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All Futures Longl[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Mat Z2Days 1 Wasks 1 Months
Institution 80,670 115,981 -35,31 -18,110 -5,31% 84,125
Foreign 103,339 94 582 8757 771 33802 104,985
Retail 180,535 153,981 76,55 18881 39121 -189,110

SETS0 Futures long(Short) Position : Contract

Accumulated Long[Shorf]

Long Short Mt 2Days 1 Wesks 1 Months
Institution 22,479 26,795 -4.317 -5,688  -3,016 -8,122
Foreign 69,900 46,682 23,218 25038 -20141 11,016
Retail 45,484 68,385 -18,501 -15,38% 23157 -2,854

5ing|e Stock Futures Long[ﬁhorf] Position : Contract

Accomulated Long[Shorf]

Long Short Met 2Days 1 Wesks 1 Months
Institution 531,535 80 588 -25153 5,158 -3,323 56,368
Foreign 10,438 19,980 9,542 16625 6451 090,185
Retail 97 569 58,874 18,695 22783 3128 -14655

Metal Futures Long(Short) Position : Contract

Accomulated Long[Shorf]

Long Short Met 2Days 1 Wesks 1 Months
Institution 5 641 6.177 536 1267 295 527
Forsign 22 893 27 818 4995 8112 21848 6076
Retail 24 848 19,387 5 461 10379 24603 6603

Call Optien Long(Short)

Position : Contract

Accumulated Long(Short)

Long Short Met 2Days 1 Wesks 1 Months
Institution 351 174 187 185 -o04 -5
Foreign 61 75 -14 657 183 -348
Retail 1,755 1,928 -173 =115 a2 a54

Put Option lona(Short) Posiion : Contract

Accumulated Long(Short)

Long Short Mt 2Days 1 Wesks 1 Months
Institution 109 111 -2 23 2,683 3644
Foreign a7 27 20 -7 1,345 3,328
Retail 2,833 2,851 -8 -8 4028 -7,088
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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
SET50 Index  929.30 19.41184 13.08835
Call Option

. Break Intrinsic Time All-in- Theory Open Implied Effective Time

Premium Ch Volu Delta

remum N9 Fyen  valle  Value Premium Price ™€ Interest Volatility Gearing Decay
$50U21C1000 260 010 =10026 0.00 2.60 7.89% 250 369 3911 1356 010 3533 0.1
S50U21C975 560 060 =>9306  0.00 5.60 552% 585 801 4195 1357 019 3110 01

S$50U21C950 11.30 130 =961.3 0.00 11.30 3.44%  11.88 659 3480 13.50 0.33 26.79 0.0
S$50U21C925 2140 280 =0464 4.30 17.10 184% 2171 223 1717 13.64 0.50 2173 0.0

$50U21C900  37.50 450 =0937.5 2930 8.20 0.88% 3592 63 341 14.97 0.66 16.47 0.0
Put Option
~ Break Intrinsic Time All-in- Theory Open Implied Delt Effective Time
Pr m Chg Even Value Value  Premium Price Volume Interest  Volatility Gearing Decav
$50U21P1000 7910 -690 =9209 7070 8.40 -0.80% TFBTO 8 282 13.60 -080  -11.40 0.0
550U21P975 5620 770 =9188 4570 1050 -1.13% 5698 19 472 1312 -082  -1415 0.0

S50U21P950 3740 560 =9126 2070 16.70 -1.80%  38.02 45 1316 13.30 -067 1713 0.0
S$50U21P925 2250 -4.70 <9025 0.00 2250 -2.88% 2287 628 2923 13.63 -0.49  -20.27 0.0
S$50U21P900 1370 -2.90 <886.3 0.00 13.70 -4.63% 1209 584 3636 15.03 -0.33  -21.69 0.0
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UNDERLYING Close  Cha %Cha  asUmsBioue

