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All Futures Long(Shorl‘] Position : Contract Avccumulated Long(Shorﬂl usunnannswe 1o1se wad
Long Short Met 2 Doys 1 Wesks 1 Months
Institution 172,138 189,340 17,202 2,502 _88,825 -461,706
Foreign 94,036 132,682 -38,645 -24,096 -38 241 -16,126 = o £
Retail 294,739 238,891 55,848 26,688 127,066 477,832 INAANA NOSS:=SSSU
SETS50 Futures Long(Short) Position : Gontract Accumulated Long(Short) ndisnsHTedWugIumUAIANU lla=NIINATA
Long Short st 2Doys 1 Wesks 1 Months 1avn:10gulndinszK: 004132
Institution 26,182 24,630 1,552 286 -108 -17,330
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SET50 Index Futures o -
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Last 1% Hist. Wolatiity 2Week Hist. “WVolatiliy
SETS50 Index 955 .35 20 57092 12 89441
Call Option

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

Premium  Chg Even Value Value Premium Price Volume Interest Volatility Deita Gearing Decay
S50M21C1050 o.vo -0.40 =1050.7 0.00 070 5.21% 0.32 179 2884 12.91 0.06 ¥9.81 |
S50M21C1025 2.50 -0.50 =1027.5 0.00 2.50 3.96% 1.87 595 3967 16.88 014 5578 0.0
S50M21C1000 570 -2.00 =10057 0.00 570 1.75% T.29 473 3377 13.36 0.32 56.28 0.0
S50M21C975 18.00 -3.00 =993 13.38 4.562 0.47% 19.71 215 3356 14.29 0.66 36.24 0.0
S50M21C950 38.80 -4.30 =988.8 38.38 0.42 0.04%5 39.29 119 2653 15.11 0584 21.50 0.0

Put Option
Pr jum Chg Break Intrinsic Time Aldl-im- Theory Volu Open Implied Delta Effective Time

