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

Long Short et 2Days 1 Weeks 1 Monihs
Institution 171,938 193,450 -21,512 -55,831  -18440 -403,734
Foreign 117,489 115,925 1,564 102,625 140252 16,618
Retail 292,503 272,555 19,048 36794 -121812 387,116
SETS0 Futures Long[Shorf] Paosition : Contract Accumulated Long[Shorf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Intitution 35,172 37 511 1339 1373 1723 5,047
Foreign 72,118 76,914 4796 11332 9753 4,602
Retail 104,820 98 685 6,135 9958 11476 445

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

Long Short Met 2Days 1 Wesks 1 Months
Institution 130,301 150,821 -20,520 -85 110 -41 888 423125
Foreign 31,402 26,649 4,733 87,164 155609 41 468
Retail 163,391 147 524 15,767 -21,054 -113,723 381,657
Metal Futures Long(Short) Position : Contract Accumulated Long[Short]
Llong Short Mt 2 Days 1 Wasks 1 Months
Institution 3,721 3,856 -135 238 -738 1,480
Foreign 13,723 12,025 1,698 4223 5534  -33553
Retail 14,224 15787 1563 4461 6272 32073
Call Optien Leng(Shod) Pesition : Contract Accumulated Long(Short)
Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 161 306 -355 -428 574 -484
Foreign 160 14 146 142 181 169
Retail 1,913 1,664 249 286 493 460
Put Option Long(Short) Position : Contract Accumulated Long(Shert)
Long Short et Z2Days 1 Waesks 1 Months
Institution 218 232 -14 274 338 =221
Foreign 1 236 -235 -204 -144 -169
Retail 2,213 1,963 250 -39 =117 420
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SET50 Overview
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Last 1¥T Hist. Volatiity 2Week Hist. Volatility
SETS50 Index  959.00 20.40893 8.962908

Call Option

Premium Chg

Break Intrinsic Time All-in-  Theory Vahime Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M21C1025  0.10 0.00 =10251 0.00 0.10 6.89% 0.00 10 4461 2235 0.01 10277 01
S50M21C1000 (.20 -0.20 =1000.2 0.00 0.20 4.30% 0.01 236 3623 16.67 0.03 12417 0.0
S50M21C975  2.00 -0.80 =977 0.00 2.00 1.88% 0.86 1065 3897 15.52 0.21 99.06 0.0
$50M21C950 1320 -1.80 =963.2 9.00 420 0.44%  10.88 158 2801 14.97 071 51.64 0.0

$50M21C925 3380 -260 =958.8 3400 #NAMA -0.02% 3361 35 1201 19.24 093 26.40 0.0

Put Option

Break Intrinsic Time Alliin-  Theory Volume Open Implied Delt Effective Time

Premium Chg

Even Value Value Premium Price Interest  Volatility Gearing Decay
S$50M21P1025 £5.80 1.80 =9592 66.00 #MNANA  002% B6.42 1 141 #MNIANA - -1.00 1558 0.0
S50M21P1000 4150 110 =89585  41.00 0.50 -0.05%  41.43 29 732 2276 -092  -2215 0.0
$50M21P975 1850 1.20 =9565 16.00 250 -0.26% 17.29 337 2129 158.71 -0.79  -41.66 0.0
$50M21P950  4.50 -0.40 =9455 0.00 450 -141% 231 591 3710 1713 -0.33 -69.39 0.0
S50M21P925  1.00 -0.30 =024 0.00 1.00 -3.66%  0.03 190 4059 20.91 -0.08 -77.65 0.0
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UNDERLYING Close  Chg %Chg __asumsBoune

SETS0 959.00  -2.99 -0.31%  Z3E oo S —— PR - 100000
Symbol Sefle  Cha %Chg  Vol. Ol Ol Chg i _;M 80000
SEOK21 956.74 00 00 17 154 0

