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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 -T75 -949 1.959
Foreign 10,930 12,656 -1,726 -1,580  -10,151 4,774
Retail 13,125 8,628 4 497 2,355 11,100 -6,733
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 1Yr Hist. Volatiity 2Week Hist. Volatility
SETS0 Index 98371 15.68852 14.29526

Call Option

Premium Chg Break Intrinsic Time Allin-  Theory Volume Open Implied Delta Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
§50H22C1025 850  -380 =10335 0.00 8.50 506%  6.86 934 4495 13.55 023 2697 01
§50H22C1000 1530 670 =10153 0.00 15.30 321% 1357 1122 5130 13.54 036 2338 0.0
8§50H22C975 2740 980 =10024 871 18.69 1.90% 2423 405 2753 14.34 0.52 1854 0.0
§50H22C950 4470 -10.20 =9947 3371 10.99 1.12%  39.24 32 1071 15.08 0.67 1477 0.0
§50H22C925 6530 -11.60 =990.3 5871 6.59 067% 5824 3 288 15.75 079 1190 0.0

Put Option
- Break Intrinsic  Time  Allin- Theory Open  Implied Effective Time
Premum €N ‘rien  Vawe Vale Premium Price "CU™ interest Volatility _C'° Gearing Decay

§50H22P1025 5320 1120 <9718 4129 11.91 -1.21%  53.30 i 115 12.06 -0.76  -14.69 0.0
S§50H22P1000 3650 1070 <9635 16.29 2021 -2.05% 35.04 299 1409 12.29 -0.64 -17.62 0.0
S§50H22P975 2320 7.50 =951.8 0.00 23.20 -3.24% 2071 1535 3072 13.00 -0.48  -19.99 0.0
S§50H22P950 1520 550 =0348 0.00 15.20 -497% 1075 2828 5424 14.51 -0.33  -2072 0.0
S50H22P925  9.90 3.70  =9151 0.00 9.90 -6.97% 477 1160 3772 15.68 -0.22  -20.78 -0.1
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UNDERLYING Close  Chg %Chg asunsBoune
SETA0 983.71 -18.90 1.92% B/1/22
- 80000
Symbol Seile  Chg %Chg Vol. Ol Ol Chg - 50000
SEOF22 981.00 161 16% 488 558 57 40000
S50G22 979.40 156 1.6% 61 181 17 20000
S50H22 979.10 7.2 -18% 236594 348415 11,801 0
S50M22 975.80 471 1.8% 22220 34797 113 20000
S50U22 972.70 16.9 17% 6.236 14,582 26 40000
550722 974.20 16.2 1.7% 3514 3.844 0 0000
SET50 Futures Long(Short) : &rdnun a:au Long(Short) _ -B0000
Long Short Net 25u 2 ddewi QTD oo o o oo p . -100000
anu 188,419 205,080 -16,661 -8.067  -10,691 0 I £ £ &£ £ £ 4 £ L 1 T 3
[} ] [} ] ] [} o o [} % % [} 8
o] 134,002 221318 87316 22576 44281 0 2 2 2 3 2 2 g e & I 7 2 2
- Ll S| -
sueiael 389.286 285,309 103,977 -14.509  -33.590 0
n: aneenise va. e naa n: aeeidse va. il wae
¢ L o A o .
AN Spread &l dULAdUAIN ASPS Model SET50 v15¢auA1 PER $114¢)
Ihrine Spread BSelna - B5eIna
550021 S50K21 S50M21 S50ND] $50Q21 S50U2] (Im) u.A. 62E ru.ﬁ. 62E 1.8 62E w.A. 62E D.8. 62E n.e. 62E s.A. 62E
20 10664 U 28 WAGh (U 29 D8bd (U 29 nAbh w30 AAkd U 29 need PER155 898 870 857 843 830 789 748
— n 10.8.64 U W.A.04 U U.g. 3] n.A. ] .A.04 U n.g. PER 16 926 299 885 871 857 315 773
SsoK2L 168 PER 165 955 927 912 898 883 840 797
S50M21 -1.28 0.40 PER 17 984 955 940 925 910 866 821
S50N21 -1.16 0.53 0.13 PER175 1,013 983 967 952 937 891 845
$50Q21 5.13 -3.62 -4.02 -4.15 PER18 1042 1011 995 979 964 916 869
S50U21 581 413 -453 -4.66 -051