Even Value Value Premium Price ™ Interest Volatility Gearing Decay
S50M21P1050 G240 210 <=087.6  61.62 0.78 -0.08% 6260 0 12 HNA DA -1.00 -16.83 0.0
S50M21P1025 41.00 240 =084  36.62 4.38 _0.44% 3916 7 116 16.01 088 -22.11 0.0
S50M21P1000  18.00 020 =982 11.62 6.38 _0.65%  19.50 137 726 1422  -0.68  -37.62 0.0
S50M21P975 520  -1.20 =069.8  0.00 5.20 -188%  7.01 323 2044 1274  -0.32 -59.89 0.0
S50M21P950 220 060 =947.8 _ 0.00 2.20 ~4.11% __ 1.59 266 3413 1738 -0.14 _ -60.08 0.0
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UNDERLYING Close  Chg %Cha  asumstous
SETSO0 388,358 -240  -D2dk
——— Ace S10k FoREn Kt (s} ——— Az TFEX Forelgn Net (s} /0000
Symbol Setle  Chg %Chg Vol o] Ol Chg
SS0KZ1 956.74 00 0O ik 154 ] A A 40000
S50Mz1 337.60 -3 -0Es 1T233 300,744 433 A f \ N / \ /\ 20000
S50NZ1 386.40 23  -02w 16 110 ] \J ! l / “ 0
S50U21 383.90 -7 -0 6757 45634 -43 -20000
550221 333,10 -6 02 4,001 13,261 ] v\\r’} V _40000
S50HZZ 330.20 -8 -02w 1,833 410 ] 60000
— 1 —
SET50 Futures Long(Sher] : &iurun a8l long(Sher) \ -80000
Long  Short Met 29 2 ddani aTD (80,000) e 100000
= Iag] - o o - o Mo o - o Mmoo
E iy 17,973 183136 17163 -Za6 5,223 a g ‘g ‘g % ‘g g ‘% E] g ‘% g E 9‘3,_
@ramnd 94036 132577 -38.541 -307  -27.708 ] O S S 5 3 3 3 Q = 5 2 2
feban 230,758 235054 55,704 1093 22477 ]
o o = o o . a4 e
NN ANLNTIUARE LA, LaLTE WAR N ANENUARE LA, LOLTE WAR
AIANISHU Spread tu duiRduan ASPS Model SET50 Ns:AUAT PER #¢)
IhriLne Spread B3eina - B5eind
$5021 S50K21 S50M21 S50N21 $50Q21 50021 (i) u.A. 62E ’U‘ﬂ. 62E w.8. 62E w.n. 62E 0.8. 62E n.e. 62E s.A. 62E
_ PER155 898 870 857 843 830 789 748
— U 29 w.8.64 U 28wA.b4 ru29 0864 u29nnéd ru30ané4 ru29nebéd PER 16 926 899 885 871 857 815 773
S PER165 955 927 912 898 883 840 797
S50M21 -1.28 0.40 PER 17 984 955 940 925 910 866 821
S50N21 -1.16 0.53 0.13 PER175 1,013 983 967 952 937 891 845
S50Q21 513 -3.62 -4.02 -4.15 PER18 1042 101 995 979 964 916 869
*SSOUfl = -5.81 T -4.13 _ -4.53 : ﬁ-4.660 -051 PER 185 1071 1,039 1,023 1,007 990 942 893
Aunasrudasaanideutomasewine 4.a. - .8, 64 widu 0.5% PER 10 1.100 1067 1,050 1,034 1017 967 918
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Futures LEUAY (2iEvu) VAT [y} (mievu)gwvs
992 60 5.0 1,000 (186) 814
991 .60 4.0 800 (186) 514
990 .60 3.0 &00 (186) 414
98960 2.0 400 (186) 214
588 60 1.0 200 (186) 14
987.60 0.0 0.0 (188) (188}
985,60 -1.0 (200} (185) (385}
985,50 2.0 (400} (188) (585}
984,60 -3.0 (600} (185) (788)
983,60 -4.0 (800} (185) (985}
982 60 5.0 {1,000} (185) (1,188}
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Single Stock Futures

Long ADVANCM21
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Future Under|ying
Seffle _ ASP Theory _ EPS GROWTH
Future . Basis . Vol Ol Ol Change leverage Up5|de PER &44F PBY 64F
Price Price 64F
ADVANCM21  174.80 0.30 174.32 B 4645 -108 12.83 26.07% 19.19 6.13 1.42%
1 @1891R9E Ua. el Nad
Historical Price AMurunlsvIANUVoY Stock Futures
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Single Stock Futures

Long BJCM21
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Future Underlying
Settle . ASP Theory ) EPS GROWTH
Future . Basis . ol Ol Ol Change leverage | Upside PER 44F PBV 64F
Price Price 64F
BJCM21 36.56 0.06 36.46 - 3143 0 9.61 8.22% 25.03 1.19 46.07%
Pr1: @1e91RSE Ua. 1eide AR
Historical Price AuorunilsvaAnuvay Stock Futures
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2 4 3 2 2 5 5 353 & & & g8 &8 35.16 04 (400) 5.55 (406)
- sy s 2 s s T 36.06 05 (500} 555 (508}
dl a o = o dl a o = o
MU AE9UAIRE LA, LOLTE WA NUN: @ANE9UARE LA, LDLTE WAS
Historical Return Technical Chart
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Tracking Performance

0.0%
Unrealized Profit on May 2021

Realized Profit on June 2021

121.1%

Research Division
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wnewg e wussRzuLm s Al duiu il aege dussraumuszaauriTsieiuti e wnh W assuniildee e
fiun: 918971350 Ua. 1aiFe N
Top 20 Most Active Volume
Seftle ] ASP Theory ]
Future . Basis . ol Ql Ol Change Lleverage Resistance  Support
Price Price

