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

Long Short et 2Days 1 Weeks 1 Monihs
nstitution 97 589 88 240 9,349 26460 27436 111,143
Foreign 97,660 104,305 5645 6960 -22646 103,185
Retail 175,627 178,331 2704 33425 -4790 -214328
SETS0 Futures Long[Shorf] Paosition : Contract Accumulated Long[Shorf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Intitution 20,502 29,730 138 1578 4629 4577
Foreign 58,633 65,222 6,589 999 150948  -4590
Retail 80,878 74,151 6727 7.421 20577 9,167

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

Long Short Met 2Days 1 Wesks 1 Months
Institution 55,1186 4% 4585 5621 16231 19,202 71,204
Foreign 12,873 9,751 3122 14,650 -5,502 102,340
Retail 54531 63,274 £743 230,881 -12610 -173,544
Metal Futures Long(Short) Position : Contract Accumulated Long[Short]
Llong Short Mt 2 Days 1 Wasks 1 Months
Institution 6,388 775 -991 350 2,168 1,122
Foreign 25,131 29,068 3,937 151 2,085 855
Retail 28622 23,604 4,928 550 03 ATTT
Call Optien Leng(Shod) Pesition : Contract Accumulated Long(Short)
Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution &1 102 -41 -357 -208 -325
Foreign 178 67 111 145 73 -308
Retail 1,865 1,935 i 212 135 634
Put Option Long(Short) Position : Contract Accumulated Long(Shert)
Long Short et Z2Days 1 Waesks 1 Months
Institution 172 489 =317 -407 2,235 3,313
Foreign 825 180 645 1,019 1,861 4,443
Retail 2788 3116 328 612 -4096  -7,759
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SET50 Index Futures

Direction Trading: \ia31u59nadiuain Covid-19 Iuﬂizl,mme?fqai’mmﬁﬁﬂl,%a uay
ALdeTIAAUNTIIN New High agvilvl SET50 fusiuluiiAnieas Trading S50U21
30U 903 - 915 90 waelwt Short finsouun

Spread Trading: A1AN158) Spread $¥wi1a S50U21 aude S50M21 oy Jufi 29

Y

.. 2564 Wity -1.57 9a Jaqtiueyil -0.9 90 Useiiiu Spread Sslsidanins
WINWaIaLUzI Wait & See

SET50 Option: w138l Long S50U21P925 #1 23 90 (SET50=925) il
il 36 9m (SET50=912) Cut Loss 3 9a91nu Useidiuin SET50 Seegluzag

