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

Long Short et 2Days 1 Weeks 1 Monihs
nstitution 108,656 91 455 17 201 35287 45930 134,200
Foreign 99,189 108,717 9528 38372 27267 101,096
Retail 177,134 184,807 7673 2085 -18863 -235296
SETS0 Futures Long[Shorf] Paosition : Contract Accumulated Long[Shorf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Intitution 26,214 31,566 5352 1890 4,025 308
Foreign 57,085 55,265 1,820 30167 -31077  -26,985
Retail 76,128 72,506 3,532 32057 27052 27,293

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

Long Short Met 2Days 1 Wesks 1 Months
Institution 69953 46 558 22 585 32124 36,8593 53 685
Foreign 8,492 15,575 -7, 083 =11,700 13,982 M2S51F
Retail 57 361 73,273 15912 20424 50875 -209,206
Metal Futures Long(Short) Position : Contract Accumulated Long[Short]
Llong Short Mt 2 Days 1 Wasks 1 Months
Institution 8,355 5130 -7 2,305 -2244 1,436
Foreign 33,434 37,621 4,187 2709 11730 13526
Retail 31,477 26,55 4918 5014 13974 -14962
Call Optien Leng(Shod) Pesition : Contract Accumulated Long(Short)
Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution &0 61 -1 -38 581 -450
Foreign 18 71 53 =8 219 268
Retail 1,596 1,542 > 96 472 Tob
Put Option Long(Short) Position : Contract Accumulated Long(Shert)
Long Short et Z2Days 1 Waesks 1 Months
Institution 161 136 3 2544 2,693 4 053
Foreign 97 124 27 822 1343 3,339
Retail 2,266 2264 2 3466 4036  -T636
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SET50 Index Futures
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Last 1¥r Hist. Volatility 2Week Hist. Volatility
SET50 Index 92225 19.40078 12.58503

Call Option

Break Intrinsic  Time Allin-  Theory . Open  Implied . Effective Time

Premium Chg  "ren  vawe  Vvaue Premium Price ™€ Interest Volatility Gearing Decay
§50U21C1000 250  -0.10 =10025  0.00 2.50 B70%  1.93 34 3718 1472 009 3415 0.1
S50U21C975 500  -0.30 =980 0.00 5.00 6.26% 455 543 3650 1427 047 3000 0.1
S50U21C950  10.00  0.00 =960 0.00 1000 4.08% 961 320 3311 1417 020 2672 0.0
§50U21C925 1860 -0.30 =9436  0.00 1860 231% 1820 276 1645 14.01 045 2225 0.0
S50U21C900 3300 -0.10 =933 2225 1075 1.17% 3111 96 336 1507 062 1723 0.0

Put Option
. Break Intrinsic Time All-in- Theory Open Implied Effective Time
Premium  Chg Even Value Value Premium Price Volume Interest \Volatility Deita Gearing Decay
S50U21P1000  86.00 -2.00 =814 77.75 8.25 -0.89%  85.41 7 284 15.80 -0.88 -10.25 0.0
S50U21P975  53.90 -0.70 =911 5275 11.15 -1.21%  63.04 G0 479 14.40 -0.82 -12.58 0.0
S50U21P950 43.00 -3.00 =907 27.75 15.25 -1.65%  43.11 93 1294 12.99 -0.73 -16.13 0.0
S50U21P925 2720 -1.80 =897.38 275 24 .45 -2 B5% 2672 322 2538 14.09 -0.54 1850 0.0
S50U21P900  16.50 -1.30 =8834 0.00 16.60 -4.21%  14.65 695 3322 15.02 -0.38 -2041 0.0
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UNDERLYING Close  Cha %Cha _ asUmsBoung

