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All Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 177432 220409 22977 89,472 98702 162184
Foreign 114,391 124 611 10,220 25781 9622 2611
Retail 328731 275534 53,197 115,253 108324 159,573

SETS0 Futures Long(Shor) Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 23575 51489 7014 5141 3204 525
Foreign 86,509 78139 8370 5700 19247 79207
Retail 110,563 111,015 -458 -55 -15,953 -8, 732

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

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 123 467 159130 _35,663 91429 93940 172322
Foreign 19,740 35,263 15,523 33500 -30769 -110,893
Retail 184,992 133,806 1,186 124929 124709 283,315

Metal Futures Long(Short) Position : Contfract

Accumulated Long[Shorf]

leng Sheort Met 2Days 1 Wesks 1 Months
Institution 1971 4324 2353 666 502 2799
Foreign 7671 10,627 2,956 247 979 19,058
Retail 13,102 7,793 5,309 419 -387 -21,857

Call Optien Long(Short) Pesition : Controct

Accumulated Long(Short)

Long Short Met 2Days 1 Wesks 1 Months
Institution 169 ] 80 225 21 421
Foreign 274 205 69 131 1,103 3,068
Retail 3,087 3,236 -14% -350 -1,154 -3,489

Put Option long(Shert) Position : Confract

Accumulated Long(Shert)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 267 121 145 215 -85 -1,420
Foreign 192 KT h -179 -7 404 4739
Retail 4323 4290 33’ 428 -39 3339
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SET50 Overview
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SET50 Index Futures
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Last 1Y Hist. Volatlity 2Week Hist. Volatiity
SET50 Index  991.33 19.03868 11.74849
Call Option

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

Premium  Chg Even Value Value Premium Price Volu Interest Volatility Delta Gearing Decay
S50U21C1050 090 -0.40 =10509 0.00 0.90 6.01% 0.34 426 4738 15.27 0.06 63.33 01
S50U21C1025  1.90 -1.30 =1026.9 0.00 1.90 3.59% 1.93 748 5229 12.35 012 63.97 0.0
S50U21C1000 .90 -3.30 =1006.9 0.00 6.90 1.57% 7.39 949 3883 12.40 0.36 52.32 0.0
S50U21C975 2030 -590 =9953 1633 3.97 0.40% 1977 343 3636 13.01 0.68 33.08 0.0

§50U21C950 3910 -7.90 =9891 4133  #NMANA  -022% 3925 104 3556 17.14 0.83 21.08 0.0

Put Option
. Break Intrinsic  Time  Allin- Theory Open  Implied Effective Time
Premium Cho  "ren  vale  value Premium Price U™ Interest volatlity o' Gearing Decay
S50U21P1050 6220 790 <=937.8 58.67 353 -036% 6274 B 40 ENAMNA 100 -1688 00
S50U21P1025  40.00 7.80 <985 3367 £33  -064% 3933 80 323 1260 086 2186 00
S50U21P1000 19.80 460 <9802 867 1113 -112% 1980 564 1334 1284 063 3175 0.0
S50U21P975 810 230 <8560  0.00 840 -246% 748 1003 3140 1392 033 3974 00
S50U21P950 320 080 <8458  0.00 320  -449% 167 1274 5092 1616 -015 4441 00
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UNDERLYING Close  Cha %Cha asunisboune
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Symbol Setle  Chg %Cha Vel ol Ol Chg A 100000
SE0GE1 356,69 0o 00 28 &9 0 - \/\ /’”" 80000
S50UZ1 586.90 -85 -0.94 200765 32EANE -43 (10,000) - 60000
SE0YET 385.50 R 45 121 0 20.000) - /\\\ / \ - Y/ 40000
= -0 9= 20000
S50Z21 384.70 g4 0.3 3047 Bl412 0 #0.000) A{ \ N m !\ /4 \ N\-/\{ 2
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IhHLne Spread B3eina - B3eina
SN2 S50021 S50021 S50V21 S50K2] SS02] (Im) U.A. 62E ’U‘ﬂ. 62E w8, 62E w.A. 62E D 62E ne. 62E s.A. 62E
PER155 898 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773

