eu) VAT (U1W)  (aienu)avii
27 540,00 250.0 12,500 (1,049) 11,451 27 680.00 250.0 2,500 (210) 2,250
27,550.00 200.0 10,000 (1,049) 8,951 27 630.00 200.0 2,000 (210} 1,750
27,540.00 150.0 7,500 (1,045} 65,451 27 580.00 150.0 1,500 (210) 1,250
27 450.00 100.0 5,000 {1,048} 3,851 27 530.00 100.0 1,000 [210) 790
27 ,440.00 50.0 2,500 {1,049) 1,451 27 480.00 50.0 =00 (210) 230
27,390.00 0.0 : (1,049) {1,049) 27,430.00 0.0 - [210) (210
27,340.00 -50.0 (2,500) {1,049) (3,548} 27,380.00 500 (500} (210) (710}
27,250.00 -100.0 (3,000} (1,045} (5,049} 27,330.00 -100.0 (1,000} (210) (1,210}
27,240.00 -150.0 (7,500} (1,043} (8,549) 27,280.00 -150.0 (1,500} (210} (1,710}
27,180.00 -200.0 (10,000} (1,049) (11,048) 27 230.00 -200.0 (2,000) (210) (2,210}
27,140.00 -250.0 (12,500} (1,049} (13,549) 27,180.00 -250.0 (2,500 i210) (2,710}

i @e91udde va. 1ol wda an: aneanAte va. il wda
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