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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 2,400 5171 2,771 -19 2,245 2122
Foreign 10,930 12,656 -1,726 -3,797 5,854 4,215
Retail 13,125 8,628 4 497 3,816 -8,099 -6,337
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. Volatility
SET50 Index  989.30 1563503 14.02598
Call Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premum C€h0  ron  vae Vaie Premwm Price "OU™ interest Volamlity C'C Gearing Decay
§50H22C1025 900 050 =1034  0.00 9.00 452% 892 397 4404 1211 026 2825 0.0

8§50H22C1000 15.90 140 =1016.9 0.00 16.90 279%  16.48 626 3461 1227 0.40 2366 0.0
S§50H22C975 2950 340 =10045 1430 15.20 154%  27.86 415 2695 1233 057 19.00 0.0
S50H22C950  47.00 250 =007 39.20 7.70 0.78% 4332 110 1085 1348 071 14.96 0.0

S50H22C925 6680 3.80 =9918 6430 2,50 0.25% 6248 2 225 16.80 075 1115 0.0
Put Option

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

Premium €h0  ron  vame Vaie Premwm Price "OU™ interest Volamlity CC'C Gearing Decay

§50H22P1025 5030 -5.90 <9747 3570 1460  -1.48% 51.26 61 81 11.00 -077  -1873 0.0

S$50H22P1000 3490 -480 <9851 1070 2420  -245% 3394 21 181 1314  -0.58 -16.43 0.0

S§50H22P975 2190 -370 =9531 0.00 21.90 -3.66% 2034 173 1498 1313 043 1912 0.0
S50H22P950 14580 -2.80 =9354 0.00 14.60 -5.45% 1083 301 3291 14.85 030 1975 -0
S50H22P925  10.00  -1.80 <815 0.00 10.00 -7.51% 501 179 2932 16.34 021 -19.57 -0.1
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SET50 989.30  6.82 069% 29/12/21
120000
Symbol Setle  Chg %Chg Vol Ql Ql Chg 100000
S50v21 977.54 00 00% 26 7 0 40000
S50X21 948.60 00 0.0% 47 70 0 0 60000
$50221 987.30 47 05% 33555 29625 -28.760 - A
(10.000) N YN S lll'rw \ [\ 40000
S50H22 983.00 76 08% 137.819 310543 11,901 : ]NVW VAT AN T 20000
20,000) A—-mmm- Ve -
S50M22 979.70 74 08% 9633 26337 113 {Em: "o
S50U22 976.60 68 07% 3248 11431 25 ' | 20000
{40.000) —— - - U
SETS0 Futures Long(Short) : dnunun a:au Long(Short) {50.000) — 40000
Long  Short Net 25u  2ddewi QT B e T TS e e & o Lo TS~ L -foono
Aot 257,222 241655 15567  -B.067  -10,691 0 £ ¢ ¢ £ £ £ £ £ 5 [ £ 2 3
[=] [=] = =
s 146231 146269 38 22576 44,281 0 R T S
sieae 301,691 317.220 -15.529  -14.509  -33.590 0
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1ine Spread B3eina - B5eind
550121 $50K21 S50M21 S50N2] $50Q21 S50U21 (i) UA. 62E OA. 62E w.e. 62E wA. 62E D.8. 62E ne. 62E sA. 62E

_ PER155 898 870 857 843 830 789 748
29 w.8.64 U 28w.n.b4 ru 29 0864 u29nnéd ou30an64 cu 29 nebéd

07t PER 16 926 899 885 871 857 815 773
S50K21 168 PER 165 955 927 912 898 883 840 797
Ss0M21 128 0.40 PER 17 984 955 940 925 910 866 821
S50N21 -1.16 0.53 013 PER175 1,013 983 967 952 937 891 845
$50Q21 513 -3.62 -4.02 -4.15 PER18 1,042 1,011 995 979 964 916 869
S50U21 -5.81 -4.13 -4.53 -4.66 -0.51

PER185 1,071 1,039 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,050 1,034 1,017 967 918

*gunfgudaneanidoulengsswie f.e. - .0, 64 WAy 0.5%
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Single Stock Futures
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Settle . . EPS GROWTH
Future Basis Vol Ql @] Chcmge Leverage Up5|de PER é4F PBY &64F
Price 64F
KBANKH22 139.74 1.74 319 6177 -122 10.74 14.49% 9.19 072 21.05%
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Long SCCH22
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Future Under|y\'ng
Settle . . EPS GROWTH
Future . Basis Vol @] Ol Change Leverage | Upside PER 64F PBV &4F
rice 64F
SCCH22 383.60 460 91 2260 67 13.66 31.93% 9.11 1.30 46.29%
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Tracking Performance

