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

Long Short et 2Days 1 Weeks 1 Monihs
nstitution 156,319 115,527 40792 14115  -1,044 169,033
Foreign 129,312 161 241 31,929 27360 -18766 76,446
Retail 236,831 245,604 8,863 13,245 19,810 -245479
SETS0 Futures Long[Shorf] Paosition : Contract Accumulated Long[Shorf]

Long Shert Mst 2Days 1 Weeks 1 Monihs
Intitution 55,768 47 583 8,185 10,911 5388  -3610
Foreign 73,053 101,317 28,264 21900 -20344  -18593
Retail 118,439 98,360 20,079 10,989 14976 22,203

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

Long Short Met 2Days 1 Wesks 1 Months
Institution 88,150 51,7386 35 454 11,575 a0 145,859
Foreign 10,375 10,482 -107 -5,395 13,090 106,400
Retail 57 816 94 163 36,347 £588 13670 -252,269
Metal Futures Long(Short) Position : Contract Accumulated Long[Short]
Llong Short Mt 2 Days 1 Wasks 1 Months
Institution 10,703 11,5886 -883 203 -3,682 -2,802
Foreign 45539 49,047 3,508 2772 15276  -15,083
Retail 44611 40,220 4,391 2569 18958 17,885
Call Optien Leng(Shod) Pesition : Contract Accumulated Long(Short)
Long Shert Mst 2Days 1 Weeks 1 Monihs
Institution 238 454 =215 -425 -55 -1,045
Foreign 148 185 A7 49 -300 400
Retail 3,065 2,833 232 478 857 1,449
Put Option Long(Short) Position : Contract Accumulated Long(Shert)
Long Short et Z2Days 1 Waesks 1 Months
Institution 170 226 -36 =22 210 2,548
Foreign 194 278 34 2770 4076 8,081
Retail 3573 3,483 g0 2748 4286  -11.029
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SET50 Overview
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Last YT Hist. Violatiity 2Week Hist. Volatility
SETS50 Index 91153 19,9743 13 46265
Call Option

_ Break Intrinsic Time Allin-  Theory Open Implied Effective Time

Premium Chg  "ron  Vawe  Value Premium Price O™ interest Volatilty _-'° Gearing Decay
$50U21C1000 140 070 =10014  0.00 140  0.86% 031 740 4379 1614 006 3800 0.1
$50U21C975 280 -1.50 =977.8  0.00 280  7.27% 41419 566 5422 1535 041 3563 0.1
$50U21C950 600 280 =956  0.00 BO0  488% 374 907 4500 1493 021 3140 00

$50U21C925 1240 -460 =9374  0.00 12.40 2.84% 9.66 827 2976 14.51 0.36 26.10 0.0
$50U21C900 2400 -B.00 =924 11.53 12.47 137% 2069 186 1150 15.41 0.54 20.62 0.0

Put Option
. Break Intrinsic Time: Allin- Theory Open Implied Effective Time
Premium Chg  "con  vawe  Vae Premum Price "OU™® interest Volatilty Co'° Gearing Decay
S50U21P1000 9500 1280 <905 8847 653  072% 09318 3 208 1698 092 -968 0.0
$50U21P975  §070 970 <9053 6347 623 068% 69.07 5 479 1268 092 1283 0.0

$50U21P950 483380 9.00 =901.2 3847 10.33 -1.13% 4663 59 1469 1177 -025 -16.45 0.0
$50U21P925  30.00 640 =895 1247 16.53 -1.81% 2757 551 3402 1315 -0E5 2016 0.0
$50U21P900 1670 310  =B883.3 0.00 16.70 -3.10% 1361 1020 4090 13.81 -0.45 2408 0.0
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UMDERLYING Close  Chg %Cha  asumsBaune

SETSO0 153 -MI0  -155% ST
10000 — A 30k Forsign Nt i A TFEX Forsign Net i 80000
Symbol Sefle  Chg %Cha Vel ol Ql Chg
550021 309.40 N5 -13% 77 271 0 - W"’*-"“-\,,\ {,\ /"‘\ 60000
550021 307.20 M7 -13w 271364 32T.4ATS 43 P R \_V/\ A 40000
S50z 406,30 e 13 a0 41 0 AW YA [W\L /\/ \V\!\._ A I“\ r\‘/\/\ 20000
550221 90630 -5 -13% 20042 35906 0 o W | \7\ SV T
) . R i X {30,000) - N
SE0HzZ 0330 -z -lem 3,303 8,356 0 . ¥ -20000
S50Mz2 539,90 R 2424 2,819 0 S \\_ -40000
— (80.000) -~ -60000
SET50 Futures Long(Shert) @ Sndndd &aU Long(Short) 0,000 ‘_"’\\\ 30000
Long Short Net 25u 2 dlani aTo =] 2 s g2 g g 2 g 2 s = =2 =
—. 55310 114,847 41053 10,511 -5, 0 E £ £ £ £ & 5 £ £ £ 5 E &
dratnd 126,970 160,845 -31878  -21.900 9,421 0 A
Maodan 230133 233,378 -9.185 10,929 1,280 0
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ANANIT8d Spread & dULABUIIN ASPS Model SET50 n52auA PER f149)

