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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 206,055 237,891 -31,836 6,435 -115,871 -252,703
Foreign 190,738 199,845 -9,107 -7,155 21,078 -247,444
Retail 423,841 382,898 40,943 720 94,793 500,147
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 72,819 66,618 6,201 12,203 ~4,869 13,077
Foreign 154,453 158,347 -3,894 -7,008 -31,017 -72,259
Retail 222,144 224,451 -2,307 -5,285 35,886 58,282
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 _Months
Institution 124,145 160,974 -36,829 -8,050 -109,351 -265,464
Foreign 17,408 21,834 -4,426 -6,287 43,100 -184,200
Retail 169,084 127,829 41,255 14,337 66,251 449,664
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 6,192 8,519 -2,327 -3,478 -1,307 2,705
Foreign 18,685 19,626 -941 5,415 7,713 9,174
Retail 19,263 15,995 3,268 -1,937 -6,406 -11,879
Call Option Lona(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 522 433 89 -110 -252 -2,043
Foreign 172 8 164 352 390 1,124
Retail 5,123 5,376 -253 -242 -134 492
Put Option Lona(Short) Position : Contract Accumulated Long(Short

Long Short Net 2 Days 1 Weeks 1 Months
Institution 363 464 -101 -280 -716 -3,324
Foreign 20 30 -10 373 -108 -1,373
Retail 5,313 5,202 111 -93 -180 5,345
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SET50 Overview
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SET50 Index Futures S—
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Spread Trading: ¥nadvuunazilnan11y Short Spread $¥1919 S50H21-
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SET50 Option: kuzinlsaiila Long $50220C900 71 24 9m (SET50=905) 11T HUNBIKA : AOATUABTINIMU 200 UIN KD 1 9N

vinnls¥ 49 qm (SET50=930) Cut Loss 3 3AATNYU vounsu

Last 1Yr Hist. Volatility = 2Week Hist. Volatility
SET50 Index 924.42 33.27286 19.36069
Call Option
Premium Chg Break Intrinsic Time AII-i.n- The.ory Vel Open Implile.d Delta Effect.ive Time
Even Value Value Premium Price Interest  Volatility Gearina  Decay
S50Z220C900  40.00 8.00 >940 24.42 15.58 1.69%  46.33 312 2686 24.09 0.64 14.71 0.0
S50220C875 59.40 10.20 >9344 49.42 9.98 1.08% 62.84 184 3413 26.87 0.76 11.75 0.0
S50220C850 8210 11.80 >932.1 7442 7.68 0.83%  82.05 38 2687 26.90 0.85 9.58 0.0
S50220C825 104.90 1340 >9299 9942 5.48 0.59% 103.43 19 2560 27.42 0.91 8.02 0.0
S50Z20C800 129.70 16.30 >929.7 124.42 5.28 0.57% 126.40 20 2398 34.52 0.92 6.52 0.0
Put Option
Premium  Chg Break Intrinsic Time AII-i_n- Thepry Viellie Open Impligq Delta Effect.ive Time
Even Value Value Premium Price Interest  Volatility Gearing  Decay
S50Z20P900  14.40 -5.30 <8856 0.00 14.40 -420% 21.56 976 1490 22.74 -0.34  -21.45 0.0
S50Z20P875 8.20 -450 <866.8 0.00 8.20 -6.23%  13.09 1226 2181 2474 -0.23  -24.17 -0.1
S50Z20P850 4.70 -290 <8453 0.00 4.70 -856%  7.30 1136 3224 26.47 -0.14 -25.94 -0.1
S50220P825 3.10 -1.50 <8219 0.00 3.10 -11.09% 3.70 483 3361 27.98 -0.09 -24.48 -0.1
S50220P800 2.20 -0.60 <797.8 0.00 2.20 -13.70% 1.68 388 5410 31.27 -0.06  -22.07 -0.1
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UNDERLYING Close  Cha %Cha _asumsBoue
SErsO 92442 1157 125% 25/11]20 A Snek Foign Nad (ha) A TFEX Fundgn Mul (tha)
10,000 bl e T 70000
Symbol Setle  Chg %Chg  Vol. Ql Ol Cha pli 60000
S50V20 750.83 00  0.0% 15 629 0 00004 50000
Ly 5 40000
S50X20 927.00 3.1 14% 80 132 2 2oaage = 20000
$50220 927.30 14.0 15% 385649 320,855  -15,919 rront 1 igggg
S50H21 924.20 1.2 15% 50,278 39,897 -15 (i PR | 1 0
S50M21 919.40 B7  15% 9,407 7,289 489 Do \ \ ] -10000
S50U21 914.70 13.7 15% 3,891 4,019 -43 2t N . ‘\‘ ggggg
A8:0001 40000
SETSO Fufures Lonq(ShorT) N &TEUGJ’] a:ay Lonq(SI’\orT) ! o o o o o o o o o o o o o
[=] (=] (=] [=] (=] (=] (=] (=] o (2] (2] (=] (Y]
Long Short Net 2 %u 2 dleni QTD c ¢ £ £ £ & £ £ £ ¥ ¥ £ =
[ (1] (1] (1] (1] (1] (1] (1] (1] [s) [s) (1] %
sanifu 205,170 236,994 -31824 12,293 -9,894 5,860 T G
— (Y] -
foznd 190,546 199,807  -9,261 -7,008  -35,072 -92,088
satan 413,405 372,320 41,085 -5285 44,966 86,228
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AMANISNU Spread ru Auimouan ASPS Model SET50 ns:AUA1 PER 6
Ihrne Spread BSelna - BSeing
50120 S50K20 S5OM20 SSON20 $50Q20 S50U20 (irin) u.A. 62E 'U‘ﬂ. 62E w.8. 62E w.a. 62E D8. 62E ng. 62E 5. 62E
_ PER155 898 870 857 843 830 789 748
— 29 w.8.63 0u 28 w63 U 29 0.8.63 tu30nAé3 28463 U 29 neél PER 16 926 899 885 871 857 815 773
S5OK20 160 PER165 955 927 912 898 883 840 797
S50M20 -1.32 0.28 PER 17 984 955 940 925 910 866 821
S50N20 -1.47 0.13 -0.15 PER175 1013 983 967 952 937 891 845
$50Q20 -5.84 428 452 -4.37 PER18 1042 101 995 979 964 916 869
S50U20 -6.88 -5.28 -5.56 -5.41 -1.04