PER185 1,071 1,039 1,023 1,007 990 942 893
PER 19 1,100 1,067 1,060 1,034 1,017 967 918

*gunfgudaneanidoulangssuine f.a. - a.g. 64 whiu 0.5%
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Single Stock Futures

Long KBANKH22
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Future Under|ying
Settle . . EPS GROWTH
Future . Basis Vol Ql @] Chcmge Leverage Up5|de PER é4F PBY &64F
Price 64F
KBANKH22 143.00 1.74 319 6177 -122 10.74 14.49% 9.19 072 21.05%
n: ey va. e naa
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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 386.00 460 91 2260 67 13.66 31.93% 9.11 1.30 46.29%
n: eneendse va. e naa
Historical Price Technical Chart

SCCH22 C_:_ 391.88 daily
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Tracking Performance

0.0%
Unrealized Profit on Jan 2022

Realized Profit on Jan 2022 | 0.0%

Weighted YTD 2022 Realized Profit | 0.0%
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Top 20 Most Active Volume

Future Sei:2|e Basis Vol al Ol Change leverage Resistance  Support
Price
1 BLANDH22 1.08 0.02 2040 129275 33 9.30 113 1.09
2 SIRIH22 1.24 0.02 a7 108327 322 10.70 1.28 1.24
3 GUNKULH22 562 0.02 28120 106049 19560 21.05 594 522
4 TRUEH22 467 -0.01 13024 96607 12017 12.32 478 4.66
5 SUPERH22 0.94 0.00 = 81667 0 6.18 0.98 0.95
6 JASHZ22 353 003 10197 74366 10037 768 3.78 341
7 WHAHZ2 3.44 -0.02 3557 66099 2054 828 361 3.49
8 BECH22 13.78 0.18 = 57023 0 18.84 14.55 13.79
9 RSH22 20.90 0.00 1217 38381 6 7.86 2243 20.67
10 ITDH22 227 003 129 34641 113 14.74 2.40 227
11 TPIPLH22 175 0.01 2000 34042 2000 11.45 1.78 1.71
12 PTGH22 15.10 0.10 708 32008 500 533 15.34 15.11
13 BEAUTYH22 1.54 0.02 6 28135 4 5.00 1.59 1.56
14 THANIH22 4.40 0.08 512 24734 512 4.46 4.80 4.47
15 IRPCH22 3.80 0.02 1269 23741 1269 11.05 3.95 384
16 CPFH22 2429 059 328 21843 325 7.70 26.55 2479
17 BTSH22 9.42 0.07 100 21147 100 899 9.40 922
18 BEMH22 8.43 -0.02 506 19197 -498 11.70 8.65 8.50
19 STPIH22 6.24 024 2004 18534 1004 929 6.95 568
20 EAH22 93.63 -0.37 649 17715 102 15.86 101.19 90.00

fan: @1e913de va. oWy waa

Securities

O ASIAPLUS



DERIVATIVES TALK
nagnsn1sasnuauwus

BY RESEARCH DIVISION

Gold Futures
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91891 GFG22 ey anas 50 vm Jaft 28,550 um (1,791 LASLRY*)
TnalAeiusIAIeaIn spot éwqmﬁmﬁ'aulmu'%mm 1,788-1,795 wiswgy vinln
A GFG22 Futlazundsialunsou 28,450-28,700 um Taesiamesadlnglails
USumasusamilaunadalanims e lalsmyuainnissoua1vediuuIvasieu
1% dwiuiinawuiiliaaniug Short GFG22 fuvulade 28,760 uwm dagiudl
Als 210 vm wusihiedougls adudvidilsuni 1,770 AT 930
28,200 V1 Wagmunga Stop Profit 137l 28,660 U ite Lock rinlsdush
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wAlA Gold Spot

b-2100

Downtrend Channel

Jun Jul Aug Sep oct Nov Dec Jan Feb

XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-06JAN2022 Copyright® 2022 Bloomberg Finance L.P. 07-Jan-2022 07:21:08
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Gold Futures \

