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All Futures Long[Shorf] Position : Controct

Accomulated Long[ﬁhort]

Long Short Met 2Days 1 Weeks 1 Monihs
Institution 126,939 92 803 34,136 7518 2237  39.029
Foreign 103,166 102,677 489 13372 65276 29,448
Retail 189,55 224175 34 625 4DB90 4039 BB 47T

SET50 Futures Long(Short) Position : Contract

Accomulated Long[Shorf]

Long Shert Mt 2Days 1 Weeks 1 Monihs
Institution 35,373 30,523 4,850 -1,584 10,448 5,011
Foreign 72,987 61,682 11,305 42 283 9423 34,143
Retail 88,810 104,965 -16,155 -40.69%  -19.871 -28,132

5ing|e Stock Futures Long[Shorf] Pasition : Contract

Accomulated Long[Shorf]

Long Short Met 2Days 1 Wasks 1 Months
Institution 80 428 54 281 28147 8,354 13,558 34702
Foreign 9,459 18,259 -8,800 -8358 -10945 8672
Retail 70,259 87 606 =17, 347 =36 -2,645 -43,374

Metal Futures Long(Sheort) Pasition : Contract

Accumulated Long[Short]

Long Short Met 2Days 1 Waeks 1 Months
Institution 7604 7,592 12 1,434 696 41
Foreign 20,250 22,525 -2,265 -951 -7,833 -21,111
Retail 22778 20,523 2233 -473 7137 21,070

Call Cption Long(Shor] Position : Confract

Accumulated Long(Short)

Long Shert Mt 2Days 1 Weeks 1 Monihs
Institution 154 52 62 -31 -371 -1,812
Foreign 130 99 3 10 =23 3N
Retail 2,387 2,480 -83 41 354 1,421

Put Option Long(Shert) Pesition : Contract

Accumulated Long(Short)

Long Short Met Z2Days 1 Waesks 1 Months
Institution 215 [} 136 114 213 2514
Foreign 316 111 205 385 3,109 7338
Retail 2892 3,233 341 499 3322 9852
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SET50 Overview \
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SET50 Index Futures
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Last 1¥r Hist. Volatiity 2Week Hist. Volatility
SETS50 Index 92227 1930018 1450445
Call Option
. Break Intrinsic Time All-in- Theory Open Implied Effective Time
Premium Ch Volu
remum 08 Een  Value  Value Premium Price ™€ nterest Volatility Gearing Decay
§50U21C1000 140  -0.10 =1001.4  0.00 1.40 8.58%  0.34 203 4636 15.92 0.06 4015 0.1
S50U21C975 300  -0.30 =978 0.00 3.00 6.04%  1.36 461 6041 14.86 012 3758 0.1
S50U21C950 640 -0.50 =9564  0.00 5.40 370% 437 493 4474 1414 023 3351 0.0
S50U21C925 1340 -1.40 =9384  0.00 13.40 175% 1128 633 3175 13.86 041 2817 0.0
S50U21C900 27.90 -0.60 =927.9 2227 5.63 061% 2379 499 1674 1454 061 2020 0.0
Put Option
_ Break Intrinsic  Time Allin-  Theory Open  Implied Effective Time
Premium Ch Volu Delta
remum 08 fen  Value  Value Premium Price ™€ |nterest Volatility Gearing Decay
S50U21P1000 2660  1.30 <9134 77.73 8.87 -0.96%  86.81 2 301 1914  -087 -10.08 0.0
S50U21P975 6410 150 =910.9 5273 1137 -123% 6285 12 482 1463  -0.87 -1319 0.0
S50U21P950 4300  1.00 =907  27.73 1527  -166% 4087 32 1487 1318 -078 -17.23 0.0
S50U21P925 2510 010 =899.9 273 2237 -243% 2279 206 3666 1377 -058 -2142 0.0
S50U21P900 1370 -0.30 =886.3  0.00 1370 -390% 1032 587 4324 1474  -038 -2485 0.0
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o/ L -4 L4 1
P mmamwuﬁamumaaunamumqﬂimm
AMNFAIUN5YDV1Y SET50 Index
lums1e39u wae SET50 Futures
UMNDERLYING Close  Cha %Cha  asumsBouig
SETS0 92227 076 008 0
. F — A TFEX Foraign Nes (s
Symbol Setle  Chg %Chg Vel Ol Ol Chg 0.000 80000
550021 320.00 17 02 32 149 0 - 60000
S50Uz1 1350 -1z -0t TWEMZ 334128 -43 (10,000 40000
550421 317,40 29 03 24 55 0 20000 AN o ). 20000
550221 1250 14 -0Ex 5403 37170 0 0
{30,000) -
SE0HZZ 309.00 -14  -0.2% 3.000 8,797 0 \_\ -20000
{40,000) -
S50M22 305,00 -1 0 2,565 35N 0 L ~40000
{50,000) —-----m- - 60000
SET50 Futures Lona(Shor} : &rurdi a4l Long(Short) Y \\ _80000
Long Shont Net 25 2 dlani QTD 8 8 8 8 8 8 8 8 8 8 8 8 8
Faifu 126570 92632 33,930 -1584 -651 0 § 5 5 5 5 5§ 5§ 5§ § § & 5 &5
— : : : ‘ S 2 & 3 3 3 2 2 & 3 2 2 2
damad 02,720 102,467 253 42,283 18116 0
fudan 184,261 218,452 -34191  -40.693 -17.465 0
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AnNIsal Spread o uLiauain ASPS Model SET50 fiszAun PER #1499

