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All Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 132,801 175,372 -45 571 -42 451 -105595%4 -149 584
Foreign 124685  127.827 3,142 529 -16233 16781
Retail 285547 235834 49713 1922 122227 132803

SETS0 Futures Long(Shor) Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 32119 35,375 3,256 3809 -13,302 8,052
Foreign 97 914 92 775 5,139 13611 29220  6B644
Retail a7 854 99,737 1,883 9802 -15918 -T6696

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

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 89,509 13355 44043 40,907 -90,859 -146,501
Foreign 15,035 22,589 7,554 16545 47383 83621
Retail 52942 101,345 51597 57452 138242 230122

Metal Futures Long(Short) Position : Contfract

Accumulated Long[Shorf]

leng Sheort Met 2Days 1 Wesks 1 Months
Institution 3,848 4,323 -475 1,159 T -T2
Foreign 11,110 12,187 1,077 6,869 567 6,359
Retail 12671 11119 55 8028 -1534 5857

Call Optien Long(Short) Pesition : Controct

Accumulated Long(Short)

Long Short Met 2Days 1 Wesks 1 Months
Institution 285 135 150 113 -453 -3
Foreign 415 171 244 T67 1,785 1,685
Retail 4811 5,205 -354 -B80 -1,282 -1,681

Put Option long(Shert) Position : Confract

Accumulated Long(Shert)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 48 116 58 -42 -225 -1,157
Foreign 196 T4 122 176 1,479 INET
Retail 4168 4222 54 134 954 5800
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SET50 Overview
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Last 1% Hist. Volatlity 2Week Hist. Volatility
SET50 Index  992.13 19.08046 14.30258
Call Option
_ Break Intrinsic Time AllLin-  Theory Open Implied Effective Time
Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Deita Gearing Decay
S50U21C1075 080 0.00 =1075.8 0.00 0.80 8.43% 0.20 185 1872 17.09 004 5201 0.1
S50U21C1050 1.70 0.00 =10517 0.00 1.70 6.00% 0.94 1109 4046 15.82 0.09 52.14 01
S50U21C1025 360 -0.10 =1028.6 0.00 260 3.68% 3.39 981 5071 14.19 018 50.55 0.0
S§50U21C1000 360 -0.20 =10086 0.00 8.60 1.66% 9.58 986 4143 12.61 037 4293 0.0
$50U21C975 2000 -0.30 =995 17.13 2.87 0.29% 2149 1126 3554 12.84 0.65 32.08 0.0
Put Option
. Break Intrinsic  Time All-in-  Theory Open  Implied Effective Time
Premum Cho  “ron vawe vawe Premum Price 'OU™ interest Volatlity _°'° Gearing Decay
§50U21P1075 85.00 -4.20 =990 8287 213 -0.21% B89.26 25 26 HEMANA 100 1265 0.0
$50U21P1050 (030 -7.50 <9897 &7.87 243 -0.24%  65.01 0 33 14.45 -0.94  -16.32 0.0
S$50U21P1025 4310 -090 =9819 3287 10.23 -1.03% 4247 24 206 16.97 077 1827 0.0
S50U21P1000 2330 -150 =9767 7.87 15.43 -1.56%  23.66 242 575 13.47 -0.61 -26.39 0.0
§50U21P875  10.30 -1.00 =964.7 0.00 10.30 -2.76% 10.58 246 1884 14.56 -0.36 -34.46 0.0
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UNDERLYING Close  Cha %Cha asunisboune
SETS0 992,13 4852 043 A
0000 ——— A St Foreign et vy A TFEX Forsign Net (i 80000
Symbol Setle  Chg %Cha Vel ol Ol Chg A
550021 98563 197 2.0m 7 53 i / \ /’ 60000
550021 554.50 W5 13 19615 34153 -43 ‘\f/\ A al)[. 40000
S5O0 955,40 6.3 17 a3 145 0 \/\/\Vf\ F \ l\/\-/\( 20000
550721 932,70 161 1.6 24037 57.529 i vViou N 0
S50Hz2 57840 71 1Ex 5425 1205 i oo PN -20000
S50M22 375.30 1.1 13 2177 7,484 a S "\\1 -40000
{50,000} 60000
SET50 Futures LonalShort) : Sndndn &au Long(Short) 0.000) ‘\’\'\- _80000
Long Short Met 2 5u 2 fHlani qTD o 2 2 2 2 2 2 2 2 2 g 2 g 2
— 152464 17T 46,653 -3.803  -2197 0 E £ £ £ £ & 5 5 5 £ &5 E &g
dramnd 124,074 127582 -3508 1361 47583 i A
Sadan 276,566 226407  S0I61 -9802  -45.386 i
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AnN1sal Spread e uliauan ASPS Model SET50 fis2fuAn PER 6inge)

