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

Long Short et 2Days 1 Weeks 1 Monihs
Institution 103,839 137,124 -33,285 -71,831 48873 27751
Foreign 93,466 97,411 3,945 13010 9087  -8384
Retail 22455 187328 37,230 84841 40586 285885
SETS0 Futures Long[Shorf] Paosition : Contract Accumulated Long[Shorf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Intitution 21,687 26,606 5,009 74 5411 3,735
Foreign 55,007 55,355 348 2248 4195 -28659
Retail 77,829 72,472 5,357 2174 1216 24924

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

Long Short Met 2Days 1 Wesks 1 Months
Institution 71,504 103,412 -31,508 -75,423 51844 -324 335
Foreign 18,839 27,790 -8,5951 -12,888 -24 34,789
Retail 122,810 81,951 40,859 89,321 51668 289,547
Metal Futures Long(Short) Position : Contract Accumulated Long[Short]
Llong Short Mt 2 Days 1 Wasks 1 Months
Institution 7251 3,008 4242 2424 2,356 3,378
Foreign 18,336 12,978 5,358 1,875 4569 21,063
Retail 16,577 26,177 -9,600 4299 5965 17,685
Call Optien Leng(Shod) Pesition : Contract Accumulated Long(Short)
Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 134 145 =11 -115 =21 -1,212
Foreign 1 219 218 242 181 71
Retail 2,895 2,666 229 357 202 1,258
Put Option Long(Short) Position : Contract Accumulated Long(Shert)
Long Short et Z2Days 1 Waesks 1 Months
Institution 24 158 -114 S0 3 455
Foreign 220 2 218 506 407 39
Retail 2,013 2117 ~104’ -55 -506 -820
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SET50 Index Futures
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Last 1%r Hist. Volatiity 2Week Hist. Velatility
SETS50 Index  957.36 20.32464 7.614758
Call Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium Chg " oh  vawe  Vawe Premum Price "°U™® interest Volatiity _C'® Gearing Decay
S50U21C1050 220 020 =10522 0.00 2.20 9.91% 255 709 1384 13.20 0.07  31.83 0.1
S50U21C1025  3.90 010 =1028.9 0.00 3.90 7.47% 514 548 1512 12.80 013 3215 0.1
S50U21C1000  7.00 020 =1007  0.00 7.00 519% 964 402 1669 12.19 022 30.00 0.1
S50U21C975 1350 090 =9835  0.00 13.50 3250 1682 353 1673 12.45 036  25.80 0.0
S50U21C850 2470 230 =9747  T7.36 17.34  1.81% 2735 199 1009 1252 053  20.45 0.0
Put Option
. Break Intrinsic Time All-in- Theory Open Implied Effective Time
Premium Chg "o h  valwe  Valwe Premum Price "°U™® interest Volatiity _C'® Gearing Decay
S50U21P1050 9710 -3.60 =952.9 092.64 4.46 -0.47% 101.00 0 30 1013 -0.96  -10.42 0.0
S50U21P1025 7670 -3.10 =943.3 67.64 9.06 -0.95%  78.61 1 150 1244  -0.87 -11.67 0.0
S50U21P1000 5500 -500 =945  42.64 1236 -1.29% 5812 15 202 1277 076 1374 0.0
S50U21P975 3680 -370 =938.2 17.64 1916 -2.00% 4032 59 359 1205  -0.64 -17.01 0.0
S50U21P950 2310 -2.90 =926.9  0.00 2310  -2.18% 2587 290 1183 12,67 -0.47  -1947F 0.0
n: it va. oide waa
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lumsansnu wag SET50 Futures
UMNDERLYING Close  Chg %Cha  asUnmistoue
SETS0 957,36 364 038 WTEl - _ - _
:I}:)a ----- __5_=3°-?‘--mg-| \Ae'.-_'ﬂ__" A TFEX Forsign Nes (s 100000
Symbol Setle  Chg %Chg Vol QI Ol Chg A A 80000
SEOKZ1 956,74 00 oo 17 154 o \,\ /\ / \
SE0M21 555,21 00 00 43671 51204 453 (10.000) ——— wf‘f\ \V/\ﬂ 60000
SEONZ1 956,00 40  Ddw 114 441 o (20000 & A \IhU / l N \/\m 40000
. - 20000
550U 95110 36 04w WIEEE 35T 43 0000, NV \_ l J
550221 943,90 37 0dm 0,663 31244 o ‘IR 0
SE0HZZ 446,50 33 03M Z 416 B.206 0 Hoser — \ -20000
— - i {50,000) - v,//"'\-\ 40000
SET50 Futures Lona(Shert) : &iunan a8l Leng(Shert) _— \"\\_
Long Short Net 25u 2 Hlani QTD (80.000) o & o o e e o & & o s aa -60000
L] f= ] [ =] [ =] L =] L] L] L] [ =] [ =] [ =] f=] L]
atiu 03,661 136821 -33,180 74 5516 0 £ £ £ £ £ £ £ £ £ £ £ £ ¢
dami 93245 97190 -3.345 -2248  -16,252 ] & & & & 2 2 & & & & 2 & 4
suEan 213,650 182545 37105 2174 21,765 u]
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AnNTsal Spread e uliauain ASPS Model SET50 fiszfiuAn PER 6inge)

