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

Long Short et 2Days 1 Weeks 1 Monihs
nstitution 78,073 132,276 54203 55636 -14530 153,185
Foreign 89,147 77,834 11,313 3489 21229 134332
Retail 194,282 151,392 42 890 59,125  -5699 287517
SETS0 Futures Long[Shorf] Paosition : Contract Accumulated Long[Shorf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Intitution 30,625 31,990 1,365 £380 11,099 -18,393
Foreign 63,785 53219 10,566 10,363 8693 26926
Retail 6,201 75,402 9,201 3983 2406  -8535

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

Long Short Met 2Days 1 Wesks 1 Months
Institution 40 387 §5 857 -55,570 -50,242 3222 132,421
Foreign 6,941 8,189 -1,248 T47 17917 113,216
Retail 101,651 44 833 55,818 49,495  -4695 -245637
Metal Futures Long(Short) Position : Contract Accumulated Long[Short]
Llong Short Mt 2 Days 1 Wasks 1 Months
Institution 4425 3637 792 -4 757 -2,205 -2,255
Foreign 17,659 15,957 1,702 15343 7379  -10,888
Retail 15,780 18274 2494 20,100 9584 13,143
Call Optien Leng(Shod) Pesition : Contract Accumulated Long(Short)
Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 4595 237 258 241 -81 -248
Foreign 90 315 225 205 261 -394
Retail 2777 2,810 33 36 342 642
Put Option Long(Short) Position : Contract Accumulated Long(Shert)
Long Short et Z2Days 1 Waesks 1 Months
Institution 408 0T 1M 203 =27 2,926
Foreign 542 44 498 932 2246 5,494
Retail 3,245 3,844 599 1135 2219 -8.420
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Last 1% Hist. Volatiity 2Week Hist. WVolatility
SET50 Index 922.36 19.34005 11.931
Call Option
" Break Intrinsic Time All-in- Theory Open Implied Effective Time
Premium Chg  "r on  value  Vamwe Premium Price "OU™® interest Volatiity "°'® Gearing Decay
S50U21C1000 1.90 010 =1001.9 0.00 1.90 8.62% 0.51 523 4145 15.49 0.08 3718 (|
S50U21Co975 3.90 050 =9789 0.00 3.90 5.13% 1.82 G687 5410 14.71 014 3428 (|
S50U21Ca50 7.90 0.90 =9579 0.00 7.90 3.85% 5.28 772 4493 14.19 0.26 30.59 0.0
S50U21C925 1570 1.20 =9407 0.00 1570 1.99% 12.67 826 2706 14.05 0.43 25.50 0.0
S50U21C900 2970 270 =9297 2236 7.4 0.80% 2545 146 a71 15.27 0.61 19.04 0.0
Put Option
" Break Intrinsic Time All-in- Theory Open Implied Delt Effective Time
Ll m & Even Value Value Premium Price CE-TIE Interest  Volatility Gearing Decay
S50U21P1000 8670 -1.80 =9133 77 64 9.06 -0.98% 8573 5] 294 14.28 -0.93 -10.76 0.0
S50U21PO75 /350 -5.00 =9115 52.64 10.86 -1.18%  62.04 4 479 13.94 -0.87 1334 0.0
S50U21Pa50 42 80 -4.20 =907.2 27 64 1516 -1.54%; 40.51 65 1374 14.66 -0.72 -16.05 0.0
SH0U21PO25  26.20 -3.20 =18988 2.64 23.56 -2.55% 2292 580 3453 14.08 -0.56 1970 0.0
S50U21P900 15.50 -1.70 =8845 0.00 15.50 -4.10% 10.71 G50 3542 15.53 -0.38 -21.80 0.0
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UMDERLYING Close  Chg %Chg  asumsbauns

SETS0 922 36 810 083 aiEE
0000 Amsna FoegiNe g AT TFEX Forsgn Ne (e 100000
Symbol Setfle  Chg %Cha Vel ol Ol Chg
S50K21 956,74 00 o0 N 54 0 - W-\\A 80000
S50M21 955,21 0.0 00x 43671 51204 433 (10.000) —— A - 60000
S50M21 312.63 0.0 00 79 17 0 (20,000) CATIN A \-\/\-\V.\ YA 40000
. - 20000
S50Uz1 314.60 46 05 M4Ed0 33013 43 0000 Hh VHJ\J \u[\/"’
550221 313.60 4.7 05K 12,976 36,707 0 0
(40,000) --—
S50HzZ 310.20 4.3 05 1,864 8506 0 ‘-'\\1 -20000
— {50,000) -—- 40000
SETS0 Futures Long(Short) ; Srurds &8l long(Shor) . ‘\V\,\_
Long Short Net 2%5u 2 dSdami QTD (80.000) o & o e e e & & s s TalTas -60000
(=] (=] (=] (=] (=] (=] (=] (=] (=] (=] (=] (=] o
— 77AM0 131,732 -54.562 -6,380 10,833 0 £ £ £ £ £ £ £ £ £ £ £ £ 2
ey 88515 77475 1040 0,353 -12.640 0 S e S
—— 188,260 144,738 43,522 -3983 23524 0
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ANANI38d Spread &l dULABUAIN ASPS Model SET50 v15¢auA1 PER 0149

