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

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 105,485 124,166 18,681 6812 -47498 883520
Foreign 90,679 80,782 9 897 20194 21018  -58489
Retail 186267  177.483 8784 13382 6B516 942,009

SETS0 Futures Long(Shor) Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 18,445 20,760 2,315 2745 1540 8301
Foreign 55 501 48,666 6835 47163 #1527 9389
Retail 54127 58 647 4520 14418 43067 17,690

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

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 77885 95,307 17422 1367 40943 851920
Foreign 12,441 16,314 3,873 3882 17418  -67.485
Retail 106,923 85 628 21,295 5249 32525 919,405

Metal Futures Long(Short) Position : Contfract

Accumulated Long[Shorf]

leng Sheort Met 2Days 1 Wesks 1 Months
Institution 6200 3,282 2927 2399 1963 2244
Foreign 22 417 15,593 6824 630 -2,300 2898
Retail 11212 20,963 8,751 3,029 137 7142

Call Optien Long(Short) Pesition : Controct

Accumulated Long(Short)

Long Short Met 2Days 1 Wesks 1 Months
Institution 35 a7 52 -342 521 -427
Foreign 95 91 4 30 1,031 5,203
Retail 1,825 1,787 58 3z =410 -4.776

Put Option long(Shert) Position : Confract

Accumulated Long(Shert)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 69 16 =) 239 -T7 245978
Foreign 224 86 138 273 4410 10,137
Retail 2191 2382 91 512 4333 13115
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Last 1%r Hist. Volatiity 2Week Hist. Volatiity
SET50 Index  975.13 18.23817 7.014595
Call Option
. Break Intrinsic  Time Allin-  Theory Open  Implied Effective  Time
Premum Ch0  “cien  vame vawe Premum Price "°'™® interest Volatiity "C'° Gearing Decay
§50Z21C1025 380 010 =10288 0.00 3.80 550% 242 483 4587 1265 015 3923 0.1
§50Z21C1000 880 020 =10088 0.00 .80 345% 676 636 5367 1287 030 3322 0.0
§50Z21C975 1810 010 =9931 013 1797  1.84% 1557 223 7007 12.91 048  26.06 0.0
§50Z21C950 3380 140 =9838 2513 8.67 0.89%  30.00 19 1283 1357 068  19.60 0.0
§50Z21C925 5350 190 =9785 5013 3.37 0.35% 4958 7 320 1490 081 1470 0.0
Put Option
. Break Intrinsic  Time Allin-  Theory Open  Implied Effective  Time
Premum Ch0  “cien  vame vawe Premum Price "°'™® interest Volatiity "C'° Gearing Decay
§50Z21P1025 5730 -170 <9677 49.87 743  -078% 5552 2 198 1268  -0.85 -15.20 0.0
§50Z21P1000 3750 -1.20 <9625 2487 1263 -130% 3488 ] 798 1154  -073 -19.58 0.0
§50Z21P975 2150 -1.00 <9535  0.00 2150  -222% 1870 226 4340 1316 -050 -2285 0.0
§50Z21P950 1160 -0.90 <9384  0.00 1160 -377% 814 398 4352 13.81 -032 -26.34 0.0
§50Z21P925 580 -D70 <9192  0.00 580 -574% 274 238 148 1472 -019 -2952 0.1
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UMDERLYING Close  Cha %Cha  asumsBoug
SETS0 7513 471 048 2
20,000 80000
Symbol Setle  Chg FCha Vel ol Ql Cha
5021 977.54 0.0 0.0 26 7T 0 0.000 60000
S50%21 973.70 17 07w a5 1 0 - 40000
550221 371.50 0.7 0%x 14080  360.7ES 0 (10,000} 20000
S50Hzz2 367.40 0y 0.1 3,705 40,938 i} (20.000) 0
S50M22 966,10 0.E 0.1 3,316 15,553 0 (20.000) / 20000
S50UZ2 953,10 05 0.1 g3z 5213 0 (40.000) ——F— U A )
— {50,000) —-----m- -40000
SET50 Futures LonalShort) : &rdndn 38U Long(Short) 50000 e 50000
Long Short Met 25u 2 dlani aTo o =] g s g g g 2 g = = S g2 5
—— 05381 124053 -18E72 2745 2335 o E § § § § 5§ § § § § & 5 8
dramd 90,360 80605 9,755 ATAE3 44,087 a R =
San 182,251 173,334 83917 WAl 47.022 0
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(i) u.A. 628 On. 62E w.e. 62E wa. 62E 0e. 62E ng. 62E sn. 62
PER155 898 " 870 857 843 830 789 148
PER 16 926 899 885 871 857 815 1173
PER165 955 927 912 898 883 840 797
PER 17 984 955 940 925 910 866 821
PER175 1,013 983 967 952 937 891 845
PER 18 1,042 1,01 995 979 964 916 869
PER 185 1011 1,039 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,050 1,034 1,017 967 918
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Single Stock Futures