; o A\ A\ 60000
SE0MZ1 953.40 23 02 MBI ZTTEOS 43 (10,000} e A ” / \_\ /\\
SE0MZ1 957.50 -2E -0 260 177 i (20,000) — i A A J s 40000
55021 554.90 -7 -0Z¥ 58330 81099 -43 Y \ WA ,/V\N W\] f 20000
(30.000) - J
550221 953.70 N I 5513 17874 0 (WA ” 0
(40.000) — .
S50Hzz2 951.00 -21 -0.2m 2,034 5.524 0 u \w/"\-\ -20000
— (50.000) ----- oo -40000
SETS0 Futures Long(Shor) : &rundn a&al Long(Short) |
Long Short Met 23u 2 dlani aToD (60.000) T T T T T T T T T -60000
i 171559 132682  -21103 -1373 1131 @ o 2 2 0% %o o§oLoqogoTov
s £ £ 5 3 3 2 32 ¢ 2 & 5 2 %
G 17323 TSE7S 1654 1332 -10.097 R - A S R A &
Swdan 288,377 268325 13443 -9,954 8,906 0
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Ik Spread BSelna - Bseina
550121 55021 S50M21 S50N2] $50Q21 S50U21 (ir) u.A. 62E 'Lm. 62E w.e. 62E wh. 62E J&. 62E ne. 62E sA. 62E
29 10064 (U 28 WA64 (U 290864 u29nAbs ru30ansd 29 noéd PER155 59 810 Bor bas 520 e rae
e Lopsolm WAl 7beol M /nAol MVAAM NG PER16 926 899 885 871 857 815 773
S50K2L 168 PER165 955 927 912 898 883 840 797
S50M21 128 0.40 PER17 984 955 940 925 910 866 821
S50N21  -116 053 013 PER175 1013 983 967 952 937 891 845
S50Q21 513 -362 -4.02 415 PER18 1042 1,011 995 979 964 916 869

S50U21 -5.81 -4.13 -4.53 -4.66 -0.51

PER 185 1,071 1,039 1,023 1,007 990 942 893
*auufgudaneanioulonessne f.0. - .0, 64 whdy 0.5%

PER 19 1,100 1,067 1,050 1,034 1,017 967 918
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Single Stock Futures
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Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future . Basis . Vol Ol Ol Change Lleverage | Upside PER 64F PBY 64F
Price Price 64F
OSPM21 36.70 -0.30 36.96 106 2043 -103 7.98 2.70% 29.28 5.67 8.33%
lan: aneaudde Ua. 1ide wia
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Long CPFM21
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Future Underlying
Setile . ASP Thec-ry . EPS GROWTH
Future ) Basis ) ol @] Ol Change Lleverage | Upside PER 64F PBV 64F
Price Price 64F
CPFM21 27.24 024 26.97 2159 18390 -1558 877 55.56% 8.69 0497 -1.44%
i ane9udde va. 1ol waa
Historical Price Technical Chart
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Tracking Performance

0.0%
Unrealized Profit on May 2021

Realized Profit on June 2021 _ 66.1%

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

s neA AL A Sa i Sudun frufueanEssigs ussestimaraauei il i sl asn sl
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Top 20 Most Active Volume

Seitle . ASP Theory )
Future . Basis . Vol Ql Ol Change leverage Resistance  Support
Price Price
1 BLANDM21 1.12 0.00 1.12 64727 131664 -64646 9.82 1.15 11
2 IRPCM21 390 0.02 388 15491 49687 -15383 11.35 4.05 388
3 SIRM21 1.36 0.01 1.35 8077 83462 65241 11.84 137 1.26
4 LPNI21 5.40 0.10 529 8012 9847 6 7.75 587 5.39
5 TRUBM21 3.30 0.00 3.30 5969 20197 5784 8.68 3.37 3.23
6 SUPERMZ1 0.97 0.02 0.95 3006 80752 -3005 6.25 0.99 0.93
T PRMM21 7.31 0.06 T.24 3002 17371 -1502 477 745 72
g TTAMZ1 15.95 0.15 16.78 2449 6582 -2311 37.60 17.52 15.80
9 CPR421 2724 024 26.97 2159 18330 -1558 877 27.35 27.04
10 ICHM21 13.15 -0.05 13.18 2063 5412 -1051 6.08 13.20 12.47
" GUNKULM21 488 -0.04 49 17 4821 -630 18.50 4.9 4.02
12 JASM21 2.93 -0.01 2.94 1541 6340 -1504 6.45 2.97 260
13 VGM21 6.29 0.04 6.24 1521 12667 -1510 4.98 6.38 6.08
14 RSM21 25.20 0.20 24.97 1324 39900 -1015 9.40 2556 24.48
15 BCHM21 21.22 -0.28 21.48 1076 1806 -1019 17.15 2140 20.40
16 BANPUM21 15.50 0.00 15.48 1051 6797 -494 18.54 16.77 14.36
17 BEAUTYMZ1 1.73 0.02 1.7 1037 16142 -20 5.63 1.78 1.67
18 WHAM21 337 0.01 3.36 47 16608 6592 8.04 346 3.26
19 BEMMZ1 8.60 0.10 8.49 518 9541 -603 1177 6.98 6.34
20 BAM21 9.60 -0.10 969 504 523 -502 12.76 10.53 843
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Gold Futures
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s1Aas GFM21 wdlofu it 50 um Unegil 26,900 vim (e 1,777
WBEE) HINIITIAMEIFIAEN spot éwqmﬁmﬁauim 1,778-1,779 wisegy®
AASIAN GFM21 Yudl aaglunsau 26,800-27,100 U /gideasuuziiliin
amuilaniuy Long GFM21 fuvulade 26,800 uw fifils 100 vin feanug
Liseld nedlidwidils 1,810 wisugy (27,400 UIW) waeimiuagn Stop Profit
isamu iledeloniavianu mnsasamesdiadeulminainaely