IhHLne Spread B3eina - B3eina

S50N21 $50Q21 S50021 S50V21 S50X21 S50221 (irin) U.A. 62E O.n. 62E w.e. 62E wa. 62E D& 62E ne. 62E sA. 62E

U nabh U0 ansl U nasd ruBansd 2 wash 9 5akd PER155 B89 6870 857 843 830 769 748
SEON2L PER 16 926 899 885 871 857 815 773
S50021 423 PER165 955 927 912 898 883 840 797
$50U21 474 051 PER 17 984 955 940 925 910 866 821
S50\21 -5.58 -1.35 084 PER175 1013 983 967 952 937 891 845
S50%21 -6.71 247 -197 113 PER 18 1,042 1,011 995 979 964 916 869
$50221 -6.31 -2.08 157 073 040 PER185 1,071 1,039 1,023 1,007 990 942 893
unAgudanaanideulangsenng a.e. - 5.0, 64 WAy 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 Ql Ol Change Lleverage | Upside PER 64F PBY 64F
Price Price o4F
ADVANCUZ1  172.29 0.21 172.28 323 6519 6 12.68 27.54% 18.97 6.06 1.42%
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Short BTSU21
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nilsluundeUselovd

Amnawmaila vganseu Sideway USLIAMEU EMA 200 Fu wieuiiauviadigu
Bearish Breakout Us¥11 s1andenmeusugulaediimungnisiinlseguinm

LnFudl 9.30 U
NaYNSNITAIMLU

wugifie Short BTSU21 vu 9.22 um Yaqdumls 5.44% winiils 8.90 v

kg Cut loss 0.10 UMINNYU

Future Underlying
Seffle . ASP Theory ] EPS GROWTH
Future . Basis . Vol @] Ol Change leverage | Upside PER 64F PBY 64F
Price Price 64F
BTSU21 919 -0.16 934 15 20058 -15 8.99 29 1% 4508 1.74 -40.38%
i aneaudde va. 1ol wda
Historical Price Technical Chart
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Tracking Performance

0.0%
Unrealized Profit on May 2021

Realized Profit on June 2021 - 49.1%

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

Seitle . ASP Theory )
Future . Basis . Vol Ql Ol Change leverage Resistance  Support
Price Price
1 GUNKULU21 4.90 -0.04 4.93 39565 128118 5822 18.57 5.29 445
2 BANPUU21 13.00 -0.30 13.28 20796 19097 8821 15.91 15.18 12.80
3 SIRIU21 1.35 0.02 1.33 11373 248018 11099 11.67 1.38 131
4 IRPCUZ21 392 0.00 392 8697 72814 2579 11.46 3.99 3.78
5 CHGU21 4.06 -0.04 4.09 6384 36700 -440 15.41 4.08 3.63
6 BECUZ21 13.90 0.10 13.78 5641 13416 -3555 19.11 14.28 13.63
T TUU21 19.71 -0.19 19.87 3932 13590 -2287 10.91 19.86 18.64
g PTTUZ21 39.62 0.62 38.95 3838 6502 3827 11.40 40.75 39.42
9 JASU21 293 0.03 2.90 3380 44229 3337 6.36 2.99 262
10 KBANKUZ1 121.82 -0.18 121.84 J246 9943 1662 9.50 123.21 116.55
" ITDU21 253 0.03 2.50 2843 22531 1533 16.45 267 233
12 SUPERU21 0.95 0.02 0.93 2374 175368 2374 6.12 0.98 0.93
13 KTBU21 10.87 017 10.69 2078 17206 1627 173 11.05 10.63
14 TRUEUZ21 323 0.05 318 2074 22049 2007 8.37 327 313
15 GPSCU21 75.33 -017 75.40 1340 3395 -339 8.60 77058 74.52
16 CKPU21 5.65 0.05 5.59 1101 6455 27 5.89 573 548
17 BAUZ1 11.10 -0.10 11.19 1080 2733 -1001 14.74 11.30 9.37
18 ARVU21 2.95 0.01 1073 14536 33 8.60 N 2.88
19 WHAUZ1 326 0.04 Jaz2 1043 31058 -999 7.70 33 3.20
20 TPIPLU21 1.81 0.02 1.79 1033 29806 1032 11.78 19 1.73
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Gold Futures