FUTURES Logt Chg %Chg Vol. Ol Ol Chg

GFG22 28,550 -40 -0.14 a5 314
GF22 28,580 -90  -0.31 40 246
GFM22 28,600 -40 -0.14 - -

-59
-8
0

Mini Gold Futures

Lost Chg %Chg Vol. Ol Ol Chg

GF10G22 28,580 -20 -0.07 3,249 6,887
GF10022 28,600 =30 -0.10 2,505 5,061
GF10M22 28,640 -20 -0.07 146 125

75
504

NN : 51A1UAYBY Gold Futures
(Night Session) Settle a4 1381 22.00
. wazUSinansgeveinduly
94394981 19.30-22.30 U.
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GOLD Technical

#AN1931A N8R AnuIsuuTion $1825 uavdulded medyauauainnisvi
Jam3z Lower High lnetaguuunisiuniulunseu Sideway m1ansaunis

waeulm 1A $1759-$1805

ASPS Gold Valuation Matrix (1388y" / N50808U%)

< daue Dollar Index udivean >

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)

fan: @89y va. oWy waa

nsudassiamasilmduum Spread $¥%#314 GFQ21 - GFZ21

FX (un/ USD)

30.50 30.75 31.00 31.25 31.50
1,760 25,516 25,725 25,934 26,143 26,352 |
1,790 25,951 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 28,371 28,598 / / J ! L . =
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 29,470 29,708 29,946 S— e = - : =

GOLD Londin AM (USD/Ounce)

n: aneedse va. i naa i ey va. il naa
o o o o o
ﬂ']u‘lﬂdﬂ’]li‘ll']ﬂ‘](!u‘llaﬂ Gold Futures mmmm‘lwmnu%a Mini Gold Futures
unaonusedoa dnaonusiedos
(Fsssuibdou 490.10 uin/drenan/d1o) (Asssuidos $8.10 un/dnurun/d1o)
= fils msssudlon+  ATls(eu) e fut fivls drsssudien+  ATls(aenu)
Snila future wasmulag [z} VAT (um) ans e uture nlasuwlas [anau) VAT (um) ang
28.800.00 260.0 12,500 (1.049) 11,451 28.830.00 250.0 2,500 (210) 2.290
28.750.00 200.0 10,000 (1,049) 8.951 28.780.00 200.0 2.000 (210) 1.790
28.700.00 150.0 7,500 (1,049) 6,451 28.730.00 150.0 1,500 (210) 1,290
28,650.00 100.0 5,000 (1,049) 3,951 28.680.00 100.0 1,000 (210) 790
28.600.00 50.0 2,500 (1,049) 1,451 28,630.00 50.0 500 (210) 290
28,550.00 0.0 - (1.049) (1.049) 28,580.00 0.0 - (210) (210)
28.500.00 -50.0 (2,500) (1,049) (3,549) 28,530.00 -50.0 (500) (210) (710)
28,450.00 -100.0 (5,000) (1,049) (6,049) 28.480.00 -100.0 (1,000) (210) (1,210)
28,400.00 -150.0 (7,500) (1.049) (8,549) 28.430.00 -150.0 (1,500) (210) (1,710)
28,350.00 -200.0 (10.000) (1.049) (11,049) 28.,380.00 -200.0 (2,000) (210) (2,210)
28,300.00 -250.0 (12,500) (1,049) (13.549) 28,330.00 -250.0 (2,500) (210 (2,710
n: aneensite va. oude naa fiun: aneenidse va. i naa
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