IhHLne Spread B3eina - B3eina
SSN2T S50Q21 Ss0Ul S50V21 SOl 50221 (irh) u.A. 62E rllﬂ. 62E .o 62F wa. 62E Do 62E ng. 62 sA. 62F
PER155 898 870 857 843 830 789 748
PER16 926 899 885 871 857 815 773

nu29na64 ud0anéd u29neéd ou28anbd 29 webdou 29 snbd

S50N21

s 423 PER165 955 927 912 898 883 840 797
S50U21 474 051 PER 17 984 955 940 925 910 866 821
S50\21 558 -1.35 -0.84 PER175 1,013 983 967 952 937 891 845
S50X21 -6.71 241 -1.97 113 PER 18 1,042 1,011 995 979 964 916 869
SSozzl 631 208 157 073 040 PER185 1071 1038 1023 1007 990 942 893
sgundigudanaanidoulingswing a.a. - 5.0. 64 whdy 0.5% PER 19 1100 1067 1050 1.034 1017 967 918
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Single Stock Futures

Short KKPU21

fls 2064 AR 7 1.35 WudWUm 8aui 7% QoQ 210 Credit Cost 1348

179 1.97% 910 1.82% TuInnay NN1599d1509Na595UANULESILaY NPL

Ratio nauLdu 3.6% 210 3.4% i duinneu Jeluaunsasawelanuiilsnou

#9d1589 (PPOP) 1Hulm 1% QoQ an1elaA1sssusiian d@iuwudluy 3Q64 aau
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Aumamata wnislunseu Downtrend Channel Inedfideygiaauniamada a1n
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Future Underlying
Settle ] ] EPS GROWTH
Future . Basis Vol ol Ol Change leverage | Upside PER 64F PBV &4F
Price &4F
KKPU21 52.10 0.10 2 1277 2 11.40 13.46% 6.19 0.89 4.96%
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Historical Price AUIUNLSVIANUVRY Stock Futures
B KKP C: 50.75 daily
S I\I II, At '\'l‘"'.I Dluwmmnd Ghannel 5000
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Long GPSCU21

¥
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season  MMaUTINaglihazuSuiumuaudenisidlninlae sy
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Future Underlying
Settle . ] EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 64F PBV 64F
Price H4F
GPSCU21 77 88 -0.12 569 2814 9 889 13.78% 26 55 1.88 10.33%
n: aneadde va. Woidy waa
Historical Price Technical Chart
| GPSC C: 77.75 daily
| iy 0 80.00
SETS0 INDEX - Il W Ikll%'].r'.“‘I"""“--;""‘".. . A, i, ‘|'T"‘ . 778
e B o
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| !
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| LY
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Tracking Performance

0.0%
Unrealized Profit on Aug 2021

Realized Profit on Aug 2021 | 0.0%
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Top 20 Most Active Volume

