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All Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 90,802 128,402 -37,600 -66,775 -98,977 -120,884
Foreign 86,961 80,368 6,593 9,704 6,728 67,862
Retail 209,634 178,627 31,007 57,071 92,249 53,022
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 39,802 45,709 -5,007 2,717 _1,564 -16,546
Foreign 64,102 51,764 12,338 18,098 27,279 44,927
Retail 105,778 112,209 -6,431 -15,381  -25,715 -28,381
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 35,130 64,210 -29,080 -52,602 -84,858 -109,158
Foreign 3,809 8,086 -4,277 -7,802 -17,448 26,392
Retail 71,306 37,949 33,357 60,404 102,306 82,766
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 11,933 10,428 1,505 2,331 3,559 2,673
Foreign 19,050 20,518 -1,468 -592 -3,101 -2,115
Retail 23,010 23,047 -37 -1,739 -458 -558
Call Option Long(Shorr) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 754 218 536 1,233 1,287 -639
Foreign 2 164 -162 -272 -554 -841
Retail 3,247 3,619 -372 -958 -755 1,437
Put Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 187 757 -570 -331 69 534
Foreign 248 1 247 342 567 2,593
Retail 5,344 5,022 322" -12 -859 -2,398
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MARKET TALK

naqns’msauqu Research Division

SET50 Overview
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Profit(Loss)
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Spread Trading: Hnasuunazidaaniuy Short Spread 3¥1914 S50H21- -

1 1 (80)
$50220 #nlsisnndn -4.0 an Taqiiudinileagnades 1.1 qauuztinDasan1nnds R
Spread @'Lsﬁqmqumﬁﬁl -7.93 qp HUNBIKR : ADATUABTINIAU 200 UIN 7D 1 A

SET50 Option: 1inasyuiila Long $50720P800 147 27qa tTaqiiuiinnls 1 qm voIns
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o X Y
ARRRTU Uz AU

Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index  797.43 31.90626 20.75936
Call Option
Premium  Chg Break Intrinsic Time A||-i!‘l- Thepry Volume Open Impli.e.d Delta Effect_ive Time
Even Value Value Premium Price Interest  Volatility Gearina Decav
S50Z220C875 3.20 0.70 >878.2 0.00 3.20 10.13% 5.72 373 1574 15.94 0.11 28.00 0.1
S50Z20C850 6.30 1.40 >856.3 0.00 6.30 7.38% 10.06 1171 2701 15.81 0.20 25.36 0.1
S50720C825  12.30 250 >837.3 0.00 12.30 5.00% 16.74 841 3701 16.33 0.33 21.13 0.0
S50Z220C800 21.60 400 >821.6 0.00 21.60 3.03% 26.35 695 2113 16.74 0.48 17.67 0.0
S50Z20C775 36.30 580 >811.3 22.43 13.87 1.74% 39.30 358 875 17.24 0.63 13.87 0.0
Put Option
Premium  Chg Break Intrinsic Time AII-i.n- Thepry VelimE Open Impli.e-d Delta Effect_ive Time
Even Value Value Premium Price Interest  Volatility Gearing Decay
S50Z20P875 83.10 -12.90 <791.9 77.57 5.53 -0.69% 86.51 6 173 14.06 -0.92 -9.67 0.0
S50Z20P850 61.50 -7.50 <7885 52.57 8.93 -1.12%  65.86 13 285 16.83 -0.79  -10.88 0.0
S50Z20P825 43.30 -830 <7817 27.57 15.73 -1.97% 47.55 80 700 16.71 -0.66 -12.56 0.0
S50Z20P800  28.00 -5.00 <772 2.57 25.43 -3.19% 32.18 451 2203 16.99 -0.51  -14.55 0.0
S50Z20P775 17.60 -3.10 <7574 0.00 17.60 -5.02% 20.15 685 3007 17.51 -0.36 -15.83 -0.1
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NIWSOUNSEoVI8 SET50 Index

Research Division
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UNDERLYING Close  Chq %Cha asumsBoune

