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All Futures Lc-ng[Shorf] Position @ Contract

Accumulated Long[ﬁhort]

Long Short et 2Days 1 Weeks 1 Monihs
Institution 165 347 124 870 40 477 311757 22906 158,730
Foreign 120767 108684 12,083 11363 47089 130,285
Retail 202,151 254 711 52 560 £3120 -59.995 -289,015
SETS0 Futures Long[Shorf] Paosition : Contract Accumulated Long[Shorf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 41188 20,351 837 4581 7320 10723
Foreign 71733 80,540 -8,807 4919 19138 2393
Retail 100730 92 760 7.970 338 -11818 8,330

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

Accumulated Long[Sh-:rrf]

Long Short Met 2Days 1 Wesks 1 Months
Institution 114 385 75542 38,843 31,355 18 477 123,734
Foreign 29817 12,079 17,738 14,048 19,156 109,956
Retail 75,458 132,039 56,581 45447 37633 -233,690
Metal Futures Long(Short) Position : Contract Accumulated Long[Short]
Llong Short Mt 2 Days 1 Wasks 1 Months
Institution 7 680 G808 ar2 3,543 3,406 6§33
Foreign 18,532 15,693 2,839 11,901 727 13,548
Retail 15,334 19,045 3711 15444 -10533 -19,879
Call Optien Leng(Shod) Pesition : Contract Accumulated Long(Short)
Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 7o 442 -369 -281 -451 534
Foreign 105 151 46 -167 36 407
Retail 3,296 2,881 415 448 487 1,041
Put Option Long(Short) Position : Contract Accumulated Long(Shert)
Long Short et Z2Days 1 Waesks 1 Months
Institution 275 245 29 ar =322 3,207
Foreign 575 201 374 669 1,708 4 82T
Retail 3,458 3,861 403 756  -1386  -8,034
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SET50 Overview
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Last 1¥T Hist. Volatiity 2Week Hist. Volatility
SET50 Index  910.61 19.24640 11.14828
Call Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium Cho  "rien  vawe vawe Premium Price "OU™C jnterest Volamity "t Gearing Decay
S50U21C1000 1.80  -0.40 =10018 0.00 180  10.01% 073 538 4184 1584 007 3551 01
S50U21CO75 240 090 >9784  0.00 340 7.44% 244 723 4885 1526 042 3315 0.1
S50U21C950 680 150 >056.8  0.00 580  507% 542 773 4225 1467 022 2043 0.1
$50U21C925 1350 270 =9385  0.00 1350  3.08% 1191 751 2335 1485 037 2514 0.0
S50U21C900 2500 570 =925 1061 1439  158% 2288 320 783 1507 055  19.95 0.0
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium Ch Volu Delta
remum LA Eyen  Value  Value Premium Price ™€ Interest Volatility Gearing Decav
S50U21P1000 9440 630 <9055 B9.39 501  -0.55% 0458 11 292 1506  -0.93  -087 0.0
S50U21P975 7150 800 <0035  64.30 711 -078% 71.00 7 483 15.04 -087 1184 00
S50U21P950 5140 7.20 <8986 3039 1201  -1.32% 4028 38 1320 1374 079 1458 00
S50U21P925 3270 6.60 <8923 1430 1831  2.01% 2079 509 3004 1471 0682 761 00
S50U21P900  18.90  3.00 <8811  0.00 1800  -324% 1677 921 3837 1473 044 2116 0.0
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UNDERLYING Close  Cha %Chg  asumstous

SETSO0 0ET -8T3 -0.98% 30T ) [ T g e 50000
Symbol Setle  Chg %Chg Vol (o] Ol Chq \\/—\/ 50000
550K 956,74 0.0 00x 17 154 0 (10.000) SN A w0000
SEOMZ1 95521 0.0 0o 43671 51204 489 (20,000 \,q A / \ FAS A
S50M21 518,69 0.0 00 It 117 o "\ f\ /‘\7\ /\f v \j\/‘-\ F \ 20000
(39.000) + A A N
550U 80610 -8 -l10x 190623 321634 43 (0.000) W (VA = H l?\ A
550221 305,00 -8 -10v 18,160 36,152 0 40,000) —oomemee A\ -20000
40.000) ¥
SE0HZZ a0z.20 A7 -0 3070 7742 0 U A \_'\ -40000
50,000)
SET50 Futures Lona(Short) : vyt &3l Leng(Shor) | \L -60000
Long Short Met 23u 2 duani qTD (50,000) LT LT LTI LT LT -80000
anfu 164,937 124180 40517 -4581  -3.255 0 T T 2T T 2 T 2 T T T T T 2
[ra—— 120087 108332 11,755 4919 -11939 0 2 02 2 2 2 2 2 2 2 2 2 2 z
sutae 195,397 247,969 -52.572 AR 15,234 0
un: aneaudde va. lewde waa flun: aneedte va. oude waa
¢ 2 o a [ '
AINNTIIEU Spread  dULABdUAIN ASPS Model SET50 visgmuan PER MN196)
IhKLe Spread B3dina - B3eind
S5ON21 S50Q21 S50U21 S50V21 S50X21 S50221 (i) A 628 On. 62E w.e. 62E wa. 62E 0. 62E ng. 62E sn. 62E
UM nash U0 ansd U W nesh 2B ansd U2 wasd 29 snbd PER155 898 810 8Sf oG4S B0 qee 748
S50N2L PER 16 926 899 885 871 857 815 773
S50 423 PER165 955 927 912 898 883 840 797
S50U21 474 051 PER 17 984 955 940 925 910 866 821
S50V21 -5.58 -1.35 -0.84 PER175 1,013 983 967 952 937 891 845
S50x21 -6.71 247 -197 113 PER 18 1,042 1,011 995 979 964 916 869
S50221 631 -2.08 -157 073 0.40 PER185 1,071 1,039 1,023 1,007 990 942 893
undgudannandeulamngsewng 6.0, - 5.0, 64 WA 0.5% PER 19 1,100 1,067 1,050 1,034 1,017 967 918
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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
Fedhses (PPOP) iiuln 1% QoQ ansneldsssudlonn dauuwnlty 3Q64 sou
1 QoQ 9N PPOP muaniziAsugiawaynelar1sssuiiluns ngu 1B & 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