1 CHGM21 353 -0.01 3.54 16148 1082 7959 13.31 374 344
2 SIRM21 1.38 0.02 1.36 11365 98651 -6921 11.93 1.58 1.33
3 BEMM21 8.60 0.00 8.59 9883 25845 -4619 11.91 8.67 7.98
4 SUPERM21 0.98 0.02 0.96 7040 89750 -3730 6.32 0.99 0.94
5 IRPCM21 4.05 0.05 4.00 3260 1056147 -2121 11.70 4.07 3.98
6 STPM21 4.82 0.00 4.82 3004 8560 -1502 7.46 5.2 4.49
7 STPM21 4.82 0.00 4.82 3004 8560 -1502 7.46 5.2 4.49
8 TTAM21 18.11 -0.09 18.18 2907 15298 -1494 43.54 18.80 17.08
9 GUNKULM21 4.10 -0.06 4.16 2565 27062 1003 15.64 4.4 372
10 PSLM21 20.57 -0.03 20.58 2479 5493 -1457 19.36 2140 17.87
" BLANDMZ1 1.16 -0.01 117 2330 147240 2000 10.26 1.19 1.13
12 BOMSM21 22.80 0.00 2278 2132 4569 -1295 13.64 22 80 2153
13 AMATAM21X 19.85 0.25 19.58 1734 1385 -909 11.46 19.94 18.79
14 BANPUM21 16.77 -0.03 15.78 1640 9785 ATT 18.90 15.80 13.10
15 EAM21 63.00 0.00 62.94 1479 3526 58 10.63 63.57 60.25
16 BTSM21 9.80 0.00 9.79 1440 41282 -1293 9.42 9.92 9.10
aIri CKM21 20.91 0.01 20.88 1235 3010 594 9.48 21.86 18.07
18 SAMARTM21 10.00 0.00 9.99 1159 7903 -1144 11.96 10.67 9.52
19 PTGM21 19.58 0.08 19.48 1142 11386 732 6.93 19.89 19.33
20 BECM21 13.60 0.10 13.49 1141 6238 -44 18.70 14.83 11.97
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Gold Futures
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GOLD Technical: #iAin1951ANMNB4AT HU39 Take Profit MAIRINNARDLLUIFIY
U3 $1900 aundulinaaauuuwiiui $1850 atslsfinuuinldngauuaiy

FaNang ANABNANLINTUNAUNAL undelunsey Sideway M1 $1850-$1900

Gold Futures

Research Division

FUTURES Lost Chg  %Chg vl [e] 01 Chg
GFM21 27,580 7 025 - 456 7
GFQ21 27,630 035 - 340 -4
GFV21 27,740 130 0.47 - 153 34
Mini Gold Futures

Lozt Chg  %Chg vel. [s] Ol Chg

GF10M21 27,600 80
GF10Q21 27,630 60
GF10V21 27,680 70

0.29 -
0,22 -

0.25 -

4,663 -788
5,496 99
2,609 278

U181k : s1A1UAVDY Gold Futures (Night

Session) Settle ru 19a1 22.00 u. na:usuiu

nIsgovreInAUIUEovIoan 19.30-22.30 u.

AU : @eeudde va.eBe wad
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MARKET TALK

nagnsnisavnu

ASPS Gold Valuation Matrix (IHS8ry</nsogooud)

