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All Futures Lc-ng[Shorf] Position @ Contract Accumulated Long[Short]

Long Short et 2Days 1 Weeks 1 Monihs
nstitution 211,986 208,445 3,541 109,404 116,393 4055
Foreign 141,855 107,958 33,897 70,815 98608 157,754
Retail 283 262 320,700 -37 438 -180219 -215001 -198,311
SETS0 Futures Long[Shorf] Paosition : Contract Accumulated Long[Shorf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Intitution 29,254 36,740 7,486 643 1934 2,738
Foreign 74,887 69,502 5,295 961 2208  -45997
Retail 98,411 96,220 2,191 9,604 274 43259

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

Long Short Met 2Days 1 Wesks 1 Months
Institution 170,344 155 574 10,770 107,148 111,317 -18,082
Foreign 43132 8,969 34,163 80,778 93,555 212,576
Retail 136,822 181755 48933 187,926 -208912 -194,484
Metal Futures Long(Short) Position : Contract Accumulated Long[Short]
Llong Short Mt 2 Days 1 Wasks 1 Months
Institution 6,583 8,020 -1,437 -8 -1,600 1,823
Foreign 23,153 20,076 5923 4302 2390 -11532
Retail 27,237 19,877 7 360 2,133 790 3,709
Call Optien Leng(Shod) Pesition : Contract Accumulated Long(Short)
Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 806 231 =T 547 993 -255
Foreign 80 221 141 772 808 869
Retail 1,656 2,080 434 125 -185 1,101
Put Option Long(Short) Position : Contract Accumulated Long(Shert)
Long Short et Z2Days 1 Waesks 1 Months
Institution 287 354 =37 T84 625 1,508
Foreign 520 19 501 1,029 1265 1,685
Retail 3,305 3749 444 1813 -18%0  -3708
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Last 1¥r Hist. Violatility 2Week Hist. Volatility
SET50 Index  929.76 19.91434 14,1473

Call Option

Premium Chg Break Intrinsic Time All-in-  Theory R Open Implied Delta Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50U21C1050 110 -0.30 =10511  0.00 1.10 13.05% 084 110 1681 14.97 0.04 3249 01
S50uU21C1025 200  -040 =1027  0.00 2.00 10.46%  1.94 448 1883 1473 007 3294 01
S50U21C1000 370 -1.30 =10037 0.00 370 7.95% 416 842 2853 14.08 012 30.24 0.1
§50U21C975 7.20  -260 =9822 000 7.20 564% 822 901 2473 13.83 021 2688 01

S50U21C950 1410  -440 =964.1 0.00 14.10 3.69% 1499 661 1842 13.73 034 2215 0.0

Put Option
: Break Intrinsic  Time  Allin. Theory Open  Implied Effective  Time
el i T e e M s e R e e S e e
S50U21P1050 12410 1840 <9259 12024 386  -042% 12572 O 30 3342 070 593 00
$50U21P1025 10400 1810 <921 9524 876  -004% 10184 6 150 1411 -093 915 00
S50U21P1000 7650 1270 <9235 7024 626  -067% 7907 13 265 1152  -090 1180 00
S50U21P975 5650 1300 <0185 4524 1126  -121% 5814 74 420 1282  -080 -1387 00

S§50U21P950 3860 1130 =09114 2024 18.36 -1.97% 39.92 572 1140 12.92 -0.67  -16.41 0.0
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lumsa1nu wag SET50 Futures

UMNDERLYING Close  Cha %Cha asumsBauie

SETS0 934.76 442  04T7¢ ATzl
Symbol Selle  Chg %Chag Vel o] Ol Chyg 10,000~ pEEm I rETEmmR 100000
SE0K21 956. 74 0.0 0.0 17 154 0] - 80000
S50M21 355.21 0.0 0.0 43,671 21,204 433 60000
S50M21 335.00 5.3 0.6 133 437 a 40000
350021 92390 4.6 0.5x% 177,515 335,925 -45 20000
550221 323,10 4.5 0.5 21,221 36,944 0] 0
SEOHZZ 926,20 45  05x 2372 £.92¢ i -20000
~\_\_ -40000
SET50 Futures long(Shert) : Aindry aaU Long(Short) 60000
= - — o o — o o — [ — [ —
— e
% e o i s i3 i3 idfx
Lt tiat] WL255 07718 33537 -58.961 -19,748 0]
TIEHTE 278,301 314,881 -36,560 3,604 13,445 Ju]
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¢ ] o o '
AN Spread ad dULABUIIN ASPS Model SET50 visgaum1 PER f14¢)
IhKLe Spread B3dina - B3eina
SHON21 $50Q21 S50U21 S50V21 S50X21 S50221 (i) A 628 On. 62E w.e. 62E wa. 62E 0. 62E ng. 62E sn. 62E
v
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: aneauide va. gy waa fiun: aneedte va. eude waa
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Single Stock Futures

