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

Long Short et 2Days 1 Weeks 1 Monihs
nstitution 101,647 98 964 2683 £295 38556 32,082
Foreign 105,382 124,602 19,220 4187 35428 242093
Retail 201,363 184,826 16,537 10,482 73984 274175
SETS0 Futures Long[Shorf] Paosition : Contract Accumulated Long[Shorf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Intitution 30,067 5,366 4701 3191 -1,358 209
Foreign 52,180 64,154 11974 13192 24543 14514
Retail 85,022 77,749 7.273 10,001 -23185  -14723

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

Long Short Met 2Days 1 Wesks 1 Months
Institution 58,213 59,105 892 6294 36951 4545
Foreign 14,913 9309 5,604 27 693 18,400 214,381
Retail 58,815 63,527 4712 21395 55351 -209,836
Metal Futures Long(Short) Position : Contract Accumulated Long[Short]
Llong Short Mt 2 Days 1 Wasks 1 Months
Institution 5,054 11,165 =211 -2,438 502 266
Foreign 37,346 50,774 13,428 4011 5657 14,488
Retail 45,134 30,595 15,539 3449 5159 14754
Call Optien Leng(Shod) Pesition : Contract Accumulated Long(Short)
Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 137 692 -555 -553 -813 -880
Foreign 371 179 192 235 Tar 58
Retail 2410 2,047 363 358 176 848
Put Option Long(Short) Position : Contract Accumulated Long(Shert)
Long Short et Z2Days 1 Waesks 1 Months
Institution 234 162 T2 41 38 1,723
Foreign 526 126 400 503 719 2573
Retail 2,570 3,042 472 544 F57  -4209
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SET50 Overview

ANANAYBININAUIUNTTZUIN COVID-19 aneiug DELTA finszaneglunane
Useinel TlagnduinasnsdosfnnisuiasugRonadulidaduiuu e
srlsludunsndidoanadusil Dow Jones wagmaanuglsunuiusuanais 2%
sAsfuf Brent U3uassn 7% wastedoudreiihgduninduasniuegs Dollar
Index 7iufisAn 0.29% Bond Yield 10 Vansgvirandgaluseu 5 ieudl 1.2%
suziitdglulssmadmathvativayundsuauiinge COVID-19 lulsuma
faufaugendt 1 uilusne dunsnspaneipdudaildaimdnutaadies
7.48 vilulaa yhlvinandesiiazensefumnuidunaunsnsdadiey Wamnnids
autsuadeussnadusoruumiiienssoumlnsaaniului 32.8

e

U/usd Feunaziduanudesse Fund Flow fdsiiuualiulvasendely neld

anminadeuiiduaudnandsann SET50 Index Usugruaslunseu 915 -925 qn

SET50 Index Futures

Direction Trading: Aa1ns1sUseineAfiatuss way Covid-19 lulszwmaiivrfad
TemavinliAn Panic wuzth Follow Short S5021 Wilevan 922 9aan L
fls?l 912 90 wagly Cut Loss 4 9aannnuy

Spread Trading: A1AN158) Spread $¥wi1a S50U21 audae S50M21 oy Jufi 29
.65, 2564 Az -1.57 90 Yagiuegdl -1.0 90 Usziliu Spread dalailinnth
wInwadanuriil Wait & See

SET50 Option: wugil#seilln S50U21P925 71 25 90 (SET50=925) 1W1vinrinls
i 35 0 (SET50=915) Cut Loss 3 3aa1nvu SET50 113zgnnaauaInanIun1sel

Covid-19 Mlan wnizegedslulsemne

ASIAPLUS

Securities

A\

IIU9SU 1U9AU
SET50 915 925
S50U21 912 0922

*muTﬁamo:ﬁ'ma'mlwﬁryﬁunmutiu
wougy theddusdaldinisiWugosniy
ARMUANIUEINAgNSNNSEoVIES:HI
duu 2 goun Ao

ASP SMART

M\APLUS

neUwaindu
» a1oulhan

ASIA PLUS GROUP
> ARMIUV12dISNISaINU

Telegram

FOLLOW NOW

flalv]4

(Q Asia Plus Group)



http://onelink.to/sk9y5h
https://bit.ly/3wboIS0

DERIVATIVES TALK

Ld

nagnsnNiIsavnuUaywus

BY RESEARCH DIVISION

Last 1¥T Hist. Volatiity 2Week Hist. Volatiity
SET50 Index 930.44 19.43291 15.65222

Call Option

Break Intrinsic  Time Allin- Theory .~ Open Implied Effective Time

Premium  Chg Even Value Value Premium Price Interest  Volatility Deita Gearing Decay
S50U21C1000 290 -0.80 =10029 0.00 290 7.79% 2.03 515 3676 14.24 011 3354 0.1
S$50U21C875 580 -1.60 =980.3 0.00 5.80 541% 490 597 3230 13.82 019 30.42 01
§50U21C850 11.40 -330 =9614  0.00 11.40 3.33% 10489 949 2809 13.39 032 25.80 0.0
§50U21C925 2100 -630 =046 544 15.56 1.67%  19.95 348 1253 13.62 0.48 21.67 0.0
S50U21C800 3670 -B60 =9367 3044 6.26 0.67% 3399 44 219 15.13 0.65 16.37 0.0

