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

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 138 600 169,631 31,031 6628 77,988 887822
Foreign 104,204 78,943 25,261 46295 G187 51340
Retail 224666 218896 5770 52853 16101 938062

SETS0 Futures Long(Shor) Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 21,427 74 626 3,199 5,865 4571 6,982
Foreign 54733 45,637 9 096 25519 22212 6907
Retail 65,176 71,073 5,807 18654 17641  -13889

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

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 110,284 139,198 -285914 12,478 556815 -878430
Foreign 24,685 14,452 10233 14550 38858  -85,969
Retail 131,045 112,354 18681 27037 26757 964399

Metal Futures Long(Short) Position : Contfract

Accumulated Long[Shorf]

leng Sheort Met 2Days 1 Wesks 1 Months
Institution 5 657 4,004 1,653 1964 479 3177
Foreign 24 465 18,682 5,783 5461  -1271 13985
Retail 15298 22734 7436 7425 1750 17182

Call Optien Long(Short) Pesition : Controct

Accumulated Long(Short)

Long Short Met 2Days 1 Wesks 1 Months
Institution 122 23 L] 144 18 -568
Foreign 72 8 64 78 421 7,159
Retail 2373 2,536 -1683 -222 -43% 5,19

Put Option long(Shert) Position : Confract

Accumulated Long(Shert)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution &0 9 =) -9 1,838 23658
Foreign 209 126 83 608 1,636 6,450
Retail 2334 2468 134 509 3474 8818
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SET50 Overview
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Last 1%r Hist. Violatiity 2Week Hist. Volatility
SET50 Index 985.51 18.6103 3.069299

Call Option

Premium Chg

Break Intrinsic  Time All-in-  Theory . ==~ Open Implied . Effective Time

Even Value Value Premium Price Interest Volatility Gearing Decay
S50Z21C1025 8.00 030 =1033 0.00 8.00 4. 47% 5.88 1029 4276 12.25 0.25 31.33 0.0
$50Z21C1000 16.30 130 =10163 000 16.30 2.78% 14.57 574 4007 12.65 0.42 25.55 0.0
§50Z21Ca75 2970 220 =10047 1381 15.89 1.61% 26.97 132 6299 13.49 0.59 19.81 0.0
§50Z21C950  47.00 2.00 =997 38.81 8.19 0.83% 44 21 32 1172 14.61 074 15.58 0.0
§50Z21C925 5230 -1.20 =9878 63.81 #MNANMA -010%  65.32 0 303 15.39 0.82 12.93 0.0

Put Option

_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time

Premum ChS  ‘rven  value  Value Premium Price "CU™° interest Volatility o'° Gearing Decay
S$50Z21P1025 4620 -1.00 =9738 36.19 10.01 -1.01% 4358 4 161 12.44 -075 -16.65 0.0
S50Z21P1000 2760 -390 =9724 1118 16.41 -1.66%  26.30 73 718 12.01 -0.59 -21.38 0.0
$50Z21P975  16.80 -240 =9582 0.00 16.80 -3.10% 1372 355 3591 13.54 -0.40 -2313 0.0
S50Z21P950 9.50 -1.60 =9405 0.00 9.50 -4.89% 5.88 537 4164 14.36 -0.26 -25.59 0.0
S50Z21P925 5.30 -1.00 =9197 0.00 5.30 -6.99% 210 457 4897 15.12 -0.15 -26.15 -0.1
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UNDERLYING Close  Chg %Chg  asunisBoune

SETE0 38881 2.95 030 210
0000 ——— Az S Forsgn et e Ao TFEK Forsgn st (M 80000
Symbol Sefle  Chg %Cha Vel Ql Ol Cha
S50V 385,40 5.2 0.5 180 216 1] 60000
S50-21 353.30 T4 0.7 10 1=3 o 40000
550221 988.20 43 0S¢ 123293 351707 o 20000
S50H22 355.40 4.3 0.5 12,000 43,647 o 0
S50Mz2 351.80 4.8 0.5 3,971 12,986 a
-20000
S50uz2 3v5.40 4.4 0.4 1882 3,662 o
- -40000
SETS0 Futures LonalShort) : Sndindg &aU Long(Short) 0000
Long Short Net 25u 2 i aTD s o o o o 5 o o o o o o -« )
(=] (=] (=} (=} (=} [=] (=] (=] (=] (=} (=} (=] C}I
— 138418 63533 -3LE1 -BAES  -22.865 o S £ 5 £ 5 & 5 £ 5§ 5§ 5 5 %
Cat iyl 103,923 78803 29,114 25513 42,753 1] d & & L 2L LS L L L4 ?’L
siedap 213,953 213832 6.067 -15.694 -13.865 1]
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AINNTIIEU Spread  AdULABUAIN ASPS Model SET50 visgmuan PER MN19€)