Long HMPROZ21

ARty 3Q64 a&ui‘ﬁ' 880 81UV aRaY 38%yoy INNANTENUNS Lockdown
awﬂuﬁuﬁszmmqﬂ NSENUIERAYNY, 133U warelaiuiiinet it uiay
Hugashan mstusindusndeudiaiiaziouaingesmeanuida (SSSG) gy
AUIUIN 49-5% mausnduandaanun vardinduiniulnsesu 10%yoy Hausi

W99 4Q64

ANNINALA F9MILNNAD A9 Breakout L@UNe Downtrend Tngdwulsun
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Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 64F PBV &4F
Price 64F
HMPROZ21 14.75 0.05 2505 5298 2095 9.21 8.84% 3746 877 0.13%
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Long AOTZ21
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Future Underlying
Settle . ] EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 64F PBV 64F
Price H4F
AOTZ21 65 06 0.06 835 3804 -369 9.89 7.68% 8.21 424 87%
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Tracking Performance

0.0%
Unrealized Profit on Nov 2021

Realized Profit on Nov 2021 - 31.7%
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Top 20 Most Active Volume

Future Selﬂe Basis Vol Ol Ol Change Lleverage Resistance  Support
Price
1 GUNKULZ21 5.66 0.06 29113 219168 7208 21.05 5.86 5462
2 TRUEZ21 411 0.03 13688 150388 -2034 10.74 413 3493
3 WHAZ21 344 0.00 8590 43690 -4606 8.23 347 337
4 SCBZ21 130.90 0.90 8565 9598 1728 10.88 131.00 124 43
5 THCOMZ21 10.60 -0.10 3020 10814 -2018 8.05 10.85 10.32
6 QHZ21 227 -0.01 2507 15183 -500 12.00 236 226
T HMPROZ21 14.75 0.05 2505 5298 2095 921 15.05 14.31
8 KTBZ21 11.69 0.09 2417 14711 -1688 12.72 12.11 11.66
9 AMATAZ21 20.80 0.00 2374 4229 276 12.16 2145 2023
10 BEAUTYZ21 1.58 0.02 2260 21857 -112 513 1.61 1.46
11 ITDZ21 230 0.04 2254 46739 -2098 14.87 24 222
12 BLANDZ21 1.08 -0.01 2254 142625 -397 9.56 112 1.07
13 0OsPZ21 3325 0.00 2110 7739 2109 AT 33.76 33.03
14 TPIPLZ21 1.71 0.02 2011 35020 -2009 1112 1.76 1.69
15 VGlZ21 6.70 0.05 2005 11074 -1505 5.30 6.76 6.50
16 PTGZ21 14.70 0.10 1953 27751 637 519 1575 14 60
17 CHGZ21 379 0.01 1633 11740 494 14.21 384 375
18 NLZ21 4220 0.20 1515 9708 1295 10.23 4419 4151
19 ESS0OZ21 7.86 -0.09 1510 12552 500 6.34 8.30 773
20 KBANKZ21 142.75 0.75 1417 5935 23 11.06 144.67 140.78
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Gold Futures