Put Option

Premium Chg Break Intrinsic Time All-iin-  Theory Volume Open Implied Delta Effective Time

Even Value Value Premium Price Interest  Volatility Gearinng Decay
S50U21P1000  30.80 1240 =9192 69.56 11.24 -1.21% 7967 5 286 13.83 -0.89  -11.05 0.0
S50U21P975 6040 1310 =91486 44 56 1584 -1.70% 5755 12 458 1467 -0.79 1280 0.0

§50U21P950 3960 1000 =9104 1956 20.04 -2.15%  38.15 177 1296 14.00 -0.67 1613 0.0
S50U21P925 2340 580 <9016 0.00 23.40 -3.10% 2263 365 2530 14.05 -0.50  -18.80 0.0
S50U21P800 1470 3.90 =8B853 0.00 14.70 -4.85% 11.68 586 3222 15.25 -0.34  -20.97 0.0
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o o Am S0 Forsign Met ing A= TFEX Foreign Net (e
Symbol Setle  Chg %Cha Vel Ol Ol Chy n.om g0000
So0K21 35674 0.0 0.0 17 154 u] - ~ 40000
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SETS0 Futures Long(Short) : &runun &AL Long(Short) 0,000 _\W\« 100000
Long Short Net 25u 2 ddani aTD T e 4 5 8 2 5 9 5 5 ¥ 5 o=
LA A A S
a1 01,276 35,110 3166 317 =100 u] 2 = 8 & = 2 2 3 & 3 g 5 @
s S 32 % <+ 3z ez
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1hrne Sprecd B5¢ina - B5ea
S5ON21  $50Q21 S50U21 S50V21 S50X21 S50221 (irh) uA. 628 OA. 62E w.e. 628 wa. 62E 08. 62E ne. 62E sA. 62E
U2 nnbd U N0 ansd U nEbd U BaRS 2 Wash 2 5Ad PER155 898 810 BoT - g4s B0 789 748
S5ONZL PER 16 926 899 885 871 857 815 773
S0 423 PER165 955 927 912 898 883 B840 797
SS0UzL 474 051 PER17 984 955 940 925 910 866 821
S50V21 558 135 084 PER175 1013 983 967 952 937 891 845
S50X21 -6.71 247 -197 113 PER 18 1,042 1,011 995 979 964 916 869
S50221 6.31 -2.08 -157 0.73 0.40 PER 185 1,071 1,039 1,023 1,007 990 942 893
udgudanaanidaulangsewng a.6. - 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

Short PTTEPU21
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Sentiment austevulunguuiuigy PTTEP

amnawmadia agludswignaaeuidu EMA 200 Tu 1 109 um lnessezdinly

minfuliley Iannudedunisifsunnliy USugiuse v MACD indioudian
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wuwth Short PTTEPU21 91 109 Ut whviarils 103 uam wae Cut Loss 1.50

UMINNU
Future Underlying
Settle ] ] EPS GROWTH
Future ) Basis Vol Ol Ol Change Lleverage | Upside PER 64F PBY &4F
Price 64F
PTTEPU21 108.90 -0.60 347 1036 -56 10.71 31.51% 11.13 0.96 72.41%
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Long SCCU21

pAn13aifils 2064 9 1.5 viuduum Wty 1%000 sstallanediluwudud
paLoannnn 1064 uarldtauinain Spread Mdiutuluanessia PVC drevme
Stock Gain fifllsimnnmiliouna 1Q64 gsiatmudlasunansznutisninanams
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U SOVI uar Go-Pak Ussiiiumawianeanaud 2564 #e3s DCF 167 500 v

\WiguLin PER 12.8 11 &1 Upside 19% Dividend Yield 8n 4.17%
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Settle . ] EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 64F PBV &4F
Price HAF
SCCcu21 422 50 -1.60 91 3187 -78 15.28 17.92% 10.85 147 37.38%
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Tracking Performance

0.0%
Unrealized Profit on July 2021

Realized Profit on July 2021 _ 96.4%

0% 50% 100% 150% 200% 250% 300% 350% 400%

it MsA s ReLemis Hian Bl o feufusaSanas Susrsissmsunitasioufiut i ilasusiilsdeem
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Top 20 Most Active Volume