Long COMTU21

AmMssegengsRTlviALIEIUTINU Frmisanudesnsaudledindudy
919U COM7 Tusmdasulonagsiadiuisunsliaudermumes+ wusing de
Fulngalévied Ssusuiurils med 2564 Auln 48.1% yasvulaii 80 v
falaisam Upside g3faduideivisdesensyozenmedili Upside 20%

v A

ANNINALA LAALSITDNAUINNUIUBUISUAIAN 65.75 U LA8LaLiguas

o

fanuUINAINAIINTey Higher Low Inaszazdnluiauuuidiu EMA 10 Tu

U3kaad 67.00 U ynenule 92dn Upside Uit 69.00 um
NaYNSNITAIYY

wugi1 Long COM7U21 U3 65.75 v twinmls 69.00 v Cut Loss 1.50

UIMMannnu
Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future . Basis . Vol Ol Ol Change Lleverage | Upside PER 64F PBY 64F
Price Price 64F
ComM7uU21 65.87 -0.38 66.16 456 2634 288 10.23 20.75% 36.01 16.30 48.13%
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Short AAVU21
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Awnanalia viaawdu Uptrend Line musaneuviaiie Bearish Breakout U4d

[

TNHwsavenenu @edugnantn Downside Yaug? RSI AaUNHINIT 50 VTS

A

g Bearish Zone ¥4l Ussifiuuusudaluliil 2.60 um
NAYNSNITAYU

Ua Short AAVU21 viuiade 2.78 um Tagiiunavu 4.7% wugtirdiess 1Wviils

2.54 U wag Cut Loss 0.07 UIMINANU

Future Underlying
Setile . ASP Thec-ry . EPS GROWTH
Future ) Basis ) Vol @] Ol Change Lleverage | Upside PER 64F PBV 64F
Price Price 64F
AAVU21 280 0.04 761 14357 467 507 -20.32% 1.30 -11.80%
i ane9udde va. 1ol waa
Historical Price Technical Chart
) | AAV C: 2.66 daily
: ||'l .0
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[T P L 1 4wl
: | Y b il
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Tracking Performance

0.0%
Unrealized Profit on July 2021

Realized Profit on July 2021 _ 67.6%

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

Settle . ASP Theory i
Future . Bassis . Vol Ql Ol Change leverage Resistance  Support
Price Price
1 SIRIUZ1 121 0.01 45479 212986 -34673 10.53 134 1.18
2 GUNKULUZ1 476 0.00 475 20319 118529 9579 17.89 512 218
3 BTSU21 8.66 014 8168 19685 4511 8.46 928 3.18
4 IRPCU21 3n 0.01 7637 72201 -6035 10.82 3.90 3.60
5 ITDuU21 2.3 -0.01 5955 26281 -5439 15.26 2.5 1.99
6 CHGUZ21 4.25 -0.09 4.33 5158 26343 951 16.32 4.31 4.24
T BECU21 13.40 0.00 13.38 5072 11807 -7 18.56 13.58 718
8 KTBU21 1017 -0.03 4364 17838 -4031 11.18 10.84 8.18
9 TUU21 21.86 -0.24 4037 6090 -2492 12.12 21.90 20.80
10 WHAUZ1 3.08 0.04 3.04 3680 28899 -632 7.27 326 3.00
11 TRUEU21 3.08 0.04 2582 22628 -1930 8.00 325 3.02
12 TPIPLU21 173 0.00 2533 30881 -2500 11.38 184 1.66
13 BANPUU21 10.54 -2.66 2149 16863 995 1579 14.11 10.40
14 SUPERU21 0.93 0.02 0.9 2026 158025 -988 5:99) 0.95 0.92
15 TTAUZ1 14.75 0.05 1659 12540 114 3517 16.46 14.30
16 PRMUZ1 6.65 010 6.54 1621 21935 -588 4.31 715 6.50
17 AOTU21 60.70 045 1618 2391 457 916 64 .14 17.18
18 LPNU21 4.92 0.00 1524 8186 -998 719 532 4.82
19 MINTU21 2931 0.06 1457 4628 -144 8.39 30.60 19.18
20 BEMUZ1 7.93 -0.02 1320 20032 -1046 11.01 8.34 7.70
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Gold Futures