Research Division

4 aaua Dollar Index udioan >
93 94 9% 9% 97 98 99 100 101 102 103
40 1617.66 1,589.21 1560.76 1,532.31 1503.86 147541 1446.96 141852 1,390.07 1,361.62 1,333.17
43 161671 158826 1559.81 1,531.36 150291 1474.47 1,446.02 1417.57 1389.12 1,360.67 12332.22
T 46 161576 1587.31 1,558.86 1,530.42 1501.97 1473.52 144507 1,416.62 1,388.17 1,359.72 1,331.28
& 49 161482 158637 1,557.92 152947 1501.02 147257 144412 141567 1,2387.23 1,358.78 1,330.33
3 52 161387 158542 155697 152852 1,500.07 147162 144318 141473 138628 1357.83 1,329.38
2 55 161292 1,584.47| 1556.02 1,527.57 1499.13 1,470.68| 144223 1,413.78 138533 1,356.88 1,328.43
§ 58 1611.97 1,583.53| 1555.08 1,526.63 1,498.18 1,469.73| 1441.28 1412.83 1,384.38 1,355.94 1,327.49
§> 61 1,611.03 158258| 1,554.13 152568 1,497.23 1468.78| 1,440.33 141189 1,383.44 1,354.99 1,326.54
64 161008 1,581.63| 1,553.18 1,524.73 1,496.28 1,467.84| 1,439.39 1410.94 138249 1,354.04 1,32559
67 1,609.13 1580.68 1,552.24 1523.79 149534 1466.89 143844 1409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1579.74 1,551.29 1522.84 1,494.39 146594 1,437.49 1409.04 1,380.60 1,352.15 1,323.70
73 1,607.24 157879 1550.34 1,521.89 1,493.44 1464.99 143655 1,408.10 1,379.65 1,351.20 1,322.75
nasidavsaAnavAkiduuin Spread S:h91 GFM21 - GFV21
~ FX (uaw/ USD) ‘ H
[
g 30.50 30.75 31.00 31.25 31.50 )
5 1,760 25,516 25,725 25,934 26,143 26,352 |
9) 1,790 25,951 26,163 26,376 26,589 26,801 i
D
— 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 i
=
8 1,910 27,690 27,917 28,144 28,371 28,598 Il
2 1,940 28,125 28,356 28,586 28,817 29,047
8 1,970 28,560 28,794 29,028 29,262 29,497
2,000 28,995 29,233 29,470 29,708 29,946 -
n: @ne9NU3SY Ua. Lelde nag r1: @aneNaNUAeE A, Leld AR
ArudruninlsvaAnuvey Gold Futures AudruninlsvIANuUVey Mini Gold Futures
UNMEDMILES SEREE) UNECNLS 1EE0e
[Fresawdou 490,10 vn/dnurun/dw) (Fesswmden ?8.10 un/aharu1/aw)
e lm Avls ANETTULIIEY+ fvls Fwde fvls ATETIULLEU+ frls
future wldnuudas (=iEviu) VAT (1w} (wiEvuawE future wisuuilas (aimvu) VAT (v} (mievuldgng
27 830.00 250.0 12,500 {1,048) 11,451 27,850.00 250.0 2,500 (210} 2,250
27, 780.00 200.0 10,000 {1,045) 8,951 27 800.00 200.0 2,000 (210} 1,750
27 730.00 150.0 7,500 {1,048) 5,451 27, 750.00 150.0 1,500 (210) 1,250
27,680.00 100.0 5,000 {1,045) 3,951 27, 700.00 100.0 1,000 (210} 790
27 630.00 50.0 2,500 {1,048) 1,451 27 650.00 50.0 500 (210) 250
27,580.00 0.0 - {1,045 (1,045) 27,600.00 0.0 - (210} (210}
27,530.00 -50.0 (2,500} (1,049) (3,549) 27,550.00 -50.0 (500} (210} (710}
27 480.00 -100.0 (5,000} {1,045) (6,045) 27 500.00 -100.0 (1,000} (210) (1,210}
27 ,430.00 -150.0 (7,500} (1,049) (B,549) 27,450.00 -150.0 (1,500} (210} (1,710}
27,380.00 -200.0 (10,000} {1,045) (11,0459) 27, 400.00 -200.0 (2,000} (210} (2,210}
27,330.00 -250.0 (12,500} (1,049) (13,549) 27 ,350.00 -250.0 (2,500} (210} (2,710}
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