Y29N15U5UFIUANUTINARULTBY Covid-19 Tuuseme

ASIAPLUS | 3

Securities


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

DERIVATIVES TALK

nagnsnisavnuaywu

Ld

S

BY RESEARCH DIVISION

Last 1¥r Hist. Volatiity 2Week Hist. Volatiity
SETH0 Index 917.72 1932546 10.64175
Call Option
- Break Intrinsic Time All-in-  Theory Open Implied Effective Time
R e e e o e e o e
S50U21C1000 210 010 =10021 0.00 210 9.19% 1.21 358 4116 1532 0.08 3518 0.1
S50U21Co75 410 -0.50 =979 0.00 410 6.69% 316 422 4450 1453 014 32.08 0.1
S50U21Coa50 8.10 -1.10  =958.1 0.00 2.10 4.40% 7.29 492 758 14.14 0.26 28.90 0.0
S5ou21Co25 15.60 -2.30  =89406 0.00 15.60 2.49% 14.85 356 1949 13.98 0.42 24.45 0.0
S50U21Co00 28.50 -4.10 =89285 17.72 10.78 1.17% 26.85 235 571 15.44 0.59 18.91 0.0
Put Option
- Break Intrinsic Time All-in-  Theory Open Implied Effective Time
P Ch Volu Delta
remum %09 Even  value  Value Premium Price M€ Interest Volatility Gearing Decay
S50U21P1000 9240 6520 =9076 82.28 1012 -1.10% 89.78 1 283 16.87 -0.90 -972 0.0
S50U21POTS 569.00 6.00 =906 57.28 11.72 -1.28% G66.75 8 A77 18.32 -0.78 -11.07 0.0
S50U21Pos0 47.60 6.20 =9024 32.28 15.32 -1.67% 4589 67 1318 14.59 -0.73 -14.60 0.0
S5ou21Po2s 2970 450 =8853 7.28 22.42 -2.44% 2847 458 2932 1474 -0.57 -17.84 0.0
S50U21Po00 17.90 210 =8821 0.00 17.90 -3.88% 15.48 743 3726 15.64 -0.40 -20.23 0.0
n: aneadde va. woide waa
4 o 4 L% 1
X ﬂ'n:uamwuﬁﬁmummunamumaﬂizWIﬂ
AMNFAIUN5YDV1Y SET50 Index
lumsansnu wag SET50 Futures
UNDERLYING Close  Chg %Cha  asumsBouie . \ e oo et
SETSO 57772 852 -06B0%  ZTTIE e P e el L 80000
Symbal Setfle  Chg %Cha Vsl [9]] Ol Cha 60000
S50K21 556,74 00 oo 17 54 0 40000
S50M21 555,21 00 o< 43T Siz0d 459 20000
S50M21 I7.00 B2 -0 73 186 0
S50U21 00 -65  -0TM MT.M2 327064 -43 0
550221 TN B4 -0T4 17588 36264 0 20000
S50H22 0760 B4 -0Tn 2754 TGS 0 -40000
SETS0 Futures Long(Shert) : &ndndy acal Long(Shor) \_ -60000
Long  Short Net 2u 2 dlami aTD [T — -80000
Aniu 37,356 57643 A707 1578 -5.387 0 S 8 8 8 8 8 8 8 8 8 & &8 8
E— 96657 104058 7401 -8333 8535 0 E § §E E & &§ § 5§ § & § 5 &
ian 170974 173280  -2.306 7421 -2508 0 e A R R R A
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AmN1sal Spread e ulRauan ASPS Model SET50 fiszfiuAn PER 6inge)

IhHLne Spread B3eina - B3eina

S50N21 $50Q21 S50U21 $50V21 S50X21 S50221 (irin) U.A. 62E O.n. 62E w.e. 62E wa. 62E D& 62E ne. 62E sA. 62E

U2 nnbh N0 ansl U nEbd U Bansd 2 Wash 9 5akd PER155 8% 870 857 843 830 789 748
S50N2L PER 16 926 899 885 871 857 815 773
s0Q21 423 PER165 955 927 912 898 883 840 797
S50U21 474 051 PER 17 984 955 940 925 910 866 821
S50V21 -5.58 -1.35 -0.84 PER175 1,013 983 967 952 937 891 845
S50X21 -6.71 247 197 -113 PER 18 1,042 1,011 995 979 964 916 869
$50221 -6.31 -2.08 157 073 040 PER 185 1,071 1,039 1,023 1,007 990 942 893
unAgudanaanidaulangsenng a.e. - 5.0, 64 WAy 0.5% PER 19 1,100 1,087 1,050 1,034 1,017 967 918
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Single Stock Futures

Short KKPU21

fils 2064 muAn 7 1.35 FudUUM 8aUS 7% QoQ 91N Credit Cost 13961
17 1.97% 910 1.82% lumndeu :nnsadiseaiiosassuanudsuay NPL
Ratio Wintuiiu 3.6% 970 3.4% a Aunereu Fdilanunsavmeldfuiilsiou
Fedhses (PPOP) iiuln 1% QoQ ansneldsssudlonn dauuwnlty 3Q64 sou
#1 QoQ A1n PPOP suan1izifisugiakasnelamsssuiilens ngu IB I Deal