IhHLne Spread B3eina - B3eina
SN2 S50021 S50021 S50V21 S50K2] 021 (If) U.A. 62E ’U‘ﬂ. 62E w8, 62E w.A. 62E D 62E ne. 62E s.A. 62E
PER155 898 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773

29064 udanéd u29nebd u28anbéd 29 webdou 295064

S50N21

g 423 PER165 955 927 912 898 883 840 797
S50U21 474 051 PER 17 984 955 940 925 910 866 821
S50\21 -5.58 -1.35 -0.84 PER175 1,013 983 967 952 937 891 845
S50X21 -6.71 247 -1.97 113 PER 18 1,042 1,01 995 979 964 916 869
Shozzl 631 208 157 073 040 PER185 1071 1039 1023 1007 990 942 893
sgundgudanaanioulngssnng a.a. - 5.0 64 wirdy 0.5% PER 19 1100 1067 1050 1034 1017 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 suan1izisugiakaselamsssuilens ngu IB I Deal
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Aumamata wnislunseu Downtrend Channel Inedfideygiaauniamada a1n
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wugihfioanug Short KKPU21 i 52.10 um Jagduiinils 15.12 % wwirls

49.00 UW & Stop Profit 7l

Future Underlying
Settle ] ] EPS GROWTH
Future . Basis Vol ol Ol Change leverage | Upside PER 64F PBV &4F
Price HbAF
KKPL21 5194 -0.31 180 1279 -80 11.46 12 92% 823 089 4 96%
n: aneaudde va. woide waa
Historical Price mmmm‘lsmm;waa Stock Futures
" KKP C: 50.75 daily
i IIIII i o Downtrend Channel
] i Lt ¥ \ 60.00
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e I _ Y ~ W sirs -
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| /'\/.‘_. ) . 100.0000|
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Long BGRIMUZ21

AIANILIgNE 99A 2Q64 JnfinTus 65.0%00q magﬂi‘ﬁ 1.0 Wudwum d@unls
1Jnﬁmm%uﬁwzéfuqqqmwslmmqau'ﬂuﬂizi’amizﬁ Tneanazdfia 50.4%qoq
gl 971.8 uum nyuanseldneliiniiaaeziiulng 8.6%qoq uog
1.1 viluguum mnmsngliilitunemasy EGAT) Aifiududundn diu
seldnnselwiiliuingugndngeamnssy  (U)  aeesiiutudntios

wenandeleuglninlviusguiaienuiy  EVN)  arnvsdsuimavuandaym
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AINANATA FIULUITUN 39.00 UM dedeyayinsuniundu annuvaiieu
13uen Low YU 2Ua"gn Breakout wdu EMA 10 Juld vngdeunuians 41.00 vm
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wugi Long BGRIMU21 Ustied 41.00 uw wWvils 43.00 um wag Cut Loss
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Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 64F PBV 64F
Price HAF
BGRIMUZ21 41.50 0.25 707 7314 102 6.66 26.06% 33.80 2.46 46.29%
un: aneadde va. lewde waa
Historical Price Technical Chart
e BGRIM C: 41.25 daily
60.00|
‘“ Al il 55.00
SETS50 INDEX e P Lk "
Jif T, ] ”mﬁlm'.", R 43.00 45.00
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Tracking Performance

0.0%
Unrealized Profit on Aug 2021

Realized Profit on Aug 2021 - 357%
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Top 20 Most Active Volume

Future Sellﬂe Basis Vol 0] Ol Change leverage Resistance  Support
Price
1 SIRIUZ21 1.19 0.02 37037 169626 -32980 10.26 1.20 1.14
2 GUNKULU21 482 0.04 11246 124367 1421 17.97 4.98 481
3 CHGU21 4.06 0.00 3821 35680 1611 15.26 413 3.99
4 NLU21 40.27 0.02 3068 4369 1261 9.81 40.97 38.66
5 BCHU21 2435 -0.15 2280 9544 452 19.54 2469 2307
6 PSLU21 24.26 0.06 2152 3033 1388 2274 24 67 20.81
7 BCPGU21X 1516 0.26 1793 4923 -222 6.32 15.23 14 26
8 IRPCU21 360 0.06 1712 66264 1692 10.35 64 348
9 HMPROUZ1 12.94 -0.06 1425 3670 621 8.15 13.77 12.90
10 TTAUZ21 16.59 0.0 1193 14669 -1012 39.71 16.78 15.17
" CBGU21 139.65 0.15 1183 9393 -342 9.74 148.28 138.00
12 KCEU21 78.75 -0.50 1183 3390 433 14.90 80.38 76.18
13 GPSCU21 79.30 0.05 1069 2642 46 9.03 62.89 77.64
14 BECU21 13.35 0.35 1043 11560 992 18.01 13.66 12.74
15 BANPUUZ1 11.20 -2.40 1041 12440 1008 16.27 11.53 11.00
16 EPGU21 12.39 01 1027 4744 -1000 20.56 12.50 11.70
17 LHU21 7.80 -0.15 1020 2582 0 11.01 7.85 7.66
18 CKPU21 6.14 0.09 1010 7308 -1002 6.37 6.38 5.83
19 LPNU21 4.88 -0.02 833 6712 -792 7.16 497 4.84
20 ADVANCUZ1 173.10 -2.40 751 3617 70 12.90 177.32 171.79
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Gold Futures