Y

Bearish Zone v41l UssiiukunsudaldlAdi 49.00 uvm

NAYNSN1TAINY

w11 Short KKPU21 7 51.75 U1 wilwils 49.00 uwCut Loss 1 umainyu

Future Underlying
Setile . . EPS GROWTH
Future ) Basis Vol Ol Ol Change Lleverage | Upside PER 64F PBY &4F
Price b4F
KKPU21 50.67 -0.33 60 1237 20 11.18 15.69% 8.03 0.87 4.96%
i aeudde va. 1ol waa
Historical Price AUIUNLSVINUVRY Stock Futures

" KKP C: 50.75 daily
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Long ADVANCU21

marlsund 2064 lad Taudntdes qog wifilnnszadu 56 700 MHz Lagnsasmu
56 udldauannisiuyuadengunsal 3G 4G fingessindieasy wazdiigauds
nANUTUEN 56 NagnsasIruuANFIIIBUINTIINTUGTNSENEA Disney+
waznzEsgiafinty matietiladuiiuily 2H6a wyuiatsznemaild

WUz Yield 4% Fair Value U 2564 winffu 220 v

amanalla ¥dame Higher Low lneilidu EMA 10 Ju iJunuaduaduayu wn
goUUITUN  175.00 vm  Wudmizdnazay  wWeanrianisusuiuse ey

wwalilnAu el Ussilluuusudaluaguiim 180.00 um

NAYNSNITAYU

U3ugadn Long ADVANCU21 Ul 175.00 uw ihwihinls 180.00 U wag Cut

Loss 1.25 UIMIINYU

Future Underlying
Settle . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 64F PBV 64F
Price H4F
ADVANCU21 176.10 -3.40 346 4330 -114 13.19 22 56% 19.74 6.30 -1.42%
n: aneadde va. Woidy waa
Historical Price Technical Chart
B [ ADVANCU21 C: 176.10 daily
‘ b
SETS0 INDEX | R 7| 185.00)
: I 180.00|
3 i 1l - 178.00 o
e I| | l 7-7-' 176.10}
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Tracking Performance

0.0%
Unrealized Profit on July 2021

Realized Profit on July 2021 _ 66.4%

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

it MsA s ReLemis Hian Bl o feufusaSanas Susrsissmsunitasioufiut i ilasusiilsdeem

fn: @enuITY va. LoLTe W

Top 20 Most Active Volume

Future Sellﬂe Basis Vol 0] Ol Change leverage Resistance  Support
Price
1 SIRIUZ21 1.19 0.02 20678 158983 -11481 10.26 123 11
2 GUNKULU21 467 0.03 18173 137902 -16940 17.44 4.81 4.64
3 Jasu21 298 0.02 13863 54363 -33712 6.49 3.06 290
4 SUPERU21 0.92 0.0 11035 1635563 -7000 599 0.94 [UR:}
5 IRPCU21 354 0.02 10232 67275 4481 10.29 370 345
6 CHGUZ21 417 -0.05 5260 33082 3493 15.86 426 4.1
7 TRUEUZ1 325 0.03 4555 22329 -1662 647 328 312
8 EPGU21 12.01 -0.09 4063 10277 -4061 19.90 12.34 1115
9 DTACUZ1 3740 -0.35 3827 2964 -818 9.03 39.00 30.95
10 TTAUZ21 15.80 0.10 3303 15202 -2087 37.56 16.14 14.96
" TDU21 204 0.04 2769 19585 -2517 13.16 230 2.00
12 WHAUZ21 3.04 -0.02 2578 29954 -2441 7.32 314 3.03
13 ICHIUZ1 1.3 0.01 2544 13432 -2633 6.92 12.02 11.20
14 GFPTU21 12.69 0.0 2023 7058 -795 .77 12.94 11.64
15 TOPU21 43.99 0.0 1881 4404 -334 7.19 49.92 4378
16 PSLU21 2339 0.09 1866 4839 -418 21.90 23.60 19.98
17 LHU21 7.64 -0.16 1535 3063 51 10.80 7.89 7.60
18 SPRCU21 8.41 0.0 1801 3553 -1499 6.70 9.03 8.50
19 HUMPROU21 13.25 -0.05 1239 3693 -224 833 14.05 13.06
20 TUUZ1 2200 -0.20 1235 4473 579 1217 2363 21.53
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Gold Futures
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YT uaﬂmﬂﬁmwﬁaﬁwaamL'Eu@aam%m%’g mwé’aaw%’g@wm%’aga
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37AM89AT GFQ21 Lﬁaﬁui’u@ﬂﬁﬁmum USuanas 170 um Iadi 28,420 U
(1,815.7 wiBgy) geninsamesdinaia spot angadiedeulmilunsou 1,813
1,814 385y AINS1A1 GFQ21 5’uﬁazag”tuﬂsau 28,250-28,550 U WilA1EU
poaasudedn  nadusiasiAmes  uinswedsulmdsiunaunuaaun1sal
197U wazARuumesual vilvEneIdeAswuztn i Trading 1,800-1,830
WSEEY Y38 28,170-28,640 UMW wazimuagn Cut Loss 13 100 um Jaeriu
AMLEBIINIAIReasulmRngInAA
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Downtrend Channel

