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All Futures Lc-ng[Shorf] Position @ Contract

Accumulated Long[ﬁhort]

Long Short et 2Days 1 Weeks 1 Monihs
Institution 155 497 136 411 19,086 21768 29137 95487
Foreign 109,388 138,232 28,844 48064 -32025 112,188
Retail 260,805 251,047 9,758 26295 2888 -207675
SETS0 Futures Long[Shorf] Paosition : Contract Accumulated Long[Shorf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 37113 33,651 3 462 8163 9,210 3,705
Foreign 59,588 91 575 -31,987 43961 38466  -33601
Retail 113624 85,099 28525 15708 29256 20,806

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

Accumulated Long[Sh-:rrf]

Long Short Met 2Days 1 Wesks 1 Months
Institution 105,224 86,085 9,125 8237 11,5921 50174
Foreign 15,107 19,724 -4817 987 9,716 127 353
Retail 112,446 116,958 4512 9228 21637 177527
Metal Futures Long(Short) Position : Contract Accumulated Long[Short]
Llong Short Mt 2 Days 1 Wasks 1 Months
Institution 8,085 5,053 3,036 -2,438 502 266
Foreign 33,550 26,654 6,896 4011 5657 14,488
Retail 22 467 32,399 9932 3449 5159 14754
Call Optien Leng(Shod) Pesition : Contract Accumulated Long(Short)
Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 233 270 =37 -552 -957 -884
Foreign 67 72 s 187 551 £9
Retail 3,340 3,298 42 405 406 953
Put Option Long(Short) Position : Contract Accumulated Long(Shert)
Long Short et Z2Days 1 Waesks 1 Months
nstitution 3,003 384 2619 2691 2640 4,054
Foreign 1,034 185 849 1249 1,530 3,433
Retail 8,426 7 894 3,468 3940 -4170  -7,388
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Last 1¥r Hist. Volatiity 2Week Hist. Volatility
SET50 Index  920.40 19.460893 15.89109

Call Option

Premium Chg

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

Even Value Value Premium Price Interest Volatility Gearing Decay
S$50U21C1000 260 -0.30 =1002.6  0.00 2.60 8.93% 1.48 334 3694 14.92 0.09 32.30 0.1
ss0uU21Ce75 530 -0.50 =980.3 0.00 5.30 6.51% 374 1131 3453 14.57 017 29.41 0.1
S50U21C950 1000 -1.40 =960 0.00 10.00 4.30% 8.36 1069 3237 14.34 0.29 26.37 0.0
S50U21C925 1890 -210 =9439 0.00 18.90 2.55%  16.57 493 1512 14.63 044 2164 0.0
§50U21C900 3310 -3.60 =19331 2040 12,70 1.38%  29.25 175 296 15.87 0.59 16.52 0.0

Put Option
- Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium  Chg Even Value Value Premium Price Volume Interest Volatility Deita Gearing Decay
S50U21P1000  33.00 7.20 =912 79.60 8.40 -091% 8642 3 284 14.61 -0.90 -10.27 0.0
S50U21P975  G4.60 420 =9104 5460 10.00 -1.09% G63.69 16 461 10.57 -0.92  -1383 0.0
S50U21P950  46.00 6.40 =904 28.60 16.40 -1.78% 4333 122 1267 14.03 -0.72  -14.88 0.0
S50U21P925 2900 5.60 = 896 4 60 24 40 -2 65% 2554 668 2450 14 69 -0.85 1752 0.0
S$50U21P900  17.80 320 =8821 0.00 17.90 -416% 1424 1527 3290 15.90 -0.39 -19.59 0.0
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UMNDERLYING Close  Chg %Chg asumstioue