SETSO0 929,50 705 O76x 23Tzl
- :I}}D ----- _5:530-?‘-:0,!91 \Ae'.-:'u_"_ Az TFEX Forsign Nes (s 100000
Symbol Setle  Chg %Cha Vel (@] Ol Chg
S50Kz1 956,74 0o 00 17 154 0 - A I\ 80000
SE0MZ1 955,21 0o 00 43671 51204 483 (10,000 VoINS | — 60000
SEONZ 524,00 75 08 19 207 o 0000, i V/ /., N\ 40000
550021 923.80 75 08 127,942 340,268 -43 25,000 v ,’\ J \[ 20000
o (N B - ¥ v
S80z21 922,60 70 0Ex 1,269 35,202 0 A Yo
{40,000) -
S50H22 32010 71 o8x 1503 7,313 0 A \_\ -20000
{50,000) — - -40000
SET50 Fuiures Lona(Short) : Arunu AU Long(Shorf) o N
Long  Short Met Z5u 2 ddami QaTo o T N o 5 oo 5 oNomonodo oo -
—. 80,200 75535 -35.495 -3BE3  -14.562 0 2 ¢ & 9 5 z 8 £ 3 B £ S5 &
w2 = T 2 = v o2 f 0 2 3 F
framd 03231 94480 8751 25038 Z3TE2 0 ch moo P o
nutan 175,947 149202 26745 15363 -9.170 0
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L4 Qy =) dl a/ 1 1
ANANIT8d Spread &l dULAdUIIN ASPS Model SET50 M15¢aUAT PER $1149)
e Spread B3¢ina - B5eIna
S5ON2T  $50Q21 S50U21 S50V21 S50X21 S50221 (irh) uA. 628 OA. 62E w.e. 628 wa. 62E 0. 62E ne. 62E sa. 62E
Ld
UM nash uandd uBnest B ansd 2 wasd 2 snéd PER155 898 810 8ol gas B0 79 748
S0 PER16 926 899 885 871 857 815 773
002 423 PER165 955 927 912 898 883 840 797
S50U2L 474 051 PER17 984 955 940 925 910 866 821
S50\21 558 135 084 PER175 1013 983 967 952 937 891 845
Ssox2l 671 247 197 113 PER18 1042 1011 995 979 964 916 869
S50221 631 208 157 073 040 PER185 1071 1039 1023 1,007 990 942 893
sgundgudanaanidoulngsswing a.e. - 5.0 64 Wiy 0.5% PER 19 1,100 1,067 1,050 1,034 1,017 967 918
n: a3t va. Woide wa flan: aneeise va. e waa

A ASIAPLUS J

Securities



DERIVATIVES TALK
nagnsnisavnuaywus

BY RESEARCH DIVISION

Single Stock Futures

Short KKPU21

fls 2064 mupIn 7 1.35 Rud1uumn seusa 7% QoQ a0 Credit Cost 139
17 1.97% 910 1.82% lumndeu :nnsadiseaiiosassuanudsuay NPL
Ratio Wintuiiu 3.6% 970 3.4% a Aunereu Fdilanunsavmeldfuiilsiou
Frdnses (PPOP) vl 1% QoQ anseldsssudlonn dauuwnliy 3Q64 sou
#7 QoQ A1n PPOP suan1izifisugiakasnelamsssuiilens ngu IB 1 Deal

IPO Tngjnanou Iaesamudivia Sentiment UaIn wag Upside 41119

Aumamata wnislunseu Downtrend Channel Inedfideygiaauniamada a1n

N1591199%g Lower High uag Lower Low @eug#l RSI $1n71 50 UsUN1519074
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WUz Short KKPU21 7 51.75 U ihwinrils 49.00 Ui wag Cut Loss 1 U

NI
Future Underlying
Settle ] ] EPS GROWTH
Future . Basis Vol ol Ol Change leverage | Upside PER 64F PBV &4F
Price &4F
PTTEPU21 108.50 0.00 252 968 119 10.61 32.72% 11.02 0.96 72.41%
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Long JMTUZ21

aafilsavian 2064 agitusininen 1064 Mnnsdatutuanldnntum
aamauazmuaualddeléity vasiuuliuilsanien 2Hed axitusdaay
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2564 WinAU 53 UM 84 Adj. PBV 6.3 1111

AMNNAtA Breakout NBUUU Symmetrical Triangle Us¥deyaiaunisida
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Upside vaizfisimgeanegludumznisindaianies ueadudwnzidhazay vin

00889NUSIN 44.75 U Tnedidmunenisvindnlslaf 47.00 vn
NAYNSNITAIMNLU

wugi Long JMTU21 U3 44.75 v Wavihmls 47 uam wag Cut Loss 0.75

UIMannNu
Future Underlying
Seftle . ] EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 64F PBV 64F
Price HAF
JMTUZ21 46.00 -0.25 202 2485 0 14.59% 36.04 6.23 19.64%
fun: aneaudde va. leide waa
Historical Price Technical Chart
"o JWIT C: 45.50 daily
Symmetrical Triangle
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Tracking Performance

0.0%
Unrealized Profit on July 2021

Realized Profit on July 2021 _ 81.4%

0% 50% 100% 150% 200% 250% 300% 350% 400%

it MsA s ReLemis Hian Bl o feufusaSanas Susrsissmsunitasioufiut i ilasusiilsdeem
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Top 20 Most Active Volume