IIANBIAAAINANITTIEAU UTULUTU 6.8 wiTeey Unegi 1,776.6 vesy™
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= IS 1

NUUDNAANEATUAORTINITINNUVOIENST  99giinanonsinaeulmives
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AmesA GFQ21 ilefu Usuanas 10 yw Unegd 27,010 um (Mide 1,770
WBEE) HINIITIAMEIFIAEN spot éwqmﬁmﬁauim 1,775-1,776 13egy”
AATIAN GFO21 Tuill aaglunsau 26,900-27,200 UM AANIIIAMBIAILNI
filunsoulAy waziiussnanuainARunsaansulisan vinlriheddonsiuziili
Wnamu Trading GFQ21 UStand 1,760-1,790 wisesy %o 26,860-27,310 U
uazimuAge Cut Loss 1¥ 100 vmatnyu iletesiumnuidsnnnsiamesd
\wdeulmAnanAe

wala Gold Spot

Downtrend Channel
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Gold Futures \

FUTURES Lost Chg %Chg Vi O OiChg
GFQ21 27,010 10 0.04 45 %4 -0
GFV21 27,00 N 0% o -
GFz21 27,100 001 2 12 -1

Mini Gold Futres

s Cha %Cha Vo O OiChg
GF10Q21 27,150 60 0.2 278 6,937 89
GF10V21 27,190 60 02 1,122 4,28 17
GF10Z21 27,230 40 0.15 285 874 139

yNEmg : 591A1UAYae Gold Futures

(Night Session) Settle &4 1381 22.00
& L

U. wazUSuanisdevieinauly

4994981 19.30-22.30 U.
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XAU Curncy (Geld Spot  $/0z) Gold Kid XAU Daily 15MAY2020-02JUL2021 Copyrights 2021 Eleomberg Finance L.P. 02-ul-2021 07:25:23
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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 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 S— — s = — : = e

GOLD Londin AM ( USD/Ounce)

PN @189 va. LT waa fun: aneendte va. oude waa
AUINN15U1AUYBe Gold Futures AUIUN1L5YIANUYY Mini Gold Futures
Unaonusatos nacnus o
[Fasswiley 490.10 un/dhunn/dm) (Fitesswmidau 98.10 win/duni/dho)
Teilae mls AIETTULIEY+ mi1ls Aatila fils ANETTULIEY+ frls
future  w@puuias () VAT (i) (mavulavi future  wasuudas (i) VAT (o) (mawvulavs
27 260.00 2500 12,500 (1,049} 11,451 27 400.00 250.0 2,500 (210} 2,250
27.210.00 200.0 10,000 (1,049} 8,951 27 350.00 200.0 2,000 (210) 1,790
27,160.00 150.0 7,500 (1,049} 5,451 27 300.00 150.0 1,500 (210 1,280
27,110.00 100.0 5,000 (1,049} 3,951 27,250.00 100.0 1,000 (210 780
27,060.00 50.0 2,500 (1,049} 1,451 27.200.00 50.0 500 (210) 280
27,010.00 0.0 . (1,049) (1,049) 27,150.00 0.0 . (210) (210}
26,960.00 -50.0 (2,500) (1,048} (3,543} 27,100.00 -50.0 (500} [210) (710}
26,510.00 -100.0 (5,000} (1,048} (5,045) 27 050.00 -100.0 (1,000) (210} (1,210}
25,850.00 -150.0 (7,500) (1,049} (8,549} 27,000.00 1500 (1,500} (210 {1,710}
25,810.00 -200.0 (10,000} (1,049} (11,049} 26,950.00 -200.0 (2,000} (210 (2,210}
26,760.00 -250.0 (12 500) (1,045) (13,548) 26,500.00 -230.0 i2,500) i210) (2,710}
n: aneadse va. leide waa flun: aneedte va. e waa
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