IhHLne Spread B3eina - B3eina

SN2T S50Q21 Ss0ul S50V21 SOl 50221 (i) UA.62E O 62 . 62 wa. 62 e 62E no. 62 sa. 62E

PER155 898 870 857 843 830 789 748
— u29nAa64 udanéd u29nebd u28anéd 29 webdou29sn64 PER 16 9% 899 885 871 857 815 3
50021 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
ssoxet 671 241 -197 113 PER18 1042 101 995 979 964 916 869
SSozzl 631 208 157 073 040 PER185 1071 1039 1023 1,007 990 942 893
undgudanaandaulangsewng a.e. - 5.0, 64 WAy 0.5% PER 19 1.100 1,067 1050 1,034 1,017 967 918
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Single Stock Futures

Long CPFU21
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Future Underlying
Settle _ _ EPS GROWTH
Future ) Basis Vol Ol Ol Change Lleverage | Upside PER 64F PBY &4F
Price b4F
CPFU21 26.90 -0.10 1653 27015 -1408 B.77 14.81% 13.17 1.00 -34 98%
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Long OSPU21

19 2Q64 flsans 820 duum InalAswmainan 183 4% YoY Mnansasn
gufilisuneldnnfuamuionidivied Tasseniegdu 17% Yoy anvis
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Future Underlying
Settle . ] EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 64F PBV &4F
Price HAF
0s5PU21 36.42 -0.08 204 2032 3 787 4.11% 28 88 569 8.33%
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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 _ 129.3%
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Top 20 Most Active Volume

Future Ser.He Basis Vol Ql Ol Change leverage Resistance  Support
Price
1 SIRIUZ1 1.28 0.00 13644 106178 10595 11.23 1.30 121
2 GUNKULUZ1 478 0.04 9046 131091 4388 17.82 4.81 4.65
3 TRUEU21 334 0.02 7885 19942 3114 8.74 338 3.16
4 TRIPLU21 183 0.03 3568 29300 3546 11.84 1.83 1.74
5 KBANKUZ1 122.75 -0.25 3098 5719 1830 9.58 12545 111.28
6 VGIU21 6.38 0.08 2501 11093 -499 502 6.50 595
7 STECU21 13.29 -0 2130 11505 1088 6.53 13.43 12.83
8 CPFU21 26.90 -0.10 1653 27015 -1408 877 27.24 26.47
9 GPSCU21 82.80 -0.45 1629 3765 68 9.48 83.25 79.58
10 TTCLU21 4.78 0.14 1503 2548 501 6.78 4.78 4.09
11 JMTUZ1 46.00 025 1451 5888 -1206 46.00 42 45
12 PTTUZ21 38.50 025 1183 7941 -539 11.18 38.75 36.10
13 CPALLUZ21 64.80 -0.20 1161 3215 471 14.75 65.00 59.65
14 ITDU21 242 0.00 1142 18667 -1013 15.92 248 220
15 CHGU21 373 0.03 1093 17463 12 13.91 394 3.65
16 SUPERUZ21 0.98 0.01 1051 109764 -1011 6.38 1.00 0.95
17 BT5U21 9.40 0.00 1024 17112 518 9.04 9.57 8.85
18 ADVANCUZ1 188.00 0.00 1011 3138 -119 13.82 188.90 180.51
19 EAU21 65.00 -0.50 1011 2420 744 11.05 66.00 60.33
20 BPPUZ21 19.06 -0.04 1009 7862 200 19.18 18.37
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Gold Futures

semasdmanansgiiofu seviunsients Usuaduneaasaad 1,802
wiReY feufinftundeil 1,813.5 wiens USuifintu 3.8 wisgy 910t
ounth  fuswyuannafueaaiseudl  dsaniglamesuiaudesiy
fuilnafion an. 9asdszdumanlusey 6 1eu uazmniian nafly
Dollar Index w8uasundafl 92.64 90 TnedUnniil sansgaemenuiay

o w 1

Lﬁiiﬁgﬁ’ﬂﬁ’]ﬂiy} LWIZRY NBINITINNIUAALDATY LAZUDNAIANITNEAT 18]