u29nAa64 udanéd u29nebd u28anéd 29 webdou29sn64

S50N21

g 423 PER165 955 927 912 898 883 840 797
S500U21 474 051 PER 17 984 955 940 925 910 866 821
S50\21 -5.58 -1.35 -0.84 PER175 1,013 983 967 952 937 891 845
S50X21 6.71 241 -1.97 -1.13 PER 18 1,042 1,01 995 979 964 916 869
SSozzl 631 208 157 073 040 PER185 1071 1039 1023 1007 990 942 893
sgundigudanaanidoulingssning a.a. - 5.0 64wy 0.5% PER 19 1100 1067 1050 1034 1017 967 918

n: aeadde va. loide waa flan: aneedse va. w8 was

A ASIAPLUS J

Securities



DERIVATIVES TALK

Ld

nagnsnNiIsavnuUaywus

BY RESEARCH DIVISION

Single Stock Futures

Long CPFU21
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Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 64F PBV &4F
Price HAF
CPFU21 2652 0.02 237 25196 -122 861 16.98% 1293 0.99 -34 98%
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Short BCHU21

anflsazsungeaaluualunn 3064 uazasvamilull 2565 nguge
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Future Underlying
Seitle _ _ EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 64F PBV &4F
Price b4F
BCHU21 21.84 0.04 212 4788 -107 17.38 14.36% 23.57 5.71 87.60%
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Tracking Performance

0.0%
Unrealized Profit on Sep 2021

Realized Profit on Sep 2021 | 0.0%

0% 50% 100% 150% 200% 250% 300% 350% 400% 450%
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Top 20 Most Active Volume

Future Selﬂe Basis Vol Ql Ol Change leverage Resistance  Support
Price
1 TRUEUZ1 3.50 0.00 27052 17003 15912 91 3.52 322
2 GUNKULUZ1 4.75 0.03 16673 114887 -13451 17.74 4.81 464
3 TPIPLUZ1 1.82 0.01 5163 29938 5073 11.91 1.86 1.77
4 SIRIUZ1 124 0.00 4792 111280 -313 10.88 124 1.14
5 SUPERUZ1 1.01 0.00 351 73820 -240 6.64 1.04 0.98
6 THCOMU21 12.18 0.18 3204 5657 959 9.02 12.60 10.59
7 BEMUZ1 8.48 -0.02 2609 14959 -591 1M.77 8.94 8.33
8 BEAUTYU21 1.56 0.01 2014 44549 1007 510 1.60 1.49
9 ORIUZ1 9.89 -0.01 2009 9662 -1008 9.65 10.38 9.35
10 IRPCU21 3.90 0.02 1638 40351 -1578 11.35 4.05 3.86
" PSLUZ1 21.00 0.00 1355 8228 853 19.74 23.38 21.00
12 TTAU21 15.11 0.01 1016 11133 -206 36.12 16.17 14.91
13 SGPU21 1212 0.18 1015 3441 -1015 11.56 12.20 11.40
14 BCPGU21X 14.00 0.00 1013 6613 -503 5.94 14.31 13.86
15 SPRCU21 8.90 0.00 1000 3631 -1000 710 9.12 8.38
16 STAUZ1 3814 0.39 912 8641 -897 7.88 38.57 3712
7 ADVANCUZ1 197.50 0.00 887 3075 -274 14.562 198.00 184.79
18 PTGUZ21 17.50 0.20 885 6115 -754 6.15 1917 17.36
19 INTUCHUZ1 89.20 -0.05 863 1442 -355 19.57 91.34 78.57
20 CBGUZ21 128.00 0.00 825 6603 -409 8.93 13515 128.00
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Gold Futures

FIAPAANDIANANTTIOAU FATLTY 29 Wy viqa 1,800 Wisegy Unagi
1,794 wisggyd LINAAUINNNITUTUTUVRIBRIINanaUWNUITUEURTanST uay
nsudaAvesdIduaaaans iyl Dollar Index vduTu 0.34% Uail 92.525
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90 lagduavitl AsiesRamunsUszgusuIAsnaglsy (890) sunadeya
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NAYNSNITAINY