IPO Tngjnanou Iaesamudivia Sentiment UaIn wag Upside 41119

Aumamata wnislunseu Downtrend Channel Inedfideygiaauniamada a1n

N1591199%% Lower High uag Lower Low 2aug# RSI finna

50 U9¥N15L914

Y

Bearish Zone v41l UssiiukunsudaldlAdi 49.00 uvm

NAYNSN1TAINY

wugi1 Short KKPU21 41 51.75 v hwinrinls 49.00 umCut Loss 1 vImannyu

Future Underlying
Settle ] ] EPS GROWTH
Future ) Basis Vol Ol Ol Change Lleverage | Upside PER 64F PBY &4F
Price 64F
KKPU21 52.15 .35 80 1298 40 11.51 12.38% 8.27 0.89 4.96%
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Long ADVANCU21

marlsund 2064 lad Taudntdes qog wifilnnszadu 56 700 MHz Lagnsasmu
56 udldauannisiuyuadengunsal 3G 4G fingessindieasy wazdiigauds
AU 56 NagnSasIIrNUANF1IRIBUINIIINTUsIRTaNER Disney+
waznmATwgRafisy mateilsSusiudaly 2H6a wyuislseromssdald

WUz Yield 4% Fair Value U 2564 winffu 220 v

amanalla ¥dame Higher Low lneilidu EMA 10 Ju iJunuaduaduayu wn
HOUUITUN 172 U Wudamenazay ieaanian1susutuse aukudly

WA N9l Useuwududaluaguiion 175 um

NAYNSNITAYU

Unan1ug Long ADVANCU21 U3l 172 uw wsiails 175 v wag Cut Loss

1.25 UIMINNYU

Future Underlying
Settle . ] EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 64F PBV 64F
Price H4F
ADVANCU21 17230 -3.70 550 4601 -104 12 .94 25 00% 1934 6.18 -1.42%
n: aneadde va. Woidy waa
Historical Price Technical Chart
[[ADVANCUZT C: 172.30 daily
Y¥TD WMTD ,|-|
SETS0 INDEX ¥ ! “I - i .
||| | [l 175 -
' 1 I P n )
= . LA Sy = =
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Tracking Performance

0.0%
Unrealized Profit on July 2021

Realized Profit on July 2021 _ 66.4%

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

it MsA s ReLemis Hian Bl o feufusaSanas Susrsissmsunitasioufiut i ilasusiilsdeem

fn: @enuITY va. LoLTe W

Top 20 Most Active Volume

Future Sellﬂe Basis Vol 0] Ol Change leverage Resistance  Support
Price
1 GUNKULU21 482 0.02 19238 142834 159 18.05 4.98 4.82
2 SIRIU21 1.20 0.01 4966 161890 -1846 10.44 1.24 1.10
3 JAsu21 294 0.00 4275 51688 121 6.45 3.03 289
4 VNGU21 837 0.02 3549 2405 2504 21.97 8.40 7.40
5 EAU21 60.39 -0 3z2n 3578 252 10.21 61.80 59.65
6 TTAUZ21 14.92 0.12 2628 12680 28 35.41 15.11 1342
7 BECUZ21 13.45 -0.05 2553 9227 -466 18.70 13.82 12.95
8 TDU21 218 0.06 2437 20082 -637 13.95 234 216
9 IRPCUZ1 358 0.06 2066 67234 -1978 10.29 374 348
10 BCPGUZ21X 15.00 0.10 1815 5550 402 6.32 15.00 13.94
" PSLU21 21.76 0.06 1591 5822 -1006 20.39 2270 19.77
12 BLANDUZ21 1.07 -0.02 1558 128947 -1048 9.56 1.10 1.06
13 WHAUZ21 3.10 0.04 1519 30418 -1499 7.32 3.16 3.05
14 VGIU21 5.65 0.00 1515 13668 -1497 451 5.80 541
15 TUU21 2174 -0.16 1334 4277 206 12.01 2364 21.30
16 PTGU21 16.45 0.35 1223 11062 -788 5.73 17.51 16.20
17 HMPROUZ21 13.46 -0.04 1116 3472 309 8.46 14.16 1333
18 GFPTU21 12.72 0.02 1108 6865 -107 i 12.80 11.63
19 KTBUZ1 10.68 0.08 999 11312 -888 11.62 10.98 10.49
20 STAUZ21 38.44 0.19 815 12297 -4 7.99 38.97 36.45
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Gold Futures