1wne Spread B3¢ina - B3eng

PER 155 898 870 857 843 830 789 748
— nu29na64 u30anéd u29neéd u28anbd 29 webdou 29 snbd PER 16 9% 899 885 871 857 815 7
02 423 PER165 955 927 912 898 883 840 797
S50U21 474 051 PER17 984 955 940 925 910 866 821
S50\21 558 -1.35 084 PER175 1,013 983 967 952 937 891 845
ssoxel 671 247 -197 113 PER18 1042 1011 995 979 964 916 869
SSoz21 631 208 157 073 040 PER185 1071 1039 1023 1007 990 942 893
undgudanaandeulamngsenng a.e. - 5.0, 64 Wi 0.5% PER 19 1100 1067 1050 1034 1017 067 918
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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
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wuziidiednuy Short KKPU21 yu 52,10 uw lwirrils 49.00 uim éa Stop
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Future Underlying
Settle ] ] EPS GROWTH
Future . Basis Vol ol Ol Change leverage | Upside PER 64F PBV &4F
Price &4F
KKPU21 52.23 027 61 1259 -61 11.51 12.38% §.27 0.89 4.96%
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Long BAMU21

anrlsaviSan 2064 azituialanuiu 1 QoQ uag YoY nuuliumsdaifuiy
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99192 High Low vaug#l MACD uag RSI LAndeyiau Bullish Divergence U4%n13

Wasuswluduseun1stu v19i Ysediusuisudaldldn 17.80 um
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Wiz Long BAMU21 Ustad 17.20 v wWhvinaals 17.80 v Cut loss 0.30 U

A0 1’1 U
Future Underlying
Settle . . EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 64F PBV 64F
Price H4F
BAaMU21 17.39 0.29 644 4767 -192 34 60% 2080 132 44 35%
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Historical Price Technical Chart
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Tracking Performance

0.0%
Unrealized Profit on Aug 2021

Realized Profit on Aug 2021 _ 80.7%
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Top 20 Most Active Volume

Future Sellﬂe Basis Vol 0] Ol Change leverage Resistance  Support
Price
1 BANPUUZ21 11.34 -2.26 4682 12439 4431 16.27 11.57 11.09
2 TUu21 21.99 01 2862 8639 1145 12.12 2223 21.76
3 PSLU21 2295 -0.05 2403 4909 1029 21.62 2522 2129
4 THCOMU21 11.69 0.29 2263 7483 1207 867 11.85 11.08
5 GPSCU21 79.50 0.25 2089 3233 894 9.03 8257 T3.54
6 SIRIU21 118 0.00 2043 139587 1993 10.35 1.19 115
7 BCHUZ21 2392 0.02 1825 787 -1405 19.06 24 65 2299
8 BPPU21 18.62 012 1812 4362 804 18.45 1769
9 wHAaUZ21 3.09 0.03 1779 27567 1751 7.32 in 3.02
10 IRPCUZ21 3.60 0.00 1686 71429 -1436 10.53 362 348
1 CHGUZ21 4.04 0.06 1559 35960 -595 14.96 410 3.98
12 KTBU21 10.48 0.08 1355 8896 -1322 11.40 10.83 10.45
13 BEMUZ21 7.95 0.00 1239 21521 -1015 11.01 8.16 7.90
14 BLANDU21 1.05 0.03 1001 127362 0 8.95 1.07 1.01
15 SAWADUZ1 66.00 -0.50 929 5441 19 9.26 67.47 62.77
16 BDMSUZ1 22,50 0.00 901 7948 299 13.46 2277 2213
17 VGIUZ21 591 0.06 766 12942 -787 467 5.92 5.68
18 BCPGU21X 14.70 -0.10 729 5206 -272 6.28 16.36 14.39
19 CPALLU21 58.18 0.18 697 3708 -498 13.16 59 39 67.27
20 GUNKULUZ1 4.81 0.01 608 118106 472 18.05 482 4.66
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Gold Futures