IhHLe Spread B3eina - B3eind
SSON21 S50Q21 Ss0URl S50V21 SO S5 (im) u.n. 62E ’l_.l'.ﬂ. 62E w.e. 62E w.n. 62E Do, 62E na. 62E s 62E
PER 155 898 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 173

nu29nAa6d udanéd u29nebd u28anéd ou29webdou 295064

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
S50x21 -6.71 247 -1.97 -1.13 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
sgundigudanaanidoulngsswing a.a. - 5.0 64 Wiy 0.5% PER 19 1100 1067 1050 1.034 1017 067 918
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Single Stock Futures

Long HMPROZ21
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Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 64F PBV &4F
Price HAF
HMPROZ21 1441 0.01 403 GEET -202 902 11.11% 36.69 8.60 0.13%
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Long KBANKZ21
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wuzi1ie Long KBANKZ21 nuade 142.00 uw whwiils 147.00 v wag Cut
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Future Underlying
Setile . . EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 64F PBV &4F
Price 64F
KBANKZZ21 142.20 0.70 2435 8303 -1163 11.02 8.83% 11.00 0.75 4.42%
lan: aneaudde Ua. 1ide wia
Historical Price Technical Chart
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Tracking Performance

0.0%
Unrealized Profit on Oct 2021

Realized Profit on Oct 2021 - 64.8%

0% 50% 100% 150% 200% 260% 300% 350% 400% 450%
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Top 20 Most Active Volume

Future Sel‘l'!e Basis Vol (0] Ol Change leverage Resistance  Support
Price
1 SIRIZ21 129 0.01 22210 138808 -8065 11.23 131 126
2 TRUEZ21 4.10 0.02 16883 129914 11395 10.74 439 4.05
3 LHZ21 8.46 0.1 11615 23602 &7 11.57 8.55 807
4 QHZ21 234 0.00 1137 10058 2536 12.32 234 221
5 IRPCZ21 4.60 -0.04 6667 31596 -2475 13.57 479 437
6 PLANBZ21 6.20 -0.15 6004 17374 -2996 6.19 6.41 5.93
7 BEAUTYZ21 1.63 -0.04 5599 23473 1538 549 1.71 1.55
8 BAMZ21 19.35 0.05 5226 14200 -406 19.40 18.63
9 CHGZ21 379 0.01 5121 8103 40562 1421 3.83 374
10 PTGZ21 15.60 010 3392 26483 2669 551 16.17 15.16
11 KTBZ21 11.85 0.05 3294 16792 -2504 12.94 12.09 11.55
12 TDZ21 241 0.01 3228 52137 -2028 15.79 2.60 239
13 GUNKULZ21 5.51 0.06 2943 204559 829 20.49 5.99 5.29
14 ORIZ21 11.52 0.02 2667 7264 -2101 .21 11.70 10.41
15 BLANDZ21 1.12 0.01 2445 141401 1014 9.74 1.14 1.11
16 KBANKZ21 142.20 0.70 2435 8303 -1163 11.02 147.69 138.14
17 SPALIZ21 2164 0.04 2386 1656 -438 10.15 22.40 2015
18 BDMSZ21 23.50 0.00 2335 4283 -1009 14.06 23.50 2278
19 BBLZ21 122.40 0.40 2327 6701 698 7.30 122.50 118.97
20 VGIZ21 6.40 0.05 2201 11868 220 5.06 6.71 6.40
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Gold Futures
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Index Uansaiisediu 93.6 90 dmTudUnvil Aadfinmun1sUsegusuIAITNaNs
glsy (330) Tudsleyairsugiaansy wu senvietiulvy, 300 3Q64 uay