AMRIRANAYSET 2 TwhmsTiiiun USuiutusin 9.8 ey
nduanBumile 1,800 wikerym YnileAuTunsil 1,806.75 widugy" ndswans
Usprusuiasansy () Tufiewende  uazderwusthsmannasnis OF
AUTWNARUAIRUADAANTANSFEOUAT tag Dollar Index Usuad 0.4% Un

| 3

a & I~ [ dy I dy 2 a
Uk 92.27 30 amﬂmwwyumawmm Immuuummw ABDIFANIUNT
aaa

Unmetayaiasugnaansy Wy 0N 2Q64, TUINEUeIUaTARNITINNGIUIIY

dUnvi wagsdvilenudeduduslan [Wusuy

NaYNSNITAMNY

9AMeIR1 GFQ21 LiloAusImsfinIuIn anas 30 UM ?Jmagjﬁ 28,210 U™
(1,809 wisgy) IndlAsaamesimain spot angafindeulmlunseu 1,809-
1,810 385y AINS1A1 GFQ21 5’uﬁﬂzagﬂuﬂsau 28,100-28,400 U WiIA1EU
AOARNTEDUAT YYUFDIIANDIA wisedandsialunsouiivszdul’ 1,790-
1,820 iRy W9AUULUNLA Trading Ut 27,910-28,380 U1 LEIRINTIAT
dfuiuluumensouuy uugthlvseilaaniug Short GFO21 uazAvuAgA Cut
Loss 13 100 U Jesduanuidsamnsanesiiedsulminainaia

wala Gold Spot

Gold Futures \

FUTURES Los Chg  %Chg Vol Ol OiChg
GFQal 28,210 80 0.21 ss 287 2%
GFV21 2,25 0 018 53 206 -15
GFZ21 28,250 -20 -0.07 15 26 4

Mini Gold Futres

Los Chg  %Chg Vol Ol OiChg
GF10Q21 28,200 20 011 253 393 384
GF10v21 28,250 W0a1 1276 4447 -30

GF10221 28,290 20 0.07 389 2,232 88

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

AN

Downtrend Channel

1679

P-2000

b-1600

Oct Nov Dec an Feb Mar aor May Jun Jul Aug

Jun u Aug sep or
2020 2021

XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAV2020-28JUL2021 Copyrights 2021 Bloomberg Finance L.P. 29-Jul-2021 07:41:00
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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 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 S— — s = — : =

GOLD Londin AM ( USD/Ounce)

P @189 va. LT waa fun: aneendte va. oude waa
AUINN15U1AUYBe Gold Futures AUIUN1L5YIANUYY Mini Gold Futures
UNS0NUS EE0e UNE0NUS EE0E
(Fssswmidau 49010 uwn/druru/do) (Frssswmidau 2810 uwny/druruy/do)
swia Als AIETTULTIEY+ Al seia Avrls AIETTULLEM+ Als
future wanuudaa (fiavu) VAT () (mewvu)aws future waruudag fanevu) VAT (um)  (mievu)avs
28,460.00 250.0 12,500 (1,049} 11,451 28,450.00 250.0 2,500 210) 2,280
28,410.00 200.0 10,000 (1,048} 8,851 28,400.00 200.0 2,000 (2109 1,780
28,360.00 150.0 7,500 (1,045) 5,451 28,350.00 150.0 1,500 (210} 1,290
28,310.00 100.0 5,000 (1,049} 3,951 28,300.00 100.0 1,000 (2109 730
28 260.00 50.0 2,500 (1,048} 1,451 28 250.00 50.0 500 (210) 280
28,210.00 0.0 B {1,048} {1,048} 28,200.00 0.0 - (210) (210)
28,160.00 -50.0 (2,500) (1,048} (3,548} 28,150.00 -50.0 (500} (2109 (710
28,110.00 -100.0 (5,000) (1,045) (5,045) 28,100.00 -100.0 (1,000) (210} (1,210}
28,060.00 -150.0 (7,500 (1,049} (8,549} 28,050.00 1500 (1,500} (2109 (1,710)
28,010.00 -200.0 {10,000) (1,048} (11,048) 28,000.00 -200.0 (2,000) [210) (2,210
27,860.00 2500 {12,500 (1,049} (13,549) 27,950.00 _250.0 (2,500) (210 (2,710)
i @e9udde va. 1ol waa fan: aneanite va. il wd
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