Future Sellﬂe Basis Vol 0] Ol Change leverage Resistance  Support
Price
1 BCHU21 23.90 -0.20 6428 5348 4772 19.22 2458 2279
2 SIRIUZ21 1.19 0.00 5199 152692 5007 10.44 1.21 112
3 IRPCUZ21 3.63 0.01 4713 7773 -3538 10.58 367 3.45
4 GUNKULUZ1 4.84 0.02 4024 118992 2805 18.12 4.98 4.80
5 CHGU21 413 -0.01 3778 33665 993 15.56 426 4.12
6 BANPUUZ21 11.25 -225 2979 12598 631 16.15 11.65 11.03
7 TTAUZ21 16.49 011 1729 14124 1042 39.71 17.00 15.01
8 STAU21 39.45 -0.05 1567 12003 536 825 40.20 38.50
9 BECUZ21 13.39 0.09 1506 10048 504 18.42 13.68 1277
10 KTBU21 10.71 0.01 1430 9625 -1218 11.73 10.84 10.42
" ADVANCU21  173.90 -3.10 1400 4214 491 13.01 176.57 171.43
12 Jasuz21 289 0.05 1074 50039 16 6.23 290 273
13 BLANDUZ1 1.04 0.01 1047 127365 25 9.04 1.08 1.03
14 PTGU21 16.03 0.03 1047 9753 -599 5.69 16.95 15.40
15 WHAUZ21 3.10 0.04 1041 28007 16 7.32 313 3.02
16 BCPGU21X 14.85 0.25 1037 5079 -566 6.41 15.06 14.21
17 MEGAUZ21 41.50 -0.50 1026 463 597 8.25 42.06 3913
18 SUPERU21 0.93 0.0 1001 1455563 -1000 6.05 0.93 [UR:}|
19 TRUEU21 3.20 0.02 999 21843 1w 837 324 312
20 GFPTU21 13.02 0.02 904 6464 -293 7.96 13.30 11.78
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Gold Futures

Amesfnanavigiloru ndeulmlunseunay Usuanas 2.3 widsgys Un
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fnisnmesdinain spot argafiadeulmlunsey 1,810-1,811 wieg
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Gold Futures

Lost Chg
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Mini Gold Futres

Loy Cha  %Chg Vol Ol OiChg
28,490 0 000 1,305 3880 21
28,480 0 000 4,559 -102
28,5490 30 0.1 3,358 84

GF10Q21
GF10v21

GF10221 447

Mg : 51A1UAYBS Gold Futures
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GOLD Technical

a o = dy % & = v a % o %3
AEN19IIAMB9A1 TuwsaRenau duinianulifiuusiia $1805 wSauvindaniey

p 12 | = = [ PoA Y & Y v a
Higher Low snusnsmiewviaiisudisnfuwisgudunssenduidinyu Ussdiunsay
AsAaaUlmI N 1805-1

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 (uwn/ USD)

32.25 32.50 32.75 33.00 33.25
1,720 26,366 26,571 26,775 26,980 27,184
1,750 26,826 27,034 27,242 27,450 27,658
1,780 27,286 27,498 27,709 27,921 28,132
1,810 27,746 27,961 28,176 28,391 28,606
1,840 28,206 28,425 28,643 28,862 29,081
1,870 28,666 28,888 29,110 29,333 29,555
1,900 29,126 29,352 29,577 29,803 30,029
1,930 29,586 29,815 30,044 30,274 30,503
1,960 30,046 30,278 30,511 30,744 30,977

GOLD Londin AM ( USD/Ounce )

n: aneadde va. 1oide waa i aneendse va. oude waa
AuIuilsvIAuYes Gold Futures AUIUAl5Y1AUYBe Mini Gold Futures
UNECNUS WEEoe UNECNUS WEE0e
(Freaswmiay 49010 uwny/Shanan/d1o0) (Areaswmdau 2810 un/drunuy/do)
e frls AIETTULTIEU+ fls saia Avls AIESTULLEM+ fvls
future wWanruuas (mavu) VAT (um)  (mewuawne future wanuulas (fmievu) VAT (vm) (mevulawie
28,570.00 250.0 12,500 {1,049} 11,451 28,580.00 250.0 2 500 210 2,250
28,620.00 200.0 10,000 {1,048} 8,951 28,540.00 200.0 2,000 (210 1,790
28,570.00 150.0 7,500 {1,048} 5,451 28,580.00 150.0 1,500 (210 1,290
28,520.00 100.0 5,000 {1,048} 3,851 28,540.00 100.0 1,000 (210 780
28,470.00 0.0 2,500 (1,045) 1,451 28,490.00 0.0 200 (210} 290
28,420.00 0.0 . {1,049) {1,049) 28,440.00 0.0 - (210} (210}
28,370.00 -50.0 (2,500) {1,048} {3,545} 28,380.00 -50.0 (500} (210 (710)
28,320.00 -100.0 (5,000) {1,048} (5,043) 28,340.00 -100.0 {1,000} (210 i1,210)
28,270.00 ~150.0 (7,500} {1,048} {8,549} 28,290.00 500 {1,500} (210 {1,710}
28,220.00 -200.0 (10,000} (1,049) (11,049} 28,240.00 -200.0 (2,000) (210} (2,210)
28,170.00 -250.0 {12,500} {1,049} {13,548} 28,190.00 -250.0 (2,500} (210 (2,710}
un: aneaudde va. leide waa fiun: aneedte va. ewde waa
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