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

long Short Met 2 Days 1 Weeks 1 Months
Institution 124,799 146,084 -21,290 46,838 -129,185  8B4.177
Foreign 97,156 95,516 1,640 19571 13,509 -11,313
Retail 188,539 168,889 19,650 27,267 115646 -852 864
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 24111 24717 -606 -8,067 -10.259 5,126
Fareign 57,771 54,781 2.990 22576 27893  -20,560
Retail 52123 54,507 -2,384 -14,509 17,634 25,686

Single Stock Futures Long(Short) Position : Contrar  Accumulated Long(Short)

Long Short Met 2 Days 1 Wesks 1 Months
Institution 82,096 102,955 20,859 -33,955 -116.958 826,871
Foreign 28,236 27 857 379 692 -26.843 27,226
Retail 109,103 88,623 20,480 34 647 143801 -854.097
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 2400 5171 2771 2270 -3.209 1.951
Foreign 10,930 12,656 -1,726 9,866 7,529 13,168
Retail 13,125 8,628 4 497 -12,136 4,320 -15,119
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 326 40 286 -10 420 AR5
Foreign hd 56 2 97 539 1,667
Retail 1.304 1.693 -288 107 -119 -1.212
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 376 153 223 218 72 4,773
Foreign 153 159 -6 142 1.010 6,509
Retail 2.132 2,349 -217. -360 -1,082 -1.736
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SET50 Overview
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Last 1¥r Hist. Volatiity 2Week Hist. Volatiity
SETS50 Index  975.13 15.91648 16.75551

Call Option

Premium Chg

Break Intrinsic Time Allin-  Theory T Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing  Decay
§50Z721C1025 020 000 =10252 000 0.20 5.13% 0.00 36 4514 21.01 002  109.36 0.1
§50Z21C1000 050 -0.200 =10005  0.00 050 2.60% 0.10 236 7252 13.37 008 11837 0.0
§50Z21C975 520 -1.60 =9802 013 507 0.52% 496 1250 8875 1074 0.51 95.30 0.0
§50Z21C950 2630 050 =9763 2513 117 0.12% 2523 202 3543 16.96 091 3381 0.0
S§50Z21C925 4990 -1.20 =9749 5013  #NANA -002% 5015 0 782 2951 093 1814 0.0

Put Option

Break Intrinsic Time Alliin-  Theory T Open Implied Delt Effective Time

Premium Chg

Even Value Value Premium Price Interest  Volatility Gearing  Decay
8§50Z21P1025 5010 -0.60 =9749 49087 023 -0.02%  49.85 0 239 BMNIANMIA 100 -20.46 0.0
850Z21P1000 2340 -280 =976.6 2487  #MNANA  015% 2495 28 1626 HMN/AMNMA 100 4274 0.0
850221P975 420 -3.20 =9708 0.00 420 0.44% 481 1144 4952 982 -0.49 114 0.0
S50Z21P950 050 -0.60 =0495 0.00 050 -2.63% 0.08 900 6598 1415 -0.06 -108.87 0.0
$50721P925 0.20 -0.10  =0248 0.00 0.20 -5.16% 0.00 211 5243 22.22 -0.02  -97.23 -0.1
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UNDERLYING Close  Chg %Chg  asumsBoute

SETA0 97513 -0.79 -0.08% 24/12/21
Symbol Setle  Chg %Chg  Vol. Ol Ol Chg 40000 o rml 120000
S50V21 977.54 00 00% 26 77 0 100000
SE0X21 948.60 0.0 0.0% 47 70 0 - :gggg
50721 976.00 17 02% 115928 219360 -28.760 - = Yy
S50H22 970.40 03 0.0% 81.674 186168  11.901 (10.000) - PN H,N \ [} soom0

. - - (] 5 oo, 2
(20.000) ;\N Mo VLA 20000
S50M22 967.50 0.5 01% 4629 26913 1,131 o ' | o
S60U22 965.20 1.0 0.1% 2101 11,811 26 0000 | 20000
{50,000) - U -40000
SET50 Futures Long(Short) : drunun atau Long(Short) 2.000) 0000
Long  Short Net 25u 2 d@dawi QTp 2 2 8 8 28 8 8 28 58 8 8 858 &5
anntiu 213,200 289,182 -75,982 8,067 -10,691 0 S § 5 5§ 5 § 5 §8 85 5 3
: : : : ’ 2 2 2 2 2 2 2 2 3 & 2 3 =
shazni 207,902 208223  -321 22576 44,281 0 - = &
sutian 317.800 241497 76,303  -14.509  -33,590 0
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A1ANI38d Spread &l dULABUAIN ASPS Model SET50 visgauA1 PER f14¢)