SETSO0 32225 185 0200 20721
' 0000 Ao Sa0c Foreign Nes i A TFEX Forsign Net (s 100000
Symbol Setle  Chg %Chg  Wol. (o] Ol Chg
S50KZ1 556, 74 oo oox 7 154 i - /\ 80000
S50M21 955,21 0o oo 43671 51,204 433 (10,000} —— \a-s/‘\’""\ ~ 60000
SEORZ1 32150 15 02¢ 73 26 0 (20,000) — / \\/\ A M\ 40000
. o ' v V‘\\j\ _[ \ 20000
S50U21 516,30 1T 02 W44 345075 -43 ooy L Yl
S50221 315,60 15 0.2 12,333 36,187 1] 0
{40,000) -—- AR
S50Hz22 31300 15 0.2x 1425 T.266 o A -20000
— {50,000) - 40000
SET50 Futures Long(Short) : &dndn &aU Long(Shori) 0.0 N~
Long Short Net 2% 2 dlani aQTD e e — N 5 8 8 o w -60000
o™ o™ o ﬁ o~ [} o™ h o C}l h o™ o™
anTtiu 03435 91258 10T -1,830 -3.402 0 & » 4 3 2 £ £ ¢ 5 & 8§ & 2
I = w 3 o E (=] < = [a] = )
oW 33,074 105522 -3.4438 -30,167 =13, 742 i} A th oh - 2 [P R S A
TIHEaE 173272 1800 -vv2s 32,057 17,144 o
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ANANIT8 Spread & dULABUIIN ASPS Model SET50 7152aUA PER f149)
1hrne Sprecd B3¢ina - Bsea
S5ON21  $50Q21 S50U21 S50V21 S50X21 S50221 (irh) uA. 628 OA. 62E w.e. 628 wa. 62E 08. 62E ne. 62E sA. 62E
T
029 nnbh U N0 ansl U nEbd B aRs 2 Wabh 2 5Ad PER155 898 810 BoF oG4S B0 789 748
S5ONZL PER 16 926 899 885 871 857 815 773
S50 423 PER165 955 927 912 898 883 B840 797
SsUzL 474 051 PER17 984 955 940 925 910 866 821
S50V21 -5.58 -1.35 -0.84 PER175 1,013 983 967 952 937 891 845
S50X21 6.71 247 -1.97 113 PER 18 1,042 1,011 995 979 964 916 869
S50221 -6.31 -2.08 -157 073 0.40 PER185 1071 1,039 1,023 1,007 990 942 893
unagudanaanidaulaingsenng a.e. - 5.0, 64 WAy 0.5% PER 19 1,100 1,067 1,050 1,034 1,017 967 918
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Single Stock Futures

Short PTTEPU21
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19 aeiuduie Munsnszarvegrsmnilulsemaingg daiaevilvisnmu

989 PTTEP 8§991A6539ULARDU

amnawmadia agludswignaaeuidu EMA 200 Tu 1 109 um lneseezdnly
minfuliley Iannudedunisifsunnliy USugiuse v MACD indioudian

niwnueaud avviowluuudugay Wnediidmungyinilsi 103 um
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wuwth Short PTTEPU21 91 110 Ut whviarils 103 uam wae Cut Loss 1.50

UMINNU
Future Underlying
Settle ] ] EPS GROWTH
Future ) Basis Vol Ol Ol Change Lleverage | Upside PER 64F PBY &4F
Price 64F
PTTEPU21 107.40 -0.60 237 1033 -65 10.57 33.34% 10.97 0.95 72.41%
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Long JMTUZ21

Aprilsandng 2064 agitufanan 1064 Mnnsdafiuduasldinntua
qamausauauAldieléity susiunliflsanian 2H6a asilufdaay
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(Fully Amortized) syuuwiltiuussavsnimnisviiilsitu disua Fair value T

2564 111U 53 UM 89 Adj. PBV 6.3 1M1

Amamella Breakout ATBUUU Symmetrical Triangle Us¥idtyaunaunisila

T

Upside vaiziisegeanegludumznisindiantioes veadudwnzdhasay vin

098AUUSIN 44.75 U teeliidmunenisvinnnlstAn 47.00 v
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wuziiiie Long IMTU21 Ustaa 44.75 v wWindils 47 v uag Cut Loss 0.75

VNNV
Future Underlying
Setile . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 64F PBV 64F
Price 64F
JMTUZ21 4522 -0.28 420 2484 16.48% 3545 6.13 19.64%

fan: @1e9uIte va. wide waa
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0.0%
Unrealized Profit on July 2021

Realized Profit on July 2021 _ 81.4%

0% 50% 100% 150% 200% 250% 300% 350% 400%
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Top 20 Most Active Volume