PER 185 107 1,039 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,050 1,034 1017 967 918
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Single Stock Futures

Long OSPZ20
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Research Division

Future Underlying
Settle ~ ASP Theory ] EPS GROWTH
Future ) Basis ) Ol Ol Change Lleverage | Upside PER 63F PBV 63F
rice Price 63F
OSPZ20 37.20 -0.05 37.22 102 2387 8.03 10.07% 31.13 6.14 10.28%

AN: @8NS Ua.

= o
LALTE AR

Historical Price

AruorunnlsvaAnuveu Stock Futures

000 —0SP ——0SPZZ0 FOOD 40 u"na\)r]USWEJEJOEJ
M - chg (00) fls  Asssuilou  Als
12600 s1AUa foUf'e _ = =
) INgUNUSIA  (anu)  +VAT (Un) (vranu)ans
12000 e 37.70 05 500 462 495
37.60 0.4 400 4.62 395
11600 “ 37.50 0.3 300 462 295
o " 37.40 0.2 200 462 195
0 37.30 0.1 100 462 95
0500 37.20 0.0 - 462 (5)
B 37.10 -0.1 (100) 4.62 (105)
10000 o 37.00 -0.2 (200) 462 (205)
§ § § § £ g § § § § 36.90 -0.3 (300) 4.62 (305)
g & = 2 : 2 5 & § 37 36.80 0.4 (400) 4.62 (405)
36.70 -0.5 (500) 4.62 (505)
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Single Stock Futures

Long PTTZ20
fheddaaanileenn 4Qe3 HuwrlduATuiniaw QoQ anyngsiargsiaing
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Research Division

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change leverage | Upside PER 63F PBV 63F
rice Price 63F
PTTZ20 41.80 0.30 41.47 1921 9656 -1402 12.13 8.43% 29.26 1.28 -56.42%
PuN: @1291R9 VA, 1eLTe N
Historical Price Auorunilsvannuveu Stock Futures
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. . 41.60 0.2 (200) 3.42 (203)
£ § § § § § § § 8§ § § &% 41.50 -0.3 (300) 3.42 (303)
g £ g 2 g2 g g T T £ T = v 41.40 -0.4 (400) 3.42 (403)
= s - o s r s 41.30 05 (500) 3.42 (503)
-d‘ a o a o ¢d‘ a o = o
NUN: ANENUANE LA, LDLTE WAR NH: AENUARE LA, LDLTE WAZ
Historical Return Technical Chart
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Tracking Performance

Unrealized Profit on Nov 2020

Weighted YTD 2020 Realized Profit
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Top 20 Most Active Volume