1679

b-1600

Jul Aug sep Ot Nov Dec Jan Feb Mar Apr Hay
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XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAV2020-02AUG2021 Copyrighte 2021 Bloomberg Finance L.P.
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Gold Futures

FUTURES Lot Chg
GFQ21 28,420 -150
GFv21 28,450 140 0,49 15 205 ]
GFZ21 28,570 80 -0.28 35 47 18

3Chg Vol o1
-0.53 119 m 52

Mini Gold Futres

Lost Chy
28,450 -140
28,490 -150
28,520 -150

%Chg Vol Ol OiChg
-0.49 4,253 145

GF10Q21
GF10V21
GF10221

-0.52

-0.52 2,776 424

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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GOLD Technical

a o = dy % & = v a % o %3
AAN19IIAMB9A1 TuwsaRoanau duiniawulifiuusiia $1805 wSauvindane

p 12 | = = [ PoA Y & Y v a
Higher Low snusnsmiewviaiisudisnfuwisgudunssenduidinyu Ussdiunsay
AsAaaUlmI N 1805-1

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 (uwn/ USD)

32.25 32.50 32.75 33.00 33.25
1,720 26,366 26,571 26,775 26,980 27,184
1,750 26,826 27,034 27,242 27,450 27,658
1,780 27,286 27,498 27,709 27,921 28,132
1,810 27,746 27,961 28,176 28,391 28,606
1,840 28,206 28,425 28,643 28,862 29,081
1,870 28,666 28,888 29,110 29,333 29,555
1,900 29,126 29,352 29,577 29,803 30,029
1,930 29,586 29,815 30,044 30,274 30,503
1,960 30,046 30,278 30,511 30,744 30,977

GOLD Londin AM ( USD/Ounce )

n: aneadde va. 1oide waa i aneendse va. oude waa
AuIuilsvIAuYes Gold Futures AUIUAl5Y1AUYBS Mini Gold Futures
UNECNUS WEEoe UNECNUS WEE0e
(Freaswmiay 49010 uwny/Shanan/d1o0) (Areaswmdau 2810 un/drunuy/do)
e frls AIETTULTIEU+ fls saia Avls ANESTULLEM+ fvls
future wWanruuas (mavu) VAT (um)  (mewuawne future wanuulas (fmievu) VAT (vm) (mevulawe
28,570.00 250.0 12,500 {1,049} 11,451 28,700.00 250.0 2 500 210 2,250
28,620.00 200.0 10,000 {1,048} 8,951 28,550.00 200.0 2,000 (210 1,790
28,570.00 150.0 7,500 {1,048} 5,451 28,500.00 150.0 1,500 (210 1,290
28,520.00 100.0 5,000 {1,048} 3,851 28,550.00 100.0 1,000 210 780
28,470.00 0.0 2,500 (1,045) 1,451 28,500.00 0.0 200 (210} 290
28,420.00 0.0 . {1,049) {1,049) 28,450.00 0.0 - (210} (210}
28,370.00 -50.0 (2,500) {1,048} {3,545} 28,400.00 -50.0 (500} (210 (710)
28,320.00 -100.0 (5,000) {1,048} (5,043) 28,350.00 -100.0 {1,000} (210 i1,210)
28,270.00 ~150.0 (7,500} {1,048} {8,549} 28,300.00 500 {1,500} (210 {1,710}
28,220.00 -200.0 (10,000} (1,049) (11,049} 28,250.00 -200.0 (2,000) (210} (2,210)
28,170.00 -250.0 {12,500} {1,049} {13,548} 28,200.00 -250.0 (2,500} (210 (2,710}
un: aneaudde va. leide waa fiun: aneedte va. ewde waa
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