SET50 787.62 0.00 0.00% 07/10/2020

Symbol Setle  Chg %Cha  Vol. Ol Ol Chg
S50V20 796.50 9.6 12% 112 681 0
S50X20 796.10 8.4 11% 32 100 2
S50Z220 794.00 9.5 12% 189,216 410,703 12,376
S50H21 788.90 9.1 12% 16,625 18,343 1,499
S50M21 784.80 8.9 11% 2,863 6,134 445
S50U21 779.30 9.3 12% 834 1,048 -23

SET50 Futures Lona(Short) : &ryrun a:au_Long(Short)

Long Short Net 2 Ju 2 ddenu QTD
f0nu 39,802 45,709 -5,907 -2,717 -10,858 0
[l ERl] 64,102 51764 12,338 18,098 70,838 0
Neatian 105,778 112,209  -6,431 -15,381  -59,980 0
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SET50 fisz6uAn PER s

Ihhe Spread BSelna - BSeing

$50120 S50K20 S50M20 S50N20 $50Q20 $50U20
29 w.8.63 0y 28w.n.63 nu 29 0.8.63 u30nAné3 U 28an63 U 29 ne.bé3

$50J20

S50K20 -1.60

S50M20 -1.32 0.28

S50N20 -1.47 0.13 -0.15

S50Q20 -5.84 -4.23 -4.52 -4.37

S50U20 -6.88 -5.28 -5.56 -5.41 -1.04

*Rundgudesaanidaulonasswie 4.0, - .. 63 wihdy 0.5%
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AuorunnlsviAnuvey SET50 Futures

(i) u.A. 62E 0. 62E .8, 62E w.A. 62E D&. 62E no. 62E s.A. 62E
PER155 898 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773
PER165 955 927 912 898 883 840 797
PER 17 984 955 940 925 910 866 821
PER175 1013 983 967 952 937 891 845
PER18 1042 1,011 995 979 964 916 869
PER 185 1071 1,039 1,023 1,007 990 942 893
PER19 1,100 1,067 1,050 1,034 1,017 967 918

1 @1897398 Ua. 1o ide AR

s:AU Leverage vou SET50 Futures

unaonushegios
(Assswideu 87.10 uLn/drynun/d1o)

sania chg (3n) i'ls ASsTUL TN+ i'ls

Futures WisuAu (21aNY) VAT (1) (11 nu)gnd
799.00 5.0 1,000 (186) 814
798.00 4.0 800 (186) 614
797.00 3.0 600 (186) 414
796.00 2.0 400 (186) 214
795.00 1.0 200 (186) 14
794.00 0.0 0.0 (186) (186)
793.00 -1.0 (200) (186) (386)
792.00 -2.0 (400) (186) (586)
791.00 -3.0 (600) (186) (786)
790.00 -4.0 (800) (186) (986)
789.00 -5.0 (1,000) (186) (1,186)
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Single Stock Futures

Long CPNZ20
P o oo A
nsnaunnlavinisiiv@uwneu n.a. WudynausiAndIAn 13 anuau
A 1E13NNIIWHTUIN 60-80% UATAIUAARTNNLBLAARIAIN 30%-50% \WAD
25% whiaw n.A. Usznaudunadaguenisdnluifidulanuunm 7 agsen
o = dl a) 1 a o o a a
9117 UWATAUNLT NAuTatog 2H64-2565 Anuzineniudadiivungnisnadns
| - v ¥ o a 1% @ XA ' 1%
N31En 4 AuEMI3A19INEY CPNREIT AMAHuNIsuaLaTalll vsaatinad
n.W. 2564 9198 FV T 2563 91 66 U1 89 DCF-WACC 8%
drunnnamaila LANINNINALAITW NAIRINNAGALNIAUAIITR
Downtrend Channel Taaifidtynyrasunnmamnaiia nauantiwmilaidis EMA 10
T dezifiudrllanause Inadnhuwnaninalsh