Future Ser.He Basis Vol 0] Ol Change leverage Resistance  Support
Price
1 CHGU21 410 0.00 10239 34837 4022 15.41 4.32 4.02
2 GUNKULUZ21 4.88 0.02 7785 140184 -2452 18.27 4.98 4.81
3 Jasu21 297 0.01 4744 47315 2599 6.49 299 2.87
4 SIRIU21 1.16 0.01 4396 143610 -1785 10.09 1.27 111
5 IRPCU21 3.56 0.04 3335 67083 -328 10.29 377 3.54
6 BANPUU21 10.90 -2.50 2360 16074 -48 16.03 12.34 8.24
7 STPIU21 4.48 0.00 2000 14083 1500 6.93 4.69 4.28
8 KBANKU21 105.90 0.90 1721 8808 -90 8.18 116.24 105.00
9 BOMSUZ21 22,70 0.00 1719 7595 96 13.58 23.32 2263
10 BTSUZ1 8.94 -0 1609 29960 105 8.80 9.02 8.63
1 VEIUZT 5.60 0.00 1545 13699 -41 4.47 5.89 541
12 ICHIUZ1 12.19 0.19 1541 14947 -1514 T34 12.86 12.18
13 BECU21 13.80 0.00 1526 8727 492 1911 14.63 13.75
14 AOTUZ21 58.27 0.02 1478 2398 -268 §.86 61.65 67.25
15 STAU21 39.15 0.15 1444 11592 179 §.15 39.19 36.58
16 CKPU21 5.80 0.00 1387 7444 -1164 6.11 6.01 5.63
17 BAUZ1 9.80 -0.05 1037 1095 -993 12.96 10.73 9.23
18 GPSCU21 79.75 0.00 1012 2509 320 9.09 81.30 75.52
19 KCEU21 75.42 -0.58 1003 3353 75 14.29 77.20 73.76
20 LHU21 79 -0.09 1000 3507 0 11.08 7.93 7.76
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Gold Futures
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semasdmanansgiiofu  sewiumistons  Sradluunzgasaavasiud
1,795 1ivegy™ dauﬁmé’u%um%agiﬁ 1,803 ey lasuiuanas 6 Lusegy®
nunounin Qﬂﬂ@éﬁ’umﬂﬂmiﬁméjﬁumaaé’mwamauLmuﬁuﬁﬁ’maw%’gmq
10 U agndlshfinsesunvesrilunoaaisansy nawudsrumangiufnseiu
i Dollar Index USuamas 0.2% UauSians 92.78 90 UINAUAINATIA
Aeafunisszunavedaio-19 aewudinad wuliAnusdenssduisdiu

wagngalisimausagumiia 1,800 wsugy®

NaYNSNITAMNY

M GFQ21 ey anas 90 U TJ@@&UJV{ 28,200 U (1,805 w3eigy~)
geninsAmedinaa spot agaiadeulmlunsey 1,802-1,803 sy Aa
1M1 GFQ21 ﬁuﬁ%agﬂumau 28,000-28,300 UM LISIANBIANTLSINAGU
971 Bond Yield uafduneaaniisugounn wazanusnalain-19 unasyili
FIAMBIALNTIAILUNTOU 1,790-1,820 T8y~ Ie3dedenuuztinlit Trading
UShIed 27,960-28,430 U Wagiinumgn Cut Loss 13 100 um Jasiuay
Foensamesrndeulminanaie

wala Gold Spot

Downtrend Channel

1679
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XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAV2020-20JUL2021 Copyrights 2021 Bloomberg Finance L.P.
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Gold Futures

N\

FUTURES Lost Cha  %Chg Vel (o]} Ol Cha.
GFQ21 28,200 =30 -0.11 B4 306 7
GFV21 28,280 0 47 210 16
GFZ21 28,230 -50 0,18 3 20 0
Mini Gold Futres

Lost Cha  %Chg Vol (o]} Ol Cha.
GF10Q21 28,190 -40 0.14 3,756 5,275 357
GF10v21 28,240 -20 0.07 2,165 4,477 k2

GF10221 28,270 -40 -0.14

738 1,257 206

Mg : 51A1UAYBS Gold Futures

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

u. wazdanumsdevieinvuly

4291981 19.30-22.30 U.
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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)
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AUINN15U1AUYBe Gold Futures AUIUN1L5YIANUYY Mini Gold Futures
UNAoNUS 18808 GNacnUseEoe
(FiegswiBay 490.10 uwn/dhunun/do) [Fiesswlau 98.10 uwn/druru/do)
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future  wlfnuuila (mavu) VAT (um) (mievulawE future  wl@puwlas (mievu) VAT i) (mevuldws
28,450.00 250.0 12,500 (1,045} 11,451 28,440.00 250.0 2,500 (210) 2,250
28,400.00 200.0 10,000 (1,043} 8,951 28,380.00 200.0 2,000 (210) 1,790
28,350.00 150.0 7,500 (1,043} 5,451 28,340.00 150.0 1,500 (210) 1,290
28,300.00 100.0 5,000 (1,048} 3,851 28,290.00 100.0 1,000 [210) 730
28,250.00 50.0 2,500 (1,045} 1,451 28,240.00 50.0 500 (210) 250
28,200.00 0.0 . {1,048} (1,049) 28,190.00 0.0 - (210) (210
28,150.00 -50.0 (2,500} (1,045} (3,549) 28,140.00 -30.0 (500} (210} (710}
28,100.00 -100.0 (5,000} (1,048} (5,048} 28,090.00 -100.0 (1,000 [210) (1,210
28,050.00 ~150.0 (7,500} (1,043} (B,543) 28,040.00 1500 (1,500 (210) (1,710
28,000.00 -200.0 (10,000) (1,045} (11,045} 27,550.00 -200.0 (2,000} (210} (2,210}
27,950.00 -250.0 (12,500} (1,048) (13,545) 27,540.00 -250.0 (2,500} 210) (2,710}
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