I Spread BSelna - B5eIna
$50)21 S50K21 S50M21 S50N21 $50Q21 S50U21
U 29 10.8.64 U 28w.n.64 ru 29 D.8.64 tu29nnéd 308064 U 29 ne.bd

(ri) U.A. 62 0., 62E .8 62E w.h. 62E D&, 62E ng. 628 sA. 62E
PER155 898 870 857 843 830 789 748

50721 PER 16 926 899 885 871 857 815 773
ssok2l 168 PER165 955 927 912 8% 883 840 797
S50M21 1.28 0.40 PER 17 984 955 940 925 910 866 821
S50N21 -1.16 0.53 0.13 PER 175 1,013 983 967 952 937 891 845
$50Q21 -5.13 -3.62 -4.02 -4.15 PER 18 1,042 1,011 995 979 964 916 869
SSoval S8 - 418 453 4% 051 PER185 1071  103¢ 1023 1007 990 942 893
suudgmudaneandauiounasewin f.a. - 0.0, 64 widy 0.5% PER 19 1100 1,087 1,050 1,034 1017 967 918
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Single Stock Futures

Long BECZ21
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Future Under|ying
Settle . . EPS GROWTH
Future . Basis Vol Ql @] Chcmge Leverage Up5|de PER é4F PBY &64F
Price 64F
BECZ21 13.24 0.24 5 2978 3 18.01 -53.85% 41.16 3.89 25.02%
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Short ITDZ21
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Future Underlying
Settle EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 64F PBV &4F
Price 64F
ITDZ21 226 0.02 126 25798 -119 14.74 -20.79% 0.93 -28.52%
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Tracking Performance

0.0%
Unrealized Profit on Dec 2021

Realized Profit on Dec 2021 - 26.5%
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Top 20 Most Active Volume

Future Sei:2|e Basis Vol Ol Ol Change leverage Resistance  Support
Price
1 TRUEZ21 460 0.02 18015 52342 -12010 12.05 475 4.64
2 GUNKULZ21 520 0.05 17117 163232 -10975 19.36 533 4.92
3 STPIZ21 565 025 3001 15087 -1499 8.36 6.05 523
4 0SsPZ21 32.98 -0.02 2600 4948 -1300 712 33.10 3212
5 TPIPLZ21 1.69 0.00 2025 13357 -2025 11.12 1.74 1.72
6 TPIPPZ21 4.16 0.00 2000 3023 -1000 9.12 4.21 4.16
7 GPSCZ21 82.75 -0.25 1624 2655 -963 9.46 8421 76.89
8 PRMZ21 6.12 012 1002 8326 -500 395 6.14 592
9 BLANDZ21 1.07 0.00 1001 133898 -1000 9.39 1.07 1.04
10 CHGZ21 3.66 0.02 1001 3918 -1000 13.68 3.75 3.56
1 LPNZ21 4.84 0.06 1001 9623 =1 6.99 4.83 477
12 ICHIZ21 9.99 -0.01 1000 9787 -500 6.12 10.13 9.71
13 STAZ21 30.50 025 806 4103 -803 6.32 31.49 30.01
14 MAJORZ21 19.20 0.00 800 2686 -400 8.15 19.36 18.54
15 IRPCZ21 376 0.02 662 14043 -559 10.94 3.84 3.69
16 CPALLZ21 58.73 023 650 1906 -619 13.27 59.36 57.85
17 PTGZ21 14.99 -0.01 600 9690 -600 533 15.52 15.04
18 JASZ2 3.40 0.00 567 6013 -530 7.46 3.75 323
19 CPNZ21 54.99 -0.01 540 849 -420 10.27 57.19 5481
20 MINTZ21 27.66 -0.09 502 2668 -299 796 2853 26.81
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Gold Futures

pananamansglleAuiuanNiIuL Yavinsilieslumeaniansaduna vaeh
FIANBIANAIA spot USuanas 5.9 wiseeys Unil 1,802 w3eay” 31NUIANUIY
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9AMB9A1 GFZ21 Lﬁaﬁui’uqﬂéﬁﬁimm Yanseiafl 28,800 v (1,815.14
WiBgy) geninsAmann spot Manaaiadeulmuiing 1,808 Wisgm ARTIAN
GFz21 Yuflawoglunseu 28,550-28,850 U Heddumsuuziilitinasmuiis
a01uy Short GFZ21 fuvuiade 28,830 v Jagduiiinls 30 v Foanugly
soly Tnafitmaneyinnils 1,780 wisugy™ w39 28,240 U wazinunge Cut

