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

Long Short Mat 2Days 1 'Wesks 1 Months
Institution 157,843 173,741 15,898 59644 12356 40172
Foreign 134725 120,012 14713 11670 -11821 -93729
Retail 756,541 55, 756 1,185 A7974 24177 133901
SETS0 Futures Long(Shor) Position : Contract Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 32782 33956 -1,174 69 6,906 629
Foreign 83957 79,835 4122 13415 9676 -57.964
Retail 85,096 89,044 2,948 13,484 2770 577335

5ing|e Stock Futures Long[Shorf] Posiion 1 Controct Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 115,569 133,425 -17,855 51,888 -31,225 -33,565
Foreign 24611 16,281 8,330 2,957 -15640 -44788
Retail 138,138 128,612 526 64843 45865 98,353
Metal Futures Long(Short) Position : Contfract Accumulated Long[Shorf]
leng Sheort Met 2Days 1 Wesks 1 Months
Institution 5,657 5,803 -148 511 2510 -1,615
Foreign 25237 23,758 1,479 234 8832 3319
Retail 19,773 21,106 1,333 845 -11742  -1,700
Call Option long(Sher) Position : Confroct Accumulated Long(Short)
Long Short Met 2Days 1 Wesks 1 Months
Institution 235 136 99 165 =222 -928
Foreign 3o o4 481 914 2513 7,281
Retail 522 3,102 580 1,079 2291 6353
Put Option long(Shert) Position : Confract Accumulated Long(Sher)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 128 38 S0 278 208 -158
Foreign 289 38 251 484 2,079 3,343
Retail 2568 2,909 341 762 2287  -3185

fan: @1e9udte va. wide waa

A ASIAPLUS J -

Securities



DERIVATIVES TALK
nagnsnisanuauwus

BY RESEARCH DIVISION

SET50 Overview \
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Last YT Hist. Volatiity 2Week Hist. Volatility
SETS50 Index  973.56 18.7227 1076013

Call Option

Premium Chg

Break Intrinsic  Time Allin-  Theory Volume Open  Implied Deit Effective Time
Even Value Value Premium Price Interest  Volatility Gearing  Decay
S50Z21C1025 3.00 1.00 =1033 0.00 8.00 5.53% G6.52 475 3443 13.40 023 27.59 0.1

$50Z21C1000 14.90 210 =10149 0.00 14.90 3.68%  12.84 701 2728 13.46 0.36 2334 0.0
$50Z21C975 2550 3.20 =10005 386 21.64 221% 2291 1027 3883 13.75 0.51 19.47 0.0

S50Z21C950 4050 470 =9905 28.86 11.64 1.19% 3723 60 1049 14.25 0.65 15.76 0.0
§$50Z21C925 59.00 5.00 =084 53.86 514 0.53% 55.57 40 271 14.80 0.78 12.87 0.0
Put Option

Premium Chg Break Intrinsic Time Allin-  Theory TITE Open Implied Delta Effective Time

Even Value Value Premium Price Interest Volatility Gearing Decay
850Z21P1025 5730 770 =967.7 4614 11.16 -1.14%  56.63 7 122 13.00 =077 1374 0.0
$50Z21P1000 4050 -590 =959.5 2114 19.36 -1.98%  37.98 16 251 13.76 -0.64 1574 0.0

S50Z21P975 2550 -430 <9495 0.00 25.50 -3.00%  23.07 337 1257 13.46 -0.49 -18.60 0.0
§$50Z21P950 16.00 -3.00 =934 0.00 16.00 -458% 12.41 591 2243 14.22 -0.34  -20.18 0.0
S50Z21P925  9.40 -2.00 =915.6 0.00 9.40 -G.46% 577 439 2864 15.01 -0.22 -22.02 -0.1
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B ANUFUNUSEAUEVRIINAUANIUIEIMNA
ATNIIUNTTYBYIY SET50 Index
lumsa1nu wae SET50 Futures
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SETSD 37885 7.64 078w S0
0000 = A S0 Foreign Net iy AT TFEX Forsgn Ne (e
Symbol Setfle Chqg  %Chq Vol Ol Ol Chg 100000
S50vZ1 376.30 80 0.8 1,365 325 i /VA\ 80000
S50%21 476,10 89 03 36 140 0 (10,000) —— 60000
550221 374.50 76  OB< 173871 331279 0 000 / ,\)(:::M" oo
SE0Hz2 370.00 74 08 BO006 36518 0 0000 L\ N / /f\J \A 20000
S50M22 957,60 72 07 4868 12042 o v/ v/
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Long Short MNet 29 2 flani aTo T 2 g g g g 2 g 2 g g g g =3
—. 157480 173567 -15.087 ) 9,543 0 E & £ 5 £ & & £ E £ £ 5 &
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SSON21 S50Q21 Ss0URl S50V21 SO S5 (im) u.n. 62E rU.ﬂ.62E e, 628 wa. 628 0. 628 na. 628 sA. 62E
PER 155 898 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 173