MAmesARananiTiloAu Uuanas 1 wiugye ?Jm@gjﬁ 1,728 1wiawgy Huss
naduaneiuneaanianizulsadieilos v sutidanianigaciiuge
npanenslFesulasaiiuganiy 1 Sudweeams  ensedu
wiswgRauaznisadaanluansy vuld Dollar Index auiluduiiuaning
93.07 90 vauzAnaavuanlaudanssvi New High Yauan 162.82 90 vilsiin
amuanANudisasiensemesias Taetull weanigasdameduay CP
waz PPl vnziiseudunni AofamUTIUIURURSUATARNTINNUTIEEUNN,

v A & v oa < v
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NAYNSN1TAYY

1D GFQ21 WieAu anas 50 U Il 27,520 v (1,731 WEy™) a9
NI151AIRAIN spot dwqmﬁmﬁaulmiumau 1,726 Wi3geym AINSIA1 GFQ21
Sulazalunseu 27,350-27,700 U fiemnerntuneaansudedn inaduse
FAmer uazuniwalunseufidneddeussdiuly 1,720-1,750 wienyn Jeaq
wugthbiinawsu Trading 27,360-27,830 U ﬁaﬁﬁﬂamumaﬁmm Cut
Loss 13 100 v Jestuanudsamnsanessiedsulminainaa

wAla Gold Spot

Downtrend Channel

1860

1679

b-2100

#2000

b-1500

t-1700

F-1600

Gold Futures

FUTURES Lost Cha  %Chg Vel (o]} Ol Cha.
GFQ21 27,520 -50 0.18 S0 296 1]
GFV21 27,500 -80 0.33 21 165 -5
GFZ21 27,670 60 0.22 19 68 10
Mini Gold Futres

Lost Cha  %Chg Vol (o]} Ol Cha.

GF10Q21 27,570 4,082 -17

GF10V21 4,742 -288

GF10221

27,620

27,660 4,952

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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Jun Ju Aug Nov Dec Jan Feb Mar Rpr Jun Jul Rug

May
2021
Copyright? 2021 Bloomberg Finance L.P.

Sep
2020
XAU Curncy (Gold Spot  $/0z) Gold Kid XAU  Daily 15MAY2020-10AUG2021
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GOLD Technical

Y a

AN1951A MBI LAndeay1ad Doublp Top USugrulsawigakuisudAyusiu
$1760 uazuyIiguLAIe1I Ustin1sida Downside 198 Usziliunseunadoulng
139 $1679-1760$

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 (u2w/ USD)

33.00 33.25 33.50 33.75 34.00
1,700 26,666 26,868 27,070 27,272 27,474
1,730 27,137 27,342 27,548 27,753 27,959
1,760 27,607 27,816 28,025 28,235 28,444
1,790 28,078 28,290 28,503 28,716 28,928
1,820 28,548 28,765 28,981 29,197 29,413
1,850 29,019 29,239 29,458 29,678 29,898 ' -
1,880 29,489 29,713 29,936 30,160 30,383 .
1,910 29,960 30,187 30,414 30,641 30,868
1,940 30,431 30,661 30,892 31,122 31,353 — =

GOLD Londin AM ( USD/Ounce )

fun: @eNUITY Ua. LelTe W an: aneanite va. il wis
AuIulsv1AUYY Gold Futures AUIUALIUIAUYY Mini Gold Futures
UNE0NUS EE0E UNE0NUS EE0E
(Fssswmidau 49010 uwn/druru/do) (Frssswmidau 2810 uwny/druruy/do)
s1ia fvls AIETTULTIEU+ fvls s1Ria Avls ANETTULLEM+ fvls
future wiruuilas (fiavu) VAT () (mewvu)aws future winuuilas fanevu) VAT (um)  (mievu)avs
2777000 230.0 12,500 (1,045} 11,451 27,820.00 250.0 2,500 (210} 2,250
27, 720.00 200.0 10,000 (1,048} 8,951 27 770.00 200.0 2,000 (2109 1,750
27 670.00 150.0 7,500 (1,045) 5,451 27 720,00 150.0 1,500 (210} 1,280
27,620.00 100.0 5,000 (1,049} 3,951 27 670.00 100.0 1,000 (2109 730
27,570.00 50.0 2,500 (1,049} 1,451 27 620.00 50.0 500 (2109 280
27,520.00 0.0 - (1,049) (1,049} 27,570.00 0.0 - (210} (210}
27 470.00 -50.0 (2,500) {1,048} (3,548} 27 520.00 500 (500} (2109 710
27,420.00 -100.0 (5,000) (1,045) (5,045) 27 470.00 -100.0 (1,000) (210} (1,210}
27,370.00 -150.0 (7,500 (1,049} (8,549} 27 420.00 1500 (1,500) (2109 (1,710)
27,320.00 -200.0 {10,000} (1,049} (11,049) 27,370.00 -200.0 (2,000) (2109 (2,210
27,270.00 -250.0 {12,500) (1,049} (13,549) 27,320.00 _250.0 (2,500) (210 (2,710)
i ae9udde va. 1ol waa fan: aneaite va. il wdd
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