semasdmanansgiiofuuanifiiiuan vsuifatu 6.1 wisyn Jnegi
1,807.9 wibeym nussdenesdilugiurduninduaeade viunansauiag
Aenfunsunsszuemethialadn-19 aeiufinam uenandsamesid
LSIMYUIINNITEOUAIYBIAIRUABAANT 91l Dollar Index USuanad 0.3% Un
Ui 921 90 TaedUnnii dosfiamumisunasseunisluasszsumasie
ANABUNTH Lﬁamé’@zgwﬂa%mwLﬁiﬂ:@;ﬁﬁ], é’mi’]LﬁuLﬂaLLamaﬂLﬁaaw%’g

Fufhlauasugiavesansy wu avll CPI, PPI, satinianisudn Wusuy

NaYNSNITAMNY

sl 1 -

MBI GFQ21 WlafuTurAnsim i 110 v Unegil 28,050 Um
(30 1,817.4 Wiy gsnisiamesdaain spot angediedeulm 1,807
WS A1ATIAT GFQ21 Suif agaglunsau 27,900-28,200 um Heidenas
wugilitnasuiifiaauy Short GFQ21 fuvuiade 28,000 um wifagii
¥y 50 um usdsliieanuglivoly Sidwaneviiilsi 1,790 wiogye
Wieuwin 27,630 U wagAmungn Cut Loss 15 100 um iletlestuainuides
ynsAmesALadoulmingInan

wala Gold Spot

Downtrend Channel
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Gold Futures \

FUTURES Lost Cha  %Chg Vel (o]} Ol Cha.
GFQ21 28,050 S0 0.18 48 417 5
GFV21 28,060 36 181 15
GFZ21 28,040 11 20 2
Mini Gold Futres

Lost Cha  %Chg Vol (o]} Ol Cha.
GF10Q21 28,030 20 0.07 4,366 6,573 -434
GF10vV21 28,070 20 0.07 2,215 4,392 -154
GF10221 28,110 10 0.04 1,251 1,184 256

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

Tl Aug Sep Ot Nov Dec Jan Feb Har pr May Jun Tl Aug
2021

YAU Cumncy (Gold Spot  $/0z) Gold Kid XAU  Daily 15HAY2020-093UL2021 Copyright? 2021 Bloomberg Finance L.P. 09-Jul-2021 08:27:22
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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 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 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 S— — s = — : =

GOLD Londin AM ( USD/Ounce)

PN @189 va. LT waa fun: aneendte va. oude waa
AUINN15U1AUYBe Gold Futures AUIUN1L5YIANUYY Mini Gold Futures
UNScMUSEs0e Unaonusesos
(Fesswmdan 49010 vn/dnuna/do) (Fresswdau #8.10 un/drunu/dno)
meilm Avls AESTULlEY+ Als ala Avls AIETTULLEU+ fvls
future wanuuas (IR NU) VAT (um)  (aenu)ave future wdeuuilas (21RU) VAT () (e ujgwe
28,300.00 250.0 12,500 (1,048} 11,451 28,280.00 250.0 2,500 (210} 2,280
28,250.00 200.0 10,000 (1,048} 8,951 28,230.00 200.0 2,000 (210 1,790
28,200.00 150.0 7,500 {1,048} 5,451 28,180.00 150.0 1,500 (210} 1,290
28,150.00 100.0 5,000 (1,048) 3,951 28,130.00 100.0 1,000 (210} 790
28,100.00 S50.0 2,500 (1,048} 1,451 28,080.00 50.0 00 (210} 290
28,050.00 0.0 . (1,049} {1,049} 28,030.00 0.0 - [210) [210)
28,000.00 -30.0 (2,500} (1,049} (3,549) 27 580.00 -20.0 (200} (210} (710}
27,850.00 -100.0 {5,000} {1,049) (6,049} 27,930.00 -100.0 {1,000) (210 (1,210}
27,500.00 -150.0 (7,500} (1,049} (8,549) 27 B80.00 -150.0 (1,500) (210} (1,710}
27 ,850.00 -200.0 {10,000} {1,049) (11,048} 27,830.00 -200.0 (2,000 (210) (2,210}
27 ,800.00 -250.0 (12,500) (1,049) (13,549) 27 780.00 -250.0 (2,500) (210} (2,710}
n: aeadde va. woide waa flan: aneendse va. oude was
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Securities