wAla Gold Spot

Downtrend Channel

P-2000

Gold Futures

N\

FUTURES logt Chg  3Chg VoL O OiChg
GFM21L 26,900 40 0.3 17 07 4
GFQ21 26,59 9 0.3 ¥ 449
GFV21 2,m 30 0 3 A7
Mini Gold Futres

Lost Chg  3Chg Vo O OiChg
GF10M21 26,92 40 033 105 3,167 -144
GF10Q21 26,950 <00 037 2,194 6,037 369
GF10V21 26,9%0 0 0.3 642 3618 119

Mg : 51A1UAYBS Gold Futures

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

u. wazUsunanisteviainauluy

4991381 19.30-22.30 U.

Oct Nov Feb Mar Apr

2021
Copyrighte 2021 Bloomberg Finance L.P.

Jun u Aug sep may Jun u

XAU Curncy (Geld Spot  $/02) Gold Kid XAU Daily 15MAY2020-24JUN2021
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GOLD Technical

AAVN951AMBIAT USUgIUsie Unaauuasuil $1805 awn agnslsinuiEaiiy
L393UMlANey anuwIsuuin $1765 wnBuey filenialiin Technical
Rebound Usziliunsaunisiadeulmilinn $1765-$1805

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 GFM21 - GFV21

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 An: @e9Uivy va. ol waa

=)

AUINN15U1AUYBe Gold Futures AUIUN1L5YIANUYY Mini Gold Futures
dnacnushzzes Unacnus asos
(Fnasswidan 49010 un/dhunun/do) (Finssswidou 9810 vin/Sunen/d10)

Tl Avls AnssTuleus vls Failm Avls  AlETTMLlEu+ FAvls
future  uldsuwilas fnenu) VAT (i) (snenujgni future  wlfnuulas (ievu) VAT (uan)  (mienu)gwi
27,150.00 250.0 12,500 (1,045} 11,451 27,170.00 250.0 2 500 (210) 2,290
27,100.00 200.0 10,000 (1,049} 8,951 27,120.00 200.0 2,000 (210} 1,780
27,050.00 150.0 7,500 (1,049} 6,451 27.070.00 150.0 1,500 (210} 1,280
27,000.00 100.0 5,000 (1,049) 3,951 27,020.00 100.0 1,000 (210) 780
26,5950.00 50.0 2,500 (1,049} 1,451 25 570.00 0.0 500 (210} 250
26,900.00 0.0 - {1,048) (1,049} 26,920.00 0.0 - (210) {210)
26,850.00 -50.0 (2,500} (1,045} (3,549) 25 870.00 -50.0 (500} (210} (710}
28,800.00 ~100.0 {5,000} {1,049) {5,049) 26,820.00 -100.0 {1,000 (210 {1,210
26,750.00 -150.0 (7,500) (1,048) (B,549) 26,770.00 -150.0 (1,500) (210) {1,710}
26,700.00 -200.0 (10,000} (1,049) (11,043} 26,720.00 -200.0 (2,000} (210} (2,210)
26,650.00 -250.0 {12,500} {1,043} (13,543) 26,670.00 -250.0 (2,500} (210) (2,710}

un: aneaide va. gy waa fian: aneanAte va. il waa
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Securities