Loss 13 100 umannnu ietesiumnudss insiamesdageulmiaaie

wAla Gold Spot

Gold Futures

FUTURES
GFz21
GFG22
GFI22

Last
28,800
28,840 0
28,850 L

Vol.
76

ol

209
314 -59
246 -8

Ol Chg
-57

Chg %Chg
170 0.59

95

0.00
0.59 40

Mini Gold Futures

Lost Chg %Chg Vol. O Ol Chg

GF10221
GF10622
GF10)22

28,780 -30 -0.10
28,800 0

28,830

908
2,673
748

3,505 -339
6,087
4,575

0.00
-0.03

-744

-10 -156

MR : 591A1UAYBS Gold Futures
(Night Session) Settle a4 1381 22.00
. wazUBinansgeneinuly
94394981 19.30-22.30 U.
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Downtrend Channel
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XAU Curncy (Gold Spot  $/0z) Gold Kid XAU  Daily 15MAY2020-27DEC2021 Copyrights 2021 Bloomberg Finance LP.
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GOLD Technical
NANITIAMBIAT TUIIU INUUITUUTIINU $1759 wiandyaruuinnianada

97N499 Higher Low Breakout ns9U Downtrend Channel v191 Usgifiunsau

nsieaeulm a7 $1805-51850

ASPS Gold Valuation Matrix (11388y~ / N5880U%)

< daue Dollar Index udivan >

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 1,615.76 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)

P @189 va. LT waa

nsudassamasan liluum Spread $2%#114 GFQ21 - GFZ21

FX (u1w/ USD)

30.50 30.75 31.00 31.25 31.50
1,760 25516 25725 25034 26,143 26,352
1,790 25951 26,163 26,376 26,589 26,801
1,820 26,385 26,602 26,818 27,034 27,251
1,850 26,820 27,040 27,260 27,480 27,700
1,880 27,255 27,479 27,702 27,926 28,149
1,910 27,690 27,917 28,144 28371 28,598 | "
1,940 28,125 28,356 28,586 28,817 29,047 :
1,970 28,560 28,794 29,028 29,262 29,497
2,000 28,995 29,233 29470 29,708 29,946 —=——

GOLD Londin AM (USD/Ounce)

i aneudde va. 1ol waa flan: aneenidse va. e waa
o [ o o o .
AUINN1IU1AUYBY Gold Futures AUIUAl5Y1AUYBY Mini Gold Futures
unaonusegea Unaonusegos
(Asssuitau 490.10 un/ druryn/d0) (Asssuitau 98.10 un/drunyn/do)
Tl fut fi1ls misssudioud Avls(aeu) T fut Arls disssuilen+  Avls(meu)
e future wadouuilaa (zeu) VAT (1) ang FhmLe future wavuuwlas (zau) VAT (um) ang
29,050.00 250.0 12,500 (1,049) 11,451 29,030.00 250.0 2,500 (210) 2,290
29,000.00 200.0 10,000 (1,049) 8,951 28.980.00 200.0 2,000 (210) 1,790
28,950.00 160.0 7,500 (1.049) 6,451 28,930.00 150.0 1,500 (210) 1,290
28,900.00 100.0 5,000 (1,049) 3,951 28.880.00 100.0 1,000 (210) 790
28,850.00 50.0 2,500 (1.049) 1,451 28,830.00 50.0 500 (210) 290
28,800.00 0.0 2 (1,049) (1,049) 28,780.00 0.0 2 (210) (210)
28,750.00 500 (2,500) (1,049) (3.549) 28.730.00 500 (500) (210) (710)
28,700.00 -100.0 (5,000) (1,049) (6,049) 28,680.00 -100.0 (1,000) (210) (1,210)
28,650.00 -150.0 (7,500) (1,049) (8,549) 28.630.00 -150.0 (1,500) (210) (1,710)
28,600.00 -200.0 (10,000) (1.049) (11,049) 28,580.00 -200.0 (2,000) (210) (2.210)
28,550.00 -250.0 (12,500) (1,049) (13,549) 28,530.00 -250.0 (2,500) (210) (2,710)
i @e9udde va. 1ol waa fan: aneaite va. il wda
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