1 MBIF GFV21 oAy anas 150 Um Uadi 27,990 U (1,802 WEY) g9
nisAmesAmaIn spot angaiiadeulmiuiina 1,797-1,798 wiksg An
s GFV21 Fuflweglunseu 27,750-28,050 v wsienduneaansudedn
nadusiosIAmesr uisedillenaduniu wagtilesonanisUsyyudds de
Wedspsuuzihlvdnamu  Trading GFV21 UShiad 1,790-1,820 13eisy
WIBUN 27,810-28,270 UY1 WAIASIATUSUAIHILAZNTBUANN kuztbisaLln
Long wagdmuaga Cut Loss 1§ 100 vmanmu PJesiumnuides mnsm
ynesfiadeulmAnana

wala Gold Spot

Downtrend Channel
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b-1600
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2021

XAU Curncy (Gold Spot  $/0z) Gold Kid XAU  Daily 15MAY2020-085EP2021 CopyrightZ 2021 Bloomberg Finance LP.
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Gold Futures
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GOLD Technical
TIAN1951ANBIA AAKLIATUUTIIN $1840 Wiouwaiguwawe1Ingn EMA 200
Tu Ugusangdnadiu pmnazindsiididnseunsiadeulnin $1760-51805

ASPS Gold Valuation Matrix (W3gsy1 / Neeaaud)

aaual Dollar Index udiom >

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 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)

fn: @eNUITY Ua. LoLTe W

nsudassiamasan liiduum Spread 52%#319 GFQ21 - GFZ21

FEX (un/ USD)

32.00 32.25 32.50 32.75 33.00
1,700 25,858 26,060 26,262 26,464 26,666
1,730 26,314 26,520 26,725 26,931 27,137
1,760 26,771 26,980 27,189 27,398 27,607
1,790 27,227 27,440 27,652 27,865 28,078
1,820 27,683 27,899 28,116 28,332 28,548
1,850 28,139 28,359 28,579 28,799 29,019 I
1,880 28,596 28,819 29,043 29,266 29,489
1,910 29,052 29,279 29,506 29,733 29,960
1,940 29,508 29,739 29,969 30,200 30,431

GOLD Londin AM ( USD/Ounce )

i ane9udde va. 1ol waa flan: aneedse va. e waa
AuIuilsv1AUYaYe Gold Futures AUIUAL5YIAUYY Mini Gold Futures
UNEONUS WEE0e UNEONUS WEE0E
(Fresswlou 490.10 un/dhane/do) (Fresswlau #8.10 uwny/drunuy/do)
eia fls AIETTULTLHU+ fls Feia Avls AIESTULLEU+ fls
future wiruulas (e} VAT (umm)  (mewvu)gwve future wiruulas (fiavu) VAT (um)  (mievu)gwve
28,240.00 250.0 12,500 (1,049} 11,451 28,150.00 250.0 2,500 (210) 2,280
28,190.00 200.0 10,000 (1,045) 8,951 28,140.00 200.0 2,000 (210} 1,790
28,140.00 150.0 7,500 (1,048} 5,451 28,090.00 150.0 1,500 (2109 1,280
28,090.00 100.0 5,000 (1,048) 3,951 28,040.00 100.0 1,000 [210) 750
28,040.00 50.0 2,500 (1,049} 1,451 27 580.00 50.0 500 (2109 230
27,990.00 0.0 _ {1,045) {1,049) 27,940.00 0.0 - [210) [210)
27,540.00 -30.0 (2,500) (1,045) (3,549) 27,890.00 -50.0 (500} (210} (710}
27 890.00 -100.0 (5,000 (1,049} (5,048} 27 840.00 -100.0 {1,000 (2109 i1,210)
27 B40.00 -150.0 (7,500) (1,048) (8,548) 27 790.00 -150.0 (1,500) (210) 1,710
27,790.00 -200.0 {10,000) (1,049} (11,049) 27 740.00 -200.0 (2,000) (2109 (2,210
27,740.00 -250.0 {12,500) (1,049} {13,549) 27 690.00 -250.0 (2,500) (210 (2,710
n: aneadde va. lowde waa flun: aneedte va. ude was
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Securities