29064 udanéd u29nebd u28anéd ou29webdou29sn.64

S50N21

002 423 PER165 955 927 912 898 883 840 797
S500U21 474 051 PER 17 984 955 940 925 910 866 821
S50V21 -5.58 -1.35 -0.84 PER175 1013 983 967 952 937 891 845
S50%21 6.71 241 -1.97 113 PER 18 1,042 1,01 995 979 964 916 869
Ss0z21 631 -2.08 157 073 040 PER185 1071 103 1023 1,007 990 942 893
sgundigudanaanidoulngsswnng a.a. - 5.0 64 Wiy 0.5% PER 19 1100 1,067 1,050 1,034 1017 067 918
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Long CPALLZ21
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Future Underlying
Settle _ _ EPS GROWTH
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Price 6AF
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Long TOPZ21
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Tracking Performance

Unrealized Profit on Oct 2021

Realized Profit on Oct 2021 28%

-50% 0% 50% 100% 150% 200% 250% 300% 350% 400%

- - - - . : ooy = 0 s -
wpan nrasnnansuwesldnadaluiuushduiun deuiumnandedige dunseeuwuszasauniredoundeiduuunhbilaaa i lrdnmmu
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Top 20 Most Active Volume

Future Selﬂe Basis Vol Ql Ol Change leverage Resistance  Support
Price

1 TRUEZ21 4.08 0.02 49696 96562 -13847 10.68 4.16 364
2 GUNKULZ21 522 0.02 37476 210580 1432 19.55 525 4.86
3 IRPCZ21 437 0.01 11019 29974 -2514 12.81 4.40 4.06
4 WHAZ21 3.29 -0.01 9820 37239 -3036 7.89 3.4 K4l
5 WHAZ21 3.29 0.01 9820 37239 -3036 7.89 3.34 3.21
6 SIRIZ21 1.24 0.02 9217 151891 3895 10.70 127 1.18
7 KBANKEZZ21 138.30 0.80 4165 7694 564 10.71 141.31 12747
B8 SUPERZ21 0.98 0.03 3641 208358 1600 6.25 0.99 0.94
9 ESS0OZ21 8.28 0.03 3513 14349 -2589 6.58 8.46 812
10 JASZ21 293 0.01 3513 39891 -2501 6.40 299 250
11 PTGZ21 16.93 0.13 3295 16765 283 5.62 17.23 15.57
12 ITDZ21 233 0.03 2577 42920 25T 1513 242 233
13 TUzZ21 21.92 0.12 2518 6861 -1905 11.95 2242 21.65
14 GULFZ21 4447 0.03 2351 17729 1231 227 44 50 41.40
15 PLANBZ21 6.45 0.00 2250 26078 385 6.29 6.58 6.25
16 AOTZ21 64.30 0.05 2103 4332 989 9.77 64.50 62.49
17 PTTZ21 39.95 0.20 2076 12900 -868 11.62 4017 38.67
18 EASTWZ21 9.77 -0.08 2000 5800 -1000 14.40 9.81 9.68
19 AAVZ21 2.89 0.1 1892 8856 543 8.42 290 275
20 CPALLZ21 63.95 0.20 1674 7926 604 14.46 65.12 63.57
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Gold Futures
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1P MBF GFV21 Wiefu anas 110 uw Jafl 28,310 um (1,761.7 LASLRY*)
geninsimpaa spot angaiiadeulmuiing 1,758 widsgm AnsiAn GFV21
Fuilaveglunseu 28,150-28,450 U Airmenandsdaundaialunseuiidneide
Useiliuld 1,750-1,780 wiseey Jsptuuzdilvitingasu Trading Uskias 28,120-
28,600 U usvnsaduiuliusensouuy uusthlviseilaaniug Short
GFV21 wazrmungn Cut Loss 13 100 vwannyu titedesfumnuides mn
nAmesdiadeulminanan