0.0%
Unrealized Profit on Dec 2021

Reatzed proit on vec 2021 || =+
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Top 20 Most Active Volume

Future Sel:ﬂe Basis Vol Ql Ol Change Lleverage Resistance Support
Price
1 GUNKULH22 562 0.02 28120 106049 19560 21.05 5.68 5.05
2 TRUEH22 467 -0.01 13024 96607 12017 12.32 476 4.64
3 JASH22 353 0.03 10197 74366 10037 7.68 3.80 33
4 WHAH22 344 -0.02 3557 66099 2054 828 3.60 3.44
5 GULFH22 4416 0.16 2814 12177 1808 224 4528 42.06
B KTBH22 12.95 0.05 2284 17597 34 14.14 13.74 12.55
7 BLANDH22 1.08 0.02 2040 129275 33 9.30 1.13 1.08
8 EPGH22 10.94 -0.06 2008 12137 -1992 18.09 11.28 11.00
9 STPIH22 6.24 0.24 2004 18534 1004 929 6.46 539
10 TPIPLH22 1.75 0.01 2000 34042 2000 11.45 1.76 1.69
1 BCHH22 19.82 -0.08 1550 7346 -50 15.87 2164 20.20
12 CHGH22 3.64 0.06 1500 10675 500 13.46 3.72 3.64
13 OSPH22 33.25 0.25 1310 6533 1310 712 34.19 33.16
14 IRPCH22 3.80 0.02 1269 23741 1269 11.05 391 3.82
15 RSH22 20.90 0.00 1217 38381 6 7.86 22.06 20.58
16 KCEH22 90.00 0.00 1159 4211 -896 16.92 90.05 87.71
17 GPSCH22 86.24 0.24 1064 8919 121 9.80 88.72 78.53
18 CPALLH22 58.83 0.83 1051 6593 115 13.16 59.25 58.40
19 VGIH22 6.79 0.04 1005 4080 5 5.38 6.71 6.47
20 LPNH22 485 0.03 1001 7995 1001 7.05 4.89 484

P #1893 va. LT waa

O ASIAPLUS I

Securities



DERIVATIVES TALK
nagnsnisanuauwus

BY RESEARCH DIVISION

Gold Futures
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TnalAesIAImaIn spot dﬁq@ﬁLﬂﬁaulwaU%Lam 1,804-1,805 wissey™ vinliaa
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wAla Gold Spot

Gold Futures \

FUTURES Lost Chg %Chg Vol Ol Ol Chg
0 0.1 -5

GFG22 28,730 95 314
GFJ22 28,770 50 0.17 40 246
GFM22 28,800 17 -

59
-8
L]

Mini Gold Futures

Lost Chg %Chg Vol Ol Ol Chg

GF10G22 28,690 -0 -0.03 3,249 6,887
GF10)22 28,730 -0 -0.03 2,505 5,061
GF10M22 28,790 10 003 146 125

75
594
0

MR : 591A1UAYBS Gold Futures
(Night Session) Settle a4 1381 22.00
. wazUBinansgeneinduly
94394981 19.30-22.30 U.
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Downtrend Channel

g Sep oct Nov. Dec Jan Feb Var pr May E £ Aug Sep. oct Nov. Dec

2020 2021 w2
XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAY2020-30DEC2021 Copyrightd 2021 Bloomberg Finance L.P. 30-Dec-2021 08:20:28
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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)
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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/ drury/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
28,867 17 250.0 12,500 (1,049) 11,451 2886717 250.0 2,500 (210) 2,290
2881717 200.0 10,000 (1,049) 8,951 2881717 200.0 2,000 (210) 1,790
28,7677 160.0 7,500 (1.049) 6,451 2876717 150.0 1,500 (210) 1,290
2871717 100.0 5,000 (1,049) 3,951 2871717 100.0 1,000 (210) 790
28,667.17 50.0 2,500 (1.049) 1,451 28,667.17 50.0 500 (210) 290
28,617.17 0.0 2 (1,049) (1,049) 28,617.17 0.0 2 (210) (210)
28,567 17 500 (2,500) (1,049) (3.549) 28 567 17 500 (500) (210) (710)
2851717 -100.0 (5,000) (1,049) (6,049) 2851717 -100.0 (1,000) (210) (1,210)
28 46717 -150.0 (7,500) (1,049) (8,549) 28 467 17 -150.0 (1,500) (210) (1,710)
2841717 -200.0 (10,000) (1.049) (11,049) 2841717 -200.0 (2,000) (210) (2.210)
28,367 17 -250.0 (12,500) (1,049) (13,549) 2836717 -250.0 (2,500) (210) (2,710)
i @e9udde va. 1ol waa fan: aneaite va. il wa
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