nagnsnisainu

sallpanIUY Long CPNZ20 1 44.00 U 111 46.00 LW Cut Loss 1 LN

Future Underlying
Settle ~ ASP Theory . EPS GROWTH
Future . Basis . Vol Ol Ol Change Leverage | Upside PER 63F PBV 63F
Price Price 63F
CPNZ20 45.19 -0.06 67 0 8.45 45.86% 31.23 2.71 -44.61%
ANN: @189N1A8E LA, wiTe NAR
Historical Price AMuorunlsvIANuUVeY Stock Futures
200 ——CFi —CPNZZ0 —PROP & unavnushggios
195 . chg (®0) fls  Asssulbau fls
5 syua future | _
. :A\A‘,_—M INgUNUSIM  (enanu)  +VAT (un) (v1anu)ans
. a0 4569 0.5 500 1.43 499
4559 0.4 400 1.43 399
180 % 45.49 0.3 300 1.43 299
175 45.39 0.2 200 1.43 199
20
o 45.29 0.1 100 1.43 99
0 45.19 0.0 . 1.43 @)
168 45.09 0.1 (100) 1.43 (101)
160 o 44.99 0.2 (200) 1.43 (201)
g = £ 5§ § & § 08 5§ § & 44.89 -03 (300) 1.43 (301)
S s 2 & = Z 3 2 3§ & 3 44.79 0.4 (400) 1.43 (401)
44,69 -0.5 (500) 1.43 (501)
NN @189NUASE UA. 1eLTe NAR AN A189NUASE LA, 1eLTE AR
Historical Return Technical Chart
e o
R i ST
SETS0 INDEX
PROP
CPN
-30% 5% -20% -15% -10% 5% 0% T = =
4 oo 4. 4 oo 4.
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Single Stock Futures
Long TUZ20

pIAMlegnEean 3Q63 aviaulasiaiiies uazAndnaalduan nalfuis
Uszannuinismletl 63-64 Twade 10-15% anifaqiiu wyulsagsna Red
Lobster gsnaausutifiunazugudsnuso ndsanniuamsndusiie

ivsniadutng 9ianifaqiiud Valuation finawla § PE wies 13 wintTuna 4 %

v
o o

MWanAiia 31AMSInaE Higher Low wianianabsnguuileidu EMA 200
Fuld LNTINAANENNAUNNATU T MINHIUUUIFUIZZEUN 14.40 U LT8
dnaziflunisidla Upside Rlannatulinaaauuuasiudaldi 15.10 un

nagnsnasainu

dsuamdnaniue Long TUZ20 71 14.70 L wivininls 15.30 uam Cut Loss

0.30 UnAINNU

Future Underlying
Settle ~ ASP Theory . EPS GROWTH
Future . Basis . Vol Ol Ol Chcmge Leverage Up5|c|e PER 63F PBV 63F
Price Price 63F
TUZ20 15.00 -0.10 722 0 8.28 12.58% 14.28 1.43 32.24%
A11: @189N1A9E LA, 1oide AR
Historical Price Auorunilsvannuveu Stock Futures
13000 —Tu —Tuzm - FeoD 0 Unavnusgeios
12800 . chg (20) ils  Asssuibey fls
syua future _
12600 IAgunustM  (v1anu)  +VAT (Un) (anu)ans
12400 15.50 05 500 2.49 498
1200 15.40 0.4 400 2.49 398
12000 i 15 15.30 0.3 300 2.49 298
1800 A/ 15.20 0.2 200 2.49 198
0o 15.10 0.1 100 2.49 98
o 15.00 0.0 2 2.49 %)
14.90 0.1 (100) 2.49 (102)
e 14.80 0.2 (200) 2.49 (202)
T e 2 2 =2 = = = = = = = 14.70 0.3 (300) 2.49 (302)
S £ 2z 2 2 3 g z g g z = 14.60 -0.4 (400) 2.49 (402)
= 8 2 & 8 =7 2 2 3 8 2 14.50 05 (500) 2.49 (502)
-d' a o = o d‘ a o = o
DU ANEUARE LA, LT WAZ NN ALK LA, LDLTE WAK
Historical Return Technical Chart
e *’”’1\
SETS0 INDEX AN N e
Iy Vs Wy
N | WWP'\I_\- 9 1450
'TMMJW ! T
FOOD
TU a
-30% -5% -20% -15% -10% -5% 0% 5% 10% 15% h ...i
d‘ a o a o dl a o = o
DU ANENNUARE LA, LaLEE WAR NN ALK LA LaLTEE WAE
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Tracking Performance