SETS0 040 1004 109k 20TE R, PR
10,000 80000
Symbol Setle  Chg %Cha Vol l Ol Chg 60000
SEOKZ1 556,74 00 oo 17 154 il
S50M21 595521 oo o0 43671 51204 453 (10.000) v ‘V’A p - 40000
S50M21 520,00 67 07 227 230 0 20000 oo A AN\ ] \V\';\_ A fl \ 20000
SE0Uz1 I14.60 -T.7 -0.8x 186448 346554 -43 0.009) VUV 1o
S50221 1410 -73 08w 18,463 35,971 ] -20000
SE0Hz2 S50 T4 -0 2775 1277 0 (#0000 (o 40000
(50,000) -60000
SET50 Futures Long(Shor} : &run &AL Long(Shor) i _\\’\
Long Short Net 2 5u 2 dlani QTD (60,000} - e o e e e = - o “-- -80000
A 152,261 135757 16504 8163 4531 i 2 I E P E' 9 E 3 3 @ 2 E
[FRpS 108,287 137.975 -29.688 43981 -28.04 o 2 323 3z 385 453 &2
Fudan 253,039 239,855 13154 35798 23433 0
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A1ANI38d Spread ad dULAdUAIN ASPS Model SET50 vi5gauA1 PER 0149
1wne Spread B3¢ina - B5eng
SHON21 $50Q21 S50U21 S50V21 S50X21 50221 (i) u.A. 62E 0. 62E .8 62E w.a. 62E De. 62E ne. 62E s.A. 62E
Ld
029 nA6k 0Nk U9 Nabd B ansd U Wabku 29 5ad PER155 896 80 857 843 830 789 748
S PER 16 926 899 885 871 857 815 773
S0 423 PER165 955 927 912 8% 883 840 797
S50U21 474 051 PER 17 984 955 940 925 910 866 821
S50V21 558 135 084 PER175 1,013 983 967 952 937 891 845
Ss0x21 671 247 197 113 PER18 1042 1011 995 979 964 916 869
S50221 631 208 -157 073 0.40 PER185 1071 1039 1023 1,007 990 942 893
undgudannandeulamngsewng 6.0, - 5.0, 64 Wil 0.5% PER 19 1,100 1,067 1,050 1,034 1,017 967 918
i aneendve va. owds wda fun: aneeuite va. wide waa
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Single Stock Futures

Short PTTEPU21

vesnsUSuturesanituivlussevdudwinmuiios arnussnaduils
Supply M1 OPEC+ ldtfeasuifiurdsnisnan 4 wauuidisa/fu danavihles
Supply 1§1ﬁuauiaﬂqq?§u Usznauifu Demand iaswsialaniivzaoiaain Covid-
19 aeiuduie Munsnszarvegrsmnilulsemaingg daiaevilvisnmu

989 PTTEP 8§991A6539ULARDU

amnawmadia agludswignaaeuidu EMA 200 Tu 1 109 um lneseezdnly
minfuliley Iannudedunisifsunnliy USugiuse v MACD indioudian

niwnueaud avviowluuudugay Wnediidmungyinilsi 103 um

NAYNSNITAYU

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 107.42 -0.08 612 1036 -56 10.562 33.96% 10.92 0.95 72.41%
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Long SCCU21

pAn13aifils 2064 9 1.5 viuduum Wty 1%000 ssiallanediluwudud
paLoannnn 1064 uarldtauinain Spread Mdiutuluanessia PVC drevme
Stock Gain fifllsimnnmiliouna 1Q64 gsiatmudlasunansznutisninanams
Aeasefivzaesiluiou d.e. dug3na Packaging Wulalaainnsvinaunstiusiy
U SOVI uar Go-Pak Ussiiumawianeanaud 2564 #eds DCF 167 500 v

\WiguLin PER 12.8 11 &I Upside 19% Dividend Yield 8n 4.17%

ANENALA NOTUFINUTIM 420 UM WIaNINFamI Higher Low laganantu
witlowdu EMA 10 Fu U3vins 421 v Jugalla Upside nefidhmnevinilsed

s Lngﬁuﬁ 435 ym
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wugifio Long SCCU21 v 423 v Jagduvianu 9.85% il 435 v

way Cut Loss 5 UIMINANUY

Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 64F PBV &4F
Price HAF
SCCcu21 420.00 -2.00 g2 3187 -78 15.21 18.48% 10.80 146 37.38%
n: aneadde va. woide waa
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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%
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Top 20 Most Active Volume

Future Sellﬂe Basis Vol 0] Ol Change leverage Resistance  Support
Price
1 GUNKULU21 49 0.01 22166 141889 -10000 18.42 4.98 481
2 SIRIU21 1.16 0.01 12021 135110 -1046 10.09 128 1.13
3 Jasu21 298 0.02 8078 49076 1 6.49 299 2.86
4 AdvU21 254 -0.02 8053 12847 -27 7.49 282 250
5 BANPUU21 11.24 -2.56 5572 13676 -66 16.51 12.55 8.33
6 CKPU21 590 0.00 4994 6687 512 6.21 2z 5.62
7 IRPCUZ21 ST 0.03 4732 64975 997 10.29 B 348
8 CHGUZ21 415 0.01 4707 33282 -1489 15.56 434 4.00
9 wHAaUZ21 in 0.05 4634 27299 -10 7.32 319 3.07
10 EPGU21 12.88 -0.12 2526 9771 = 21.38 13.51 M7
1" MINTUZ1 2775 0.00 2373 3Bas -90 7.96 29.59 27.00
12 TASCOUZ21 19.70 0.00 2143 6643 449 5.03 19.81 19.18
13 BDMSUZ21 23.00 0.00 2135 6460 626 13.76 23.33 2268
14 BEAUTYU21 1.50 0.0 2119 48605 -1 497 1.64 1.49
15 BTSU21 8.96 -0.14 2100 25211 2642 8.75 9.04 8.63
16 VGIU21 549 0.0 2005 11680 17 439 5.92 544
17 TDU21 224 0.04 1596 21631 -681 14.47 240 220
18 LPNU21 493 0.03 1518 7192 0 7.16 513 4.85
19 ICHIU21 1.9 0.01 1514 13445 -1 7.28 1221 1147
20 ADVANCUZ1 171.65 -2.85 1336 6271 -143 12.83 172.44 17017
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Gold Futures

A A !