Future Sellﬂe Basis Vol 0] Ol Change leverage Resistance  Support
Price
1 GUNKULU21 5.01 0.01 35183 141889 -10000 18.80 5.05 481
2 CHGUZ21 4.16 0.00 6043 33282 -1489 15.64 4.34 3.98
3 IRPCUZ21 367 0.01 3630 64975 997 10.70 381 3.62
4 BTSU21 8.91 -0.18 2845 26271 2642 8.75 9.07 8.61
5 WHALZ21 3T 0.03 2532 27299 -10 .51 in 3.06
6 BCHUZ21 2562 -0.38 2046 6187 -815 20.73 26.00 2331
7 BOMSUZ21 2303 0.03 1940 6460 626 13.76 2332 22 65
8 BLANDUZ21 110 0.00 1909 129727 -1281 9.65 110 1.07
9 TRUEU21 3.06 0.00 1828 22283 631 8.05 3.16 3.00
10 LHU21 7.86 -0.24 1538 4042 -534 11.22 7.96 7.75
1 PTGU21 17.30 0.40 1531 10425 1311 6.01 18.05 16.66
12 TPIPLUZ1 1.76 0.00 1517 28362 0 11.58 1.78 1.69
13 BEMUZ21 7.99 0.04 1507 19459 -1002 11.01 8.15 7.80
14 GPSCU21 80.13 -0.12 1343 2805 674 9.14 81.00 75.00
15 SIRIU21 1.19 0.01 1340 135110 -1046 10.35 129 1.14
16 BANPUUZ1 11.58 -2.72 1199 13676 66 7.1 12.76 841
17 CKPU21 5.85 -0.05 1161 6687 512 6.21 5.96 5.61
18 TASCOU21 19.32 -0.18 1151 6643 449 4.98 19.81 19.18
19 COMTU21 67.75 025 916 3091 -497 10.50 68.73 65 68
20 AOTUZ1 59.58 -017 916 2223 -273 9.09 62.39 59.27

fan: @1e9uINe va. il waa

A ASIAPLUS J 7

Securities



DERIVATIVES TALK
nagnsnisanuauwus

BY RESEARCH DIVISION

Gold Futures

FIANNBIFNAINENITTEOAY LAFRUIAUNIY  SENINNISERVIERAIRINTINGR
1,800 W3Ry W UAzIARIAAYRITULUTIIN 1,795 Wisegy neudndiduluyls
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NaYNSNITALYY

1P MBI GFQ21 WioAu anas 30 Um "TJ@@&UJﬁ' 28,280 U (1,811 Wby
fnisamesdiaain spot anaaiiiedeulyalunsey 1,812-1,813 g™
AIATIAN GFQ21 Fulaveglunseu 28,150-28,500 U udirifunsansudee
AARURETIAMEIRT iR vaEedadn-19 vhlfsaseEunsadulunsou
1,800-1,830 1388y~ LUzl Trading USLad 28,100-28,570 UM WeInN
semsuiuliumgnseuuy uupiilisedndonuy Short GFQ21 uagiwuagn
Cut Loss 1% 100 vm Hestunnudssnnsinmesiindsulmiinainaie

wAla Gold Spot

Downtrend Channel

1679

f-2100

2000

b-1600

Gold Futures

FUTURES Lost Cha  %Chg Vel (o]} Ol Cha.
GFQ21 28,280 50 0.18 -] 338 -27
GFV21 28,300 50 0.18 24 192 -4
GFZ21 28,360 80 0.28 11 33 2
Mini Gold Futres

Lost Cha  %Chg Vol (o]} Ol Cha.
GF10Q21 28,320 110 0.39 6,519 5,249 -468
GF10vV21 28,370 1,621 4,721 222
GF10221 28,360 610 1,130 17

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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XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-181UL2021 Copyrighte 2021 Bloomberg Finance LP.
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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 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 GFQ21 - GFZ21

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
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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  uldeuwilas fnenu) VAT (i) (snenulgni future  wlfnuulas (ievu) VAT (uan)  (mienu)gwi
28,530.00 250.0 12,500 (1,045} 11,451 28,570.00 250.0 2 500 (210) 2,290
28,480.00 200.0 10,000 (1,049} 8,951 28,520.00 200.0 2,000 (210} 1,780
28,430.00 150.0 7,500 (1,049} 6,451 28 470.00 150.0 1,500 (210} 1,280
28,380.00 100.0 5,000 (1,049) 3,951 28 420.00 100.0 1,000 (210) 780
28,330.00 50.0 2,500 (1,049} 1,451 28 370.00 50.0 500 (210) 250
28,280.00 0.0 - {1,048) (1,049} 28,320.00 0.0 - (210) (210)
28,230.00 -50.0 (2,500} (1,045} (3,549) 28.270.00 -50.0 (500} (210} (710}
28 180.00 ~100.0 {5,000} {1,049) {5,049) 28,220.00 -100.0 {1,000 (210 {1,210
28,130.00 -150.0 (7,500) (1,048) (B,549) 28,170.00 -150.0 (1,500) (210) {1,710}
28,080.00 -200.0 (10,000} (1,049) (11,043} 28,120.00 -200.0 (2,000} (210} (2,210)
28,030.00 -250.0 {12,500} {1,043} (13,543) 28,070.00 -250.0 (2,500} (210) (2,710}

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