Unrealized Profit on Oct 2020 | 0.0%

Weighted YTD 2020 Realized Profit

wnneg msd e e s Snb b dufi Fuiun sisdge Susemnersisueine

Realized Profiton Oct 2020 || 20%

50%

fr1: @1e91ASE LA, e A g

Top 20 Most Active Volume

Afuunh i seousiilydaemu

2300%

Research Division

Settle _ ASP Theory .
No. Future ) sis . ol al Ol Change Leverage Resistance  Support
Price Price
1 SlFReZ2D 5.66 -0.04 5.70 1750 1500 1000 4.55 5.76 5.21
2 SIRIZ20 0.57 0.00 0.57 1000 5297 1000 5.00 0.65 0.57
3 SUPERZ20- g g3 0.00 0.83 1000 10000 -1000 5.46 0.86 0.79
4 ESSOZ20 616 0.01 6.15 700 4910 700 4.90 6.17 5.88
5 SAZEY 27.75 -0.50 28.25 614 222 208 5.90 28.00 26.19
6 Qhz2y 2.14 0.02 2.12 500 12828 500 11.16 2.16 211
! APz20 5.84 -0.06 5.90 500 1602 -500 7.06 6.11 5.74
8 Oz 5.15 0.00 5.15 500 1042 -500 5.42 5.64 5.02
9 PLANBZ20. 614 -0.06 6.20 500 1501 -500 6.04 6.14 5.61
o e 6.00 0.05 5.95 500 3501 -500 5.5 6.10 4.80
1 EAZ20 39.30 -0.20 39.50 403 202 3 6.66 40.38 38.14
12 CLOBAZZDX  ggep -0.02 19.40 400 0 7.50 19.48 18.76
1 GULFZ20X 3368 3.18 30.50 271 466 10 1.56 35.78 3L61
14 FVPROZZD  q20 -0.07 14.40 200 103 -200 9.02 14.67 14.27
1z CBGZ20 12550 -0.50 122.99 161 2088 80 8.59 123.09 116.01
L ClpFzy 28.20 0.20 28.00 102 1338 -98 9.10 20.11 27.45
L P2 32.10 -0.15 32.25 102 3081 100 9.43 33.90 31.62
18 BDMSZ20 1954 0.04 19.50 100 100 -100 11.66 20.06 19.35
LY KBANKZ20 7550 0.00 75.49 62 527 38 5.88 78.74 73.85
A PTTEPZ20 7725 0.50 76.74 61 117 21 7.51 82.21 75.51
O ASIAPLUS
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Gold Futures
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91AMBIA GFV20 iWamu Usuanad 180 uw Uneti 27,980 U Wi 1,885
Wiz INALALITIAMBIAIRAIA spot angaitadauluaLFion 1,885-1,886
WTREYM ATATIAT GFV20 Tull aveglunsay 27,900-28,300 U AANINTIAN
°o o P A ae a vy °o . .
nesAteundesialunsaunauanndiaddalssiinld Aanauuzin 19 Trading
1,870-1,900 WFRIfy™t ELWin 27,740-28,190 LN uazAMUAqA Cut loss 14 100

v nany ivetlesiuanuidesinaamesaaaenlmiaanain
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XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 0SAPR2020-080CT2020 08-0ct-2020 08:12:05

Pr1: @1e41ASE LA, e Nag

Copyrights 2020 Bloomberg Finance L.P.

GOLD Technical: 91AMMaIANRALUIAIULTII0L $1906 TnaTdtyyrtuaunig
wATAINNTAARNIELLAE1 AMReludanazundsngau dleaniadeundy

117 $1848 Taeitlsviiunsaunisadanlugldn $1848-$1906

Gold Futures

Research Division

FUTURES Last Chg %Chg Vol. Ol Ol Chg
GFV20 27,980 -70 -0.25 192 1,128 -24
GFz20 28,060 -60 -0.21 155 631 49
GFG21 28,160 -30 -0.11 135 252 3
Mini Gold Futures