NaYNSNITAMNY

57891 GFV21 1ilofu anas 100 um Jnafl 27,850 U (1,819 VERRORE
Tvhinasuiifiaa g Long GFV21 suyulade 27,950 U Unanuziaziuing
MAYU 100 U dwsunagnsiul esepdiaunisdisny Jauusiliin
899U Trading 7 1,800-1,830 IASBEY™ 199 27,550-28,010 U WARINTIATAS
Wunznsavan wuzihlisedagauy Long wosnUsadiuatuneaansid
wuliiugeud thazvyudenamed Meitnamualst ey Cut Loss 1§
100 vy tietlesfuauidss vinmamesdiadoulminainain

wala Gold Spot

Gold Futures \

FUTURES Last Chg  %Chg Vel O OiChg
GFV21 27,850 0 0.00 24 200 2
GFZ21 27,850 -20 0.07 3 148 1
GFG22 27,810 80 0.9 1 3 0

Mini Gold Futres

Los Chg  %Chg Vol Ol OiChg
GF10v21 27,780 30 011 2,08 5354 7B
GF10221 27,810 40 014 1,045 5397 <06
GF 10622 27,900 10 0.04 656 636 416

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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Downtrend Channel

F-2100

b-1600

Jun Jul Rug Sep oct Now. bec Jan Feb Har Rpr Hay Jun Jul ug Sep
2021

XAU Curncy (Gold Spot  $/0z) Gold Kid XAU  Daily 15MAY2020-31AUG2021 CopyrightZ 2021 Bloomberg Finance L.P. 01-5ep-2021 07:
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GOLD Technical

AAN1951A1909A7 WSS Technical Rebound 1AL $1700 AUl
Uagtuidgnseu Trading Zone $1760-51805 mnwunseuuula dlenaide
Upside LUl $1850

ASPS Gold Valuation Matrix (1385y / Nsa808ud)

<+ aauan Dollar Index udiean >

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 161671 158826 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
g 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
g 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
2 55 161292 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

fan: @1e9udte va. il waa

n1suvassamesin liduun Spread 3¥%#314 GFQ21 - GFZ21

— EX (uwn/ USD) i
§ 32.00 32.25 32.50 32.75 33.00 L
5 1,700 25,858 26,060 26,262 26,464 26,666 RN ] ] .
) 1,730 26,314 26,520 26,725 26,931 27,137 r
2 1,760 26,771 26,980 27,189 27,398 27,607 b
E= 1,790 27,227 27,440 27,652 27,865 28,078 A
£ 1,820 27,683 27,899 28,116 28,332 28,548 .
§ 1,850 28,139 28,359 28,579 28,799 29,019 oL LU Y o
Q 1,880 28,596 28,819 29,043 29,266 29,489 -
2 1,910 29,052 29,279 29,506 29,733 29,960
1,940 29,508 29,739 29,969 30,200 30,431
n: aneadde va. 1oide waa i aneendse va. oude waa
AUl YIAYUYeY Gold Futures AUIMLsVIAUYRY Mini Gold Futures
UNECNUS WEEoe UNECNUS WEE0e
(Freaswmiay 49010 uwny/Shanan/d1o0) (Areaswmdau 2810 un/drunuy/do)

e frls AIETTULTIEU+ fls saia Avls ANESTULLEM+ fvls

future wWanruuas (mavu) VAT (um)  (mewuawne future wanuulas (fmievu) VAT (vm) (mevulawe
28,100.00 250.0 12,500 {1,049} 11,451 28,030.00 250.0 2,500 (210} 2,250
28,050.00 200.0 10,000 {1,048} 8,951 27 580.00 200.0 2,000 (210} 1,790
28,000.00 150.0 7,500 (1,049) 5,451 27,930.00 150.0 1,500 (210) 1,290
2785000 100.0 5,000 {1,049) 3,851 27 280.00 100.0 1,000 (210} 780
27,500.00 0.0 2,500 (1,045) 1,451 27 830.00 0.0 200 (210} 290
27,850.00 0.0 . {1,049) {1,049) 27,780.00 0.0 - (210} (210}
27 800.00 -50.0 (2,500) {1,048} {3,549) 27 730.00 -50.0 (500} (210} (710)
27,750.00 -100.0 (5,000) {1,048} (5,049) 27 680.00 -100.0 (1,000 (210) i1,210)
27 700.00 ~150.0 (7,500 {1,048} {8,549) 27 630.00 500 i1,500) (210} {1,710}
27,6850.00 -200.0 (10,000} (1,045) (11,045} 27 ,580.00 -200.0 (2,000) (210} (2,210)
27 500.00 -250.0 {12,500} {1,049} (13,543} 27 530.00 -250.0 (2,500) (210} (2,710}

P @189 va. LT wae

O ASIAPLUS

Securities

FuN: @8UITY Ua. LoLdy W