FIANBIANANANTTHOAU  TENINNTTOUY  ARFITULALINEIAAYRITUN

=

1,825 widegy Aeudefawundad 1,810 widsqy neusuanad 2.4 wiegs 27N
Tunounth fussnaduanAliunaealsansguda nasEnsglameiaunis
asethufiou fe. Andiaa vyl Dollar Index w8uTu 0.15% Unuiiam
92.96 90 Toefuil ABIRANIUNITUTEINTUIAITNANELTY KAENITIIBNUILEY
\ATgRAansgseudUay 1w Inugvesuaiainisinsuseduan, seaue

Yuileand wazsvd PMI nendanazusnis wWusu

NaYNSNITAMNY

MBI GFQ21 ofu WfiaTu 10 v ﬂmagﬁ 28,290 U (1,813 LA38ey*)
genisAmesdinaa spot againdeulmlunsey 1,809 WikegyM AATIAN
GFQ21 5’uﬁwagﬂmiau 28,100-28,400 UM AAN1951AINBIAIE LA IEIU
nspuULAUANTIUSEEULS 1,800-1,830 WsEEym Uzl Trading USad
28,090-28,560 UM wimnsimuutullungnseuiy wuztiliseaaaiuy
Short GFQ21 uagimuaga Cut Loss 13 100 v Jesfuannudssinga
nosmmdsulmRngInAn

wala Gold Spot

Downtrend Channel

1679

2000

b 1900

b-1700

b-1600

Gold Futures \

FUTURES Lost Cha  %Chg Vel (o]} Ol Cha.
GFQ21 28,290 -80 -0, 121 299 -39
GFV21 28,300 -100 0.35 19 194 2
GFZ21 28,4900 -30 0.11 33 20 -13
Mini Gold Futres

Lost Cha  %Chg Vol (o]} Ol Cha.
GF10Q21 28,280 -100 -0.35 4,774 4,918 -331
GF10v21 28,330 -100 0.35 1,978 4,443 -278
GF10221 28,370 -850 -0.32 563 1,051 -79

Mg : 51A1UAYBS Gold Futures

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

u. wazUsunanisteviainauluy

4991381 19.30-22.30 U.

un: @neauide va. ol waa

Oct Nov Dec Ian Feb Mar Apr May Jun Jul Aug

Jun u Aug Sep o
2020 2021

XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAV2020-20JUL2021 Copyrights 2021 Bloomberg Finance L.P. 21-Jul-2021 07:25:05
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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)

P @189 va. LT waa An: @e9Uivy va. ol waa
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AUINN15U1AUYBe Gold Futures AUIUN1L5YIANUYY Mini Gold Futures
UNAoNUS 18808 GNacnUseEoe
(FiegswiBay 490.10 uwn/dhunun/do) [Fiesswlau 98.10 uwn/druru/do)

aaia fils AETTHLIEN+ Als Aaila fTls AIETTHLIInN+ f1ls

future  wlfnuuila (mavu) VAT (um) (mievulawE future  wl@puwlas (mievu) VAT i) (mevuldws
28,540.00 250.0 12,500 (1,045} 11,451 28 530.00 250.0 2,500 (210) 2,250
28,450.00 200.0 10,000 (1,045} 8,951 28 480.00 200.0 2,000 (210} 1,720
28,440.00 150.0 7,500 (1,043} 5,451 28,430.00 150.0 1,500 (210) 1,290
28,380.00 100.0 5,000 (1,048} 3,851 28,3680.00 100.0 1,000 [210) 730
28,340.00 50.0 2,500 (1,045} 1,451 28,330.00 50.0 500 (210) 250
28,290.00 0.0 - {1,049} {1,049) 28,280.00 0.0 = (210) (210)
28,240.00 -50.0 (2,500} (1,045} (3,549) 28,230.00 -30.0 (500} (210} (710}
28,180.00 -100.0 (5,000} (1,048} (5,048} 28,180.00 -100.0 (1,000 [210) (1,210
28,140.00 ~150.0 (7,500} (1,043} (B,543) 28,130.00 1500 (1,500 (210) (1,710
28,020.00 -200.0 (10,000) (1,045} (11,045} 28,080.00 -200.0 (2,000} (210} (2,210}
28,040.00 -250.0 (12,500} (1,048) (13,545) 28,030.00 -250.0 (2,500} 210) (2,710}
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