FIAMBIARAIRansTEloAy USuanas 6.6 wisegys Uan 1,786 wisegy Loy
lpsuusainaduanAmduneaaIsulan Aeudnan1sUsyYNswIAISNaNEnSg
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ALz UTUanIalY QE Louar 15,000 A1uneaans lngisunIusiaeu w.y.
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1 uargRnanst 2565 A sl Dollar Index 3uilUSuTU 0.23% gl 94.1
90 loeiuil fesfinauusegumn wasngain1suseyusuIAsNaedengy (BOE)
ieyan1sinunenaAnyasansgiuiuans Feulnanans
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59A189A1 GFZ21 iy anas 110 U Uadi 28,320 U (1,794 WEy®) g9
nsAean spot anaaiiiedeulvauTion 1,783-1,784 wiRugy ANTIAN
GFz21 Yuflazeglunseu 28,050-28,400 V1 eddumsuuziiliinasui
an1ug Short GFZ21 funuiade 28,400 um Pagiuiifils 80 uw wugiilviie
douglinely Tneflidhvindilsd 1,750 WS M50 27,620 UMW kaginvungn

Stop Profit 13nsamu welalaniauianu winsimmesAageulmiaaie

wAla Gold Spot

Downtrend Channel
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Gold Futures

FUTURES Lost Cha  %Chg VoL O Oiche
GFZ21 28,320 60 0.21 83 o -21
GFG22 28,380 €0 -0.21 3 118 3
GFI22 28,350 90 032 7 2

Mini Gold Futres

Lost Cha  %Chg VoL O OiChe
28,330 -70 0.25 2,526 8,844 856
28,350 -80 0.32 939 4,061 21
28,390 -80 0.28 606 1,056 319

GF10Z21
GF10622
GF10122

NN : 51A1UAYBS Gold Futures
(Night Session) Settle a4 1781 22.00
. wazUSinansveveintuly
94394981 19.30-22.30 U.
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Jun u Aug Sep oct Nov Dec Jan Feb Mar apr

May Jun L Aug Sep oct Nov
2021
Copyright 2021 Bloomberg Finance L.P.

XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAY2020-02NOV2021
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GOLD Technical

A958R 93¢ Technical Rebound naulingnseu Trading Zone LA
7 $1760-$1805 aealsinunledayenuauaIndamy Lower High Seiinnades

U5ugu lnedl Downside agusians $1679

nsulassiamasilmduum Spread 3¥%#314 GFQ21 - GFZ21

FX (uawn/ USD) w o

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 — - 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)
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AUINNsUIANUYeY Gold Futures AUIUN15YIANUYBY Mini Gold Futures
UNECNUS WEEoe UNECNUS WEE0e
(Fireaswmlay 490.10 uwny/Shanan/do) (Fireaswmlau #8.10 uny/drunuy/do)

Tilm Avls AETIULTEN+ Avls eila Avls AETTULEN+ Al
future wanuulas (a@vu) VAT (U} (mavuldve future waruulad (wEvu) VAT (U] (fauldve
28,570.00 250.0 12,500 {1,048} 11,451 28,580.00 250.0 2,500 (210} 2250
28,520.00 200.0 10,000 (1,0459) 8,951 28 530.00 200.0 2,000 (210} 1,750
28,470.00 150.0 7,500 {1,049) 5,451 28,480.00 150.0 1,500 (210) 1,290
28,420.00 100.0 5,000 {1,049) 3,951 28,430.00 100.0 1,000 (210} 750
28,370.00 50.0 2,500 (1,049) 1,451 28,380.00 50.0 500 (210} 290
28,320.00 0.0 . {1,049) {1,049) 28,330.00 0.0 - (210) (210}
28,270.00 -50.0 (2,500} (1,0459) (3,549) 28 280.00 -50.0 (200} (210} (710}
28,220.00 -100.0 (5,000) {1,048} (5,049) 28,230.00 -100.0 {1,000} (210} {1,210)
28,170.00 -150.0 (7,500} {1,048} {8,549) 28,180.00 ~150.0 {1,500} (210} {1,710}
28,120.00 -200.0 {10,000) {1,048} {11,043} 28,130.00 -200.0 (2,000} (210} (2.210)
28,070.00 -250.0 {12,500} {1,048} (13,543) 28,080.00 -250.0 (2,500} (210} (2,710}
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