wAla Gold Spot

Downtrend Channel

1679
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Gold Futures

FUTURES Last Chg  %Chg Vol O OiChg
GFV21 28,310 %0 0.32 7 192 2
GFZ21 28,260 <10 -0.04 21 135 4
GFG22 28,270 0 000 1 64 2
Mini Gold Futres

Last Vol O OiChg

Chg  %Chg

GF1ov21
GF10Z21
GF 10622

28,310 2,425
2,403

1,102

5,162
9,063
3,700

28,350
28,370

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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Copyright€ 2021 Bloomberg Finance L.P.
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2020
XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAY2020-060CT2021
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GOLD Technical

#AN1951A N8R §9mg Technical Rebound naulingnsau Trading Zone LA

a

1 $1760-$1805 pegnalsimusmedeyniuauandang Lower High Saflaaaidos
U5ugu lnedl Downside agusiins $1679

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  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 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
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. wide waa

n1suvassamesin liduun Spread 3¥%#314 GFQ21 - GFZ21

= FX (uaw/ USD) -
§ 33.25 33.50 33.75 34.00 34.25
5 1,650 26,078 26,274 26,470 26,666 26,862 - — — 1 |
9) 1,680 26,552 26,751 26,951 27,151 27,350
3 1,710 27,026 27,229 27,432 27,636 27,839
<§E 1,740 27,500 27,707 27,914 28,120 28,327
'-g 1,770 27,974 28,185 28,395 28,605 28,816
§ 1,800 28,448 28,662 28,876 29,090 29,304 [ W L U NN B O [ O — =
e 1,830 28,923 29,140 29,357 29,575 29,792
8 1,860 29,397 29,618 29,839 30,060 30,281
1,890 29,871 30,095 30,320 30,545 30,769 —— < = — — —
i aeudde va. 1ol waa an: aneaAte va. il wda
AuIuilsv1AUYaY Gold Futures AUIUAL5UIAUYY Mini Gold Futures
UNECNUS eEoe UNECNUS EEoe
(Fsaswlou 490.10 uwn/dharu/do) (Aresswlau 2810 uwn/drunuy/do)
sailm Al AIETTHLITEN+ Avls iailm Avls ANETTULHEN+ Al
future wapuuilad (fmavu) VAT () (mevu)gve future wieuuilas (iavu) VAT (um)  (mievu)gve

28,560.00 250.0 12,500 (1,045) 11,451 28,560.00 250.0 2,500 (210) 2,290
28,510.00 200.0 10,000 (1,049} 8,951 28,510.00 200.0 2,000 (210 1,780
28,450.00 150.0 7,500 (1,045} 5,451 28,460.00 150.0 1,500 (210} 1,280
28,410.00 100.0 5,000 (1,045) 3,951 28,410.00 100.0 1,000 (210} 790
28,350.00 50.0 2,500 (1,045) 1,451 28,360.00 50.0 500 (210) 250
28,310.00 0.0 _ {1,045) {1,049) 28,310.00 0.0 - [210) [210)
28,260.00 -50.0 (2,500) (1,049} {3,543) 28 260.00 -50.0 (500} (210) (710
28,210.00 -100.0 (5,000 (1,048} (5,048} 28,210.00 -100.0 {1,000 (210 i1,210)
28,160.00 -150.0 (7,500) (1,045) (8,549) 28,160.00 -150.0 (1,500) (210} (1,710)
28,110.00 -200.0 {10,000} (1,049} (11,048) 28,110.00 2000 (2,000} (210 (2,210
28,060.00 -250.0 {12,500) (1,048} (13,548) 28,060.00 -250.0 (2,500) (210 (2,710
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