Future Sellﬂe Basis Vol 0] Ol Change leverage Resistance  Support
Price
1 SIRIUZ21 1.18 0.01 28075 141825 19987 10.26 1.26 11
2 Jasu21 3.05 0.01 13899 49914 6244 6.67 3.06 288
3 GUNKULU21 485 0.03 6174 137732 5096 18.12 4.98 4.81
4 CHGU21 4.08 0.04 5173 38859 -4949 16.19 43 4.04
5 BECU21 14.28 -0.02 4515 9219 997 19.81 14.68 13.80
6 KTBUZ1 10.65 0.05 2823 13490 -1859 11.62 11.03 10.50
7 BCPGU21X 14.43 -0.07 2318 4774 1293 6.15 1465 13.79
8 CPFU21 26.61 -0.14 2245 30762 897 §.69 2710 26.39
9 BLANDUZ1 1.10 0. 2207 128851 -959 9.74 113 1.10
10 KCEU21 80.05 -1.45 201 3428 -261 15.32 80.75 421
1 BDMSUZ21 2270 -0.10 1811 7691 101 13.64 23 2259
12 SCBU21 95.59 0.34 1687 2158 -1001 7.97 100.13 95.29
13 CKPU21 5.98 0.03 1667 6280 1620 6.26 6.06 5.65
14 GFPTU21 12.45 -0.05 1576 7110 -239 7.65 12.80 11.39
15 WHALUZ21 in 0.0 1548 30892 -480 7.46 317 3.06
16 VGlU21 5.62 0.02 1513 13658 10 4.47 5.86 5.39
17 ICHIUZ1 12.17 0.07 1505 13433 502 741 12.83 12.16
18 IRPCUZ21 3568 0.02 1180 66755 1 10.41 3.76 3.562
19 BTSU21 §.90 -0.30 "M 30065 -1101 8.85 9.00 8.63
20 TRUEUZ1 3.10 0.00 1071 21192 968 8.16 314 3m
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Gold Futures
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S MBeAn GFQ21 oy Wity 70 v %magﬁ 28,270 U (1,808 LA38Igy*)
genisAmesdinaa spot agaiindeulmlunsey 1,807 wikegyM AATIAN
GFQ21 5’uﬁwagﬂmiau 28,150-28,450 UM NAN1951AINBIAIEHA TG
nspuLAUANTENeIToUssauls 1,790-1,820 T8y AUzl Trading
UShIed 27,990-28,460 U Waginnumga Cut Loss 13 100 um Jasiuaiy
FvsnnsamessedeulmRaainain

wAla Gold Spot

Downtrend Channel
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Gold Futures

FUTURES Los Chg  %Chg Vol Ol OiChg
GFQal 28,270 210 0.75 a7 319 13
GFV21 28,310 15 053 % 25 15
GFZ21 28,350 190 0.67 7 26 6

Mini Gold Futres

Chg  %Chg Vol Ol OiChg
180 057 2643 5234 41
1,302 4,459 -18
523 1,447 190

Lot
28,260
28,300
28,350

GF10Q21
GF10v21
GF10221

Mg : 51A1UAYBS Gold Futures

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

u. wazUsunanisteviainauluy

4991381 19.30-22.30 U.
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Jun T Rug Sep oct Now. Dec Jan Feb Mar 2pr Jun Jul
2021

XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-231UL2021 Copyrighte 2021 Bloomberg Finance LP.
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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 — =

GOLD Londin AM ( USD/Ounce)

PN @189 va. LT waa fun: aneendte va. oude waa
AUINN15U1AUYBe Gold Futures AUIUN1L5YIANUYY Mini Gold Futures
Unacnusiatos Gnaonusiegos
[Finesswidau 490,10 uny/dunun/do) (FnessuiBau 9810 uwn/drunun/do)
siailm Als A1ETTHLIiEN+ s T Als AIETTULIEN+ Avls
future  wldsuuias (miAvul VAT ) (mevulaws future  wl@puuilas (meEvu) VAT (1) (evulan
28,520.00 250.0 12,500 (1,045} 11,451 28510.00 250.0 2,500 (210} 2,290
28 470.00 200.0 10,000 (1,045} 8,951 28,460.00 200.0 2,000 (210} 1,750
28,420.00 150.0 7,500 {1,048} 5,451 28,410.00 150.0 1,500 (2109 1,280
28,370.00 100.0 5,000 (1,045) 3,951 28,360.00 100.0 1,000 (210} 790
28,320.00 50.0 2,500 (1,045} 1,451 28,310.00 50.0 500 (210} 290
28,270.00 0.0 . (1,049) (1,049) 28,260.00 0.0 - (210 (210)
28 220.00 -50.0 (2,500) (1,048) (3,548} 28,210.00 500 (500} (210} (710
28,170.00 -100.0 (5,000) (1,049) (5,049) 28 160.00 -100.0 {1,000} (210 (1,210)
28,120.00 -150.0 (7,500) (1,049) (B,549) 28,110.00 -150.0 {1,500} (210 {1,710}
28,070.00 -200.0 (10,000) (1,049) {11,048} 28,060.00 -200.0 (2,000) (210 (2,210
28,020.00 -250.0 (12,500} (1,048) (13,549) 28,010.00 -250.0 (2,500} (210} (2,710)
n: et va. woide waa flan: aneendse va. ude was
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