200%

300%

400%

Afuunh i seousiilydaemu

485.29%

500%

600%

Research Division

Settle _ ASP Theory .
No. Future Basis ol Ol Ol Change Lleverage Resistance  Support
Price Price
1 PSLZ20 5.95 -0.05 6.00 2721 1687 492 5.64 5.50 5.39
2 IVLZ20 29.10 0.10 28.98 2035 4712 26 7.07 31.64 26.57
3 BEMZ20 9.30 0.00 9.29 2011 16545 5 12.88 9.21 8.87
4 PTTZ20 41.80 0.30 41.47 1921 9656 -1402 12.13 38.75 36.20
5 IRPCZ20 2.90 0.00 2.90 1615 35276 -21 8.48 2.60 2.46
6 CHGZ20 2.62 -0.04 2.66 1541 3047 -471 10.00 2.67 2.55
7 TRUEZ20 3.35 0.01 3.34 1445 35391 1218 8.79 3.43 3.02
8 CPALLZ20  62.15 0.15 61.95 1350 6633 -739 14.07 64.50 60.24
9 MINTZ20X  24.69 0.09 24.58 960 9069 -400 7.05 23.45 21.35
10 BANPUZ20  8.40 0.00 8.39 923 9895 -502 10.05 7.40 7.37
11 BTSZ20X 10.40 -0.10 10.49 912 38303 -599 10.10 10.15 9.84
12 TUZ20 15.74 0.04 15.69 855 2515 -382 8.61 15.96 15.36
13 HMPROZ20  15.30 0.10 15.19 816 1786 3 9.52 15.20 14.71
14 CKZ20 18.50 0.00 18.49 728 2572 325 8.39 19.45 16.91
15 CKPZ20 4.95 -0.01 4.96 634 5616 -509 5.22 5.40 4.88
16 STAZ20 26.09 -0.41 26.48 630 6327 406 5.53 29.05 25.00
17 KCEZ20 37.00 0.25 36.72 555 1549 151 6.91 37.71 34.79
18 WHAZ20 3.07 -0.01 3.08 541 17166 515 7.37 3.12 2.70
19 WHAZ20 3.07 -0.01 3.08 541 17166 515 7.37 3.12 2.70
20 GUNKULZ20  2.47 0.03 2.44 518 11075 -499 9.17 2.54 2.28
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Gold Futures
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Gold Futures

Research Division

FUTURES Last

Chg

%Chg

Vol. (o]} Ol Chg

GFZ20 26,090
GFG21 26,090
GFJ21 26,160

-80
-100
-110

-0.31
-0.38
-0.42

278 435 -92
82 416 -11
200 292 -98

Mini Gold Futures

Last

Chg

%Chg

Vol. (o] Ol Chg

GF10220 26,030
GF10G21 26,080
GF10J21 26,140

-140
-150
-150

-0.53
-0.57
-0.57

5140 8,101 -1022
2,651 5,009 -288
1,436 5,738 197

KU1gIKR : s1AUAVOY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. na:Usuiru
nssovrgfinvulugodioan 19.30-22.30 u.
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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 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
T 46 161576 1,587.31 1558.86 1,530.42 1,501.97 147352 144507 141662 1,388.17 1,359.72 1,331.28
8 49 161482 158637 1,557.92 1529.47 1,501.02 1,472.57| 1,444.12 141567 1,387.23 1,358.78 1,330.33
O 52 161387 158542| 1,556.97 152852 1,500.07 147162 1,443.18 141473 1,386.28 1,357.83 1329.38
2 55 161292 1,584.47| 1,556.02 1,527.57 1,499.13 1,470.68| 1,442.23 1413.78 1,385.33 1,356.88 1,328.43
$ 58 1611.97 1,583.53 1,555.08 1,526.63 1,498.18 1,460.73| 1,441.28 1412.83 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 141094 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:191J GFZ20 - GFJ21
—_ 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 a o
D L
— 1,840 27,113 27,331 27,550 27,769 27,987
=
< 1,870 27,555 27,777 27,999 28,221 28,444
'-% 1,900 27,997 28,223 28,448 28,674 28,900
c
3 1,930 28,439 28,668 28,898 29,127 29,356
e 1,960 28,881 29,114 29,347 29,580 29,813
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 T
PN 18971398 LA, 1eLTe nad nN: @8NS LA, LalTe nag
AudrunnlsvaAnuvey Gold Futures AuorunnlsvaAnuvay Mini Gold Futures
Unavnushegos Unavnushggos
(Fsssuitiou 490.10 un/drynun /o) (Fsssuitiou 98.10 un/drunun/d1o)
s7anila fi'ls AgITULTiEN+ i'ls s1aila i'ls AnTINLTien+ Ai'ls
future w&auunilav (aanu) VAT (1) (1eNu)gna future Llanuunilag (aeNu) VAT (1) (eNu)gna
26,340.00 250.0 12,500 (1,049) 11,451 26,280.00 250.0 2,500 (210) 2,290
26,290.00 200.0 10,000 (1,049) 8,951 26,230.00 200.0 2,000 (210) 1,790
26,240.00 150.0 7,500 (1,049) 6,451 26,180.00 150.0 1,500 (210) 1,290
26,190.00 100.0 5,000 (1,049) 3,951 26,130.00 100.0 1,000 (210) 790
26,140.00 50.0 2,500 (1,049) 1,451 26,080.00 50.0 500 (210) 290
26,090.00 0.0 - (1,049) (1,049) 26,030.00 0.0 - (210) (210)
26,040.00 -50.0 (2,500) (1,049) (3,549) 25,980.00 -50.0 (500) (210) (710)
25,990.00 -100.0 (5,000) (1,049) (6,049) 25,930.00 -100.0 (1,000) (210) (1,210)
25,940.00 -150.0 (7,500) (1,049) (8,549) 25,880.00 -150.0 (1,500) (210) (1,710)
25,890.00 -200.0 (10,000) (1,049) (11,049) 25,830.00 -200.0 (2,000) (210) (2,210)
25,840.00 -250.0 (12,500) (1,049) (13,549) 25,780.00 -250.0 (2,500) (210) (2,710)

N 4189018 LA, 1eiTe AR

AN @189N1ASE LA, LeLTe AR
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