PuuvesuatannsIuTedUani [Wusu
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9AMB9A1 GFV21 Lﬁaﬁﬁuwz}ﬁaﬁﬁhum USuanas 20 U Uadi 28,300 UM
(1,791 widgy™) fnds1AIma1R spot éﬂqmﬁLﬂﬁaulmu%nm 1,794 wsegy*
AIATIAT GFV21 ’hﬁ%@gﬂuﬂiau 28,200-28,500 U1 MANINIIANDIAILAIN
flunsouiussduld 1,770-1,800 widgy wie 27,970-28,440 UV WivINg AN
viuiuluungnsevuu uusilisellaaniug Short GFV21 warAvumga Cut
loss 14 100 91nvu iledesiunundess mnsamesduadeulmiinainain

wAla Gold Spot

Downtrend Channel

1850

1805

=

1760

——
=
—

1679

p-2100

#2000

1500

t-1700

b-1600

N\

Gold Futures

FUTURES Lost Cha  %Chg Vel (o]} Ol Cha.
GFV21 28,300 =30 -0.11 23 177 -1
GFZ21 28,300 -80 0.28 35 215 19
GFG22 28,390 1 0.0 7 ™ 2
Mini Gold Futres

Lot Chg  %Chg Vol o] Ol Chg
GF10vV21 28,270 -70 0.25 873 2,267 2
GF10221 28,310 -80 0.28 3,402 9,324 831
GF10G22 28,330 -80 0.28 1,480 4,073 438

Mg : 51A1UAYBS Gold Futures

(Night Session) Settle &4 1281 22.00
& a X

u. wazUsunanisteviainauluy

4991381 19.30-22.30 U.

un: @neauide va. ol waa

Jun qul Aug Sep Oct Nov Dec Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov
2020 2021
XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAY2020-250CT2021 Copyright® 2021 Bloomberg Finance L.P.
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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. il waa

n1suvassamesin liduun Spread 3¥%#314 GFQ21 - GFZ21

FX (uawn/ USD) - -

33.00 33.25 33.50 33.75 34.00

1,650 25,882 26,078 26,274 26,470 26,666
1,680 26,352 26,552 26,751 26,951 27,151
1,710 26,823 27,026 27,229 27,432 27,636
1,740 27,293 27,500 27,707 27,914 28,120
1,770 27,764 27,974 28,185 28,395 28,605
1,800 28,235 28,448 28,662 28,876 29,090 } - - I
1,830 28,705 28,923 29,140 29,357 29,575 :
1,860 29,176 29,397 29,618 29,839 30,060
1,890 29,646 29,871 30,095 30,320 30,545

GOLD Londin AM ( USD/Ounce)

fn: aneenAse va. e wda fun: aneeuise va. wide waa
o o o o o o
AuIuilsvInuYes Gold Futures AUIUAl5Y1AUYBS Mini Gold Futures
dnacnustedo Ghacnusiedos
(Fieaswlay 490.10 win/Shnen/dw) [Fiesswibew 98.10 J""a'“ﬂ_f'“-"“"fﬂ:‘ﬂ}
Elahl fvls FETTHLTEU+ Als Fiaila B Arls ANETTHLIEY+ ri1ls i
future  vlasuwilas (mavu) VAT (i) (mevulavs future  wl@suuilas fevu) VAT (i) Enenuans
28,550.00 250.0 12,500 (1,048} 11 451 28,520.00 2500 2,500 (210) 2,280
28 500.00 200.0 10,000 (1,049) 8,951 ggﬂg-gg fggg fggg [213} Egg
28,450.00 150.0 7,500 {1,049) 5,451 6 370.00 1000 1000 Ezwi g
28,400.00 100.0 5 000 (1,049) 3,951 8 220.00 500 500 210) 290
28,350.00 50.0 2,500 (1,049} 1,451 28.270.00 00 - 210) 210)
ERRE a . (1,049) Lol 28,220.00 -50.0 (500} (210} (710}
28,250.00 -50.0 (2,500 (1,045} (3,348) 28,170.00 -100.0 (1,000) (210 (1,210
28,200.00 -100.0 (5,000} (1,048} (8,048} 28,120.00 -150.0 {1,500} [210) {1,710)
Z8,150.00 -150.0 (7,300) (1,043) (8,349) 28,070.00 -200.0 (2,000} 210} (2,210}
28,100.00 -200.0 (10,000) (1,045} (11,048} 28,020.00 -250.0 (2,500) (210) (2,710)
28,050.00 -250.0 {12,500) {1,049) (13,543}
fun: aneenAdTe va. s wda fan: aneuise va. wide waa
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Securities