IIMNIRRaIRansTleAU USuanas 7.3 Wity Unagil 1,804 imSeey  dus
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Asomasilug usdunindUaondy  vdwaiaviuanlaudansgiiloAunaTu
27158 30 uFunsiliamedeyadiuiutguvesuaiaansienuanadly
o cal 1 ° ! % v % gj I Q’lju

AUAMUYINIULN LAZAINIITEAU 3 ATUAL UUASLA 3.A. 2563 UBNAINULNAIYU

58NS UAKETBLANITINNULBNAANEAT LardnsNTinsuluauil

NAYNSNITAINY

§1AMR3MN GFO21 WlaAu WaTu 40 Uw Uaft 28,560 U (1,806 W3ERy~) ad
nisAmesimaIn spot angafiadeulmlunsey 1,802 wisys AnTIAN
GFQ21 "'quﬁj%agﬂumau 28,350-28,700 U MsARFATUTE Bond Yield waw
panavuansgilory  nadulisiamesdiuanas  widseglunseuiinngld
dmsutull Wesefamusiaunsienu deideFuusilfinamu Trading
Uk 1,790-1,820 wisegy Ligulvin 28,300-28,780 UM wazAmungn Cut
Loss 1§ 100 vm Pesfummndsamnnsamesiiadeulminainain

wAla Gold Spot

Downtrend Channel

1679

p-2000

+-1600

Jun ul Aug oct Nov Dec Jan Feb Mar Apr May Jun ul Aug
2021

Copyright2 2021 Bloomberg Finance L.P.
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GOLD Technical
a o = dy % =l = v a % o %3
NEANINITIATNBIAT ULLINYDNAU YULAUBLLUINTUUTIEIEU $1805 NWIDUNIWINIY

p 12 | = = [ PoA Y & Y v a
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ASPS Gold Valuation Matrix (1385y / Nsa808ud)

< aaum Dollar Index udiv@ >

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 (uw/ USD) — —

33.00 33.25 33.50 33.75 34.00

1,720 26,980 27,184 27,388 27,593 27,797
1,750 27,450 27,658 27,866 28,074 28,282
1,780 27,921 28,132 28,344 28,555 28,767
1,810 28,391 28,606 28,822 29,037 29,252
1,840 28,862 29,081 29,299 29,518 29,737
1,870 29,333 29,555 29,777 29,999 30,221 ) o - In
1,900 29,803 30,029 30,255 30,480 30,706
1,930 30,274 30,503 30,732 30,962 31,191
1,960 30,744 30,977 31,210 31,443 31,676

GOLD Londin AM (USD/Ounce)

i @At va. 1ol wda fan: aneanAte va. il wia
AU lsvIAuYeaY Gold Futures AUIUAl5Y1AUYBY Mini Gold Futures
UNacNUS EEoe UNECNUS EEoe
(Fresswlou 490.10 uwn/dhanun/do) (Fresswdau #8.10 un/drunun/do)
Teilm Al AETIULTEL+ fls Feia Avls AIESTULLEU+ Al
future wanuulag (a@vu) VAT (um)  (aulave future wasuula (wEvu) VAT (U] (aulave
28,810.00 250.0 12,500 {1,048} 11,451 28 820.00 250.0 2 500 210 2,280
28,750.00 200.0 10,000 (1,045) 8,951 28 770.00 200.0 2,000 (210} 1,750
28,710.00 150.0 7,500 {1,049} 5,451 28,720.00 150.0 1,500 (210 1,280
28 650.00 100.0 5,000 {1,048} 3,951 28 670.00 100.0 1,000 (210 750
28,610.00 50.0 2,500 {1,048} 1,451 28,620.00 50.0 500 (210 230
28,560.00 0.0 - {1,048} {1,048} 28,570.00 0.0 Z [210) [210)
28,510.00 -50.0 (2,500) (1,045) (3,549) 28520.00 -50.0 (S00) (210} (710}
28,460.00 -100.0 (5,000} {1,049} (5,043} 28 470.00 -100.0 {1,000} (210 {1,210}
28.410.00 -150.0 (7,500) {1,048} (8,549} 28,420.00 -150.0 {1,500} (210 {1,710}
28,360.00 -200.0 {10,000) {1,048} (11,043} 28,370.00 -200.0 (2,000} (210 (2,.210)
28,310.00 -250.0 {12,500} {1,048} {13,548} 28,320.00 _250.0 (2,500} (210 (2,710}
i aneudde va. 1ol wda fan: aneanAte va. il waa
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