Last Chg  %Chg Vol. Ol Ol Chg
GF10V20 28,030 -40 -0.14 7,226 8,554 276
GF10220 28,080 -60 -0.25 5,678 7,585 -2462

GF10G21 28,150 -70

U225}

1,733 4,951 364

KU1gIKR : s1AUAVOY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. na:Jsuiru
nssovrgfinvulugodioan 19.30-22.30 u.
AU : @NedUBJY va.loide wad

O ASIAPLUS

Securities



MARKET TALK

nagnsnisavnu

ASPS Gold Valuation Matrix (IMS&ry</nsagooud)

Research Division

< aaue Dollar Index udiean >
93 94 %5 9% 97 98 99 100 101 102 103
40 1,617.66 1589.21 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 1588.26 1,559.81 1531.36 1,502.91 1474.47 1446.02 1417.57 1,389.12 1,360.67 1,332.22
° 46 1,61576 1,587.31 1,558.86 1,530.42 1501.97 147352 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
9) 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 1612.92 1,584.47| 1556.02 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 1466.89 1,438.44 1409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1,579.74 155129 1522.84 1,494.39 146594 1,437.49 1,409.04 1,380.60 1,352.15 1,323.70
73 1,607.24 157879 1,550.34 1,521.89 1,493.44 1,464.99 143655 1,408.10 1,379.65 1,351.20 1,322.75
n1sidassaAnavAniriduuin Spread s:197 GFV20 - GFQ20
—_ FX (uaw/ USD) | -]
(0]
= 31.00 31.25 31.50 31.75 32.00
5 1,780 26,229 26,440 26,652 26,863 27,075
9-; 1,810 26,671 26,886 27,101 27,316 27,531
D
Z 1,840 27,113 27,331 27,550 27,769 27,987 N - '
E |
< 1,870 27,555 27,777 27,999 28,221 28,444
S 1900 27,997 28,223 28448 28,674 28,900 , ‘ |
c
3 1,930 28,439 28,668 28,898 29,127 29,356 |
O 1960 28881 20114 29347 20580 29,813 ! I !
8 1,990 29,323 29,559 29,796 30,032 30,269 | ‘
2,020 29,765 30,005 30,245 30,485 30,725
N AN89NUAAE LA, LelT AR nN: @8NS LA, LalTe nag
AudrunnlsvaAnuvey Gold Futures AuorunnlsvaAnuvay Mini Gold Futures
Unavnushegos Unavnushegios
(Fisssuitau 490.10 Ln/dryoun/dno) (FAsssuitiou 98.10 un/drunun/dno)
s7a1ila i'ls AaTsuLTaN+ fi'ls s1aila Ai'ls AmsTuLTien+ i'ls
future &sunilag (210NY) VAT (1) (enu)gnad future wasuunilav (2anu) VAT (1) (enu)gna
28,230.00 250.0 12,500 (1,049) 11,451 28,280.00 250.0 2,500 (210) 2,290
28,180.00 200.0 10,000 (1,049) 8,951 28,230.00 200.0 2,000 (210) 1,790
28,130.00 150.0 7,500 (1,049) 6,451 28,180.00 150.0 1,500 (210) 1,290
28,080.00 100.0 5,000 (1,049) 3,951 28,130.00 100.0 1,000 (210) 790
28,030.00 50.0 2,500 (1,049) 1,451 28,080.00 50.0 500 (210) 290
27,980.00 0.0 - (1,049) (1,049) 28,030.00 0.0 - (210) (210)
27,930.00 -50.0 (2,500) (1,049) (3,549) 27,980.00 -50.0 (500) (210) (710)
27,880.00 -100.0 (5,000) (1,049) (6,049) 27,930.00 -100.0 (1,000) (210) (1,210)
27,830.00 -150.0 (7,500) (1,049) (8,549) 27,880.00 -150.0 (1,500) (210) (1,710)
27,780.00 -200.0 (10,000) (1,049) (11,049) 27,830.00 -200.0 (2,000) (210) (2,210)
27,730.00 -250.0 (12,500) (1,049) (13,549) 27,780.00 -250.0 (2,500) (210) (2,710)

N 4189018 LA, 1eiTe AR
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