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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 189,774 205,644 -15,870 -82,213 -159,442  -358,226
Foreign 137,714 221,841 -84,127 -74,946  -96,508 -74,608
Retail 397,805 297,808 99,997 157,159 255,950 432,834

SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 25,968 27,457 -1,489 1,354 8,982 -9,789
Foreign 64,230 57,974 6,256 -12,367  -46,260 23,574
Retail 68,571 73,338 -4,767 11,013 37,278 -13,785

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 124,026 149,313 -25,287 -95,551 -172,899 -322,285
Foreign 19,046 59,161 -40,115 -48,385 -81,568 -155,699
Retall 201,545 136,143 65,402 143,936 254,467 477,984

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 6,484 8,595 -2,111 591 982 1,846
Foreign 28,031 33,346 -5,315 -3,249 -3,710 818
Retail 28,925 21,499 7,426 2,658 2,728 -2,664
Call Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 41 83 -42 33 192 -291
Foreign 390 133 257 285 2,282 4,023
Retail 3,853 4,068 -215 -318 -2,474 -3,732
Put Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 1,314 481 833 1,993 2,815 2,011
Foreign 3,322 390 2,932 3,153 4,954 8,591
Retail 4,666 8,431 -3,765 - -5,146 -7,769 -10,602
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SET50 Overview
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 985.79 15.60214 13.26772
Call Option
Premium Chg Break Intrinsic Time AII—i.n— The.ory VEluGme Open Im pIi.e.d Delta Effect.ive Time
Even Value Value Premium Price Interest  Volatility Gearing Decay
S50H22C1025 7.80 -0.40 =>1032.8 0.00 7.80 4.77% 6.31 430 4696 13.01 0.23 29.16 0.0
S50H22C1000 14.20 -0.70 =>1014.2 0.00 14.20 2.88% 12.85 624 5282 12.67 0.37 25.46 0.0
S50H22C975 25.60 -0.20 > 1000.6 10.79 14.81 1.50% 23.42 528 2988 13.10 0.54 20.64 0.0
S50H22C950 43.00 -0.30 > 993 35.79 7.21 0.73% 38.49 26 1056 15.72 0.67 15.31 0.0
S50H22C925 62.30 -0.30 =>0987.3 60.79 1.51 0.15% 57.64 7 288 15.35 0.79 12.52 0.0
Put Option
Premium Chg Break Intrinsic Time AII-iE'n- The-ory Velume Open Im plife.d Delta Effect.ive Time
Even Value Value Premium Price Interest  Volatility Gearina Decav
S50H22P1025 53.00 -1.10 <972 39.21 13.79 -1.40% 53.01 26 125 11.83 -0.79 -15.24 0.0
S50H22P1000 35.00 -1.40 <965 14.21 20.79 -2.11% 34.57 81 1360 12.36 -0.63 -18.01 0.0
S50H22P975 22.50 -1.00 <9525 0.00 22.50 -3.38% 20.16 355 3194 13.34 -0.46 -19.94 0.0
S50H22P950 14.30 -0.70 <935.7 0.00 14.30 -5.08% 10.24 722 5522 14.61 -0.32 -20.94 -0.1
S50H22P925 9.10 -0.60 <915.9 0.00 9.10 -7.09% 4.41 462 4134 15.69 -0.21 -21.19 -0.1
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UNDERLYING Close Chg %Chg asumsBoune
SET50 985.79 -0.17 0.02%  10/1/22 - 80000
Symbol Settle  Chg %Chg Vol. Ol Ol Chg 60000
S50F22 981.10 1.5 0.2% 173 582 57 40000
S50G22 980.70 1.2 0.1% 115 119 17 20000
S50H22 978.00 0.7 0.1% 143707 355204 11,801 0
S50M22 974.60 0.5 0.1% 11,302 37,616  -1,131 (10,09 A AN T - 20000
S50U22 971.80 0.7 0.1% 2,191 14,959 -26 (20,000} 40000
S50222 973.00 0.4 0.0% 1,281 4,341 0 E:;;;; 60000
SET50 Futures Lona(Short) : &rucun &:aU_Long(Short) ;5;.:.3.;.3;. _ -B0OOO
Long Short Net 2%u 2 &l QTD (60,000) -100000
o o o 2 2 9 - = 92 9« ™ 9 %
éi.mﬂ'u 82,374 96,164 -13,790 -8,067 -10,691 8,982 E i E i i g g g E ‘;._\‘ (;I\: E CS
[2a Ll 102,732 94,241 8,491 22,576 44,281 -46,260 g g g g g g Clj Clj g % % g 8
etag 163,252 157,953 5,299 -14,509 -33,590 37,278 o Q ﬁl &I ""_I’
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550021 S50K21 S50M21 S5ON2] $50Q21 S50U2] (i) u.A. 65E .n. 65E .8 65E w.p. 65E D.8. 65E n.g. 65E s.A. 65E
29 105,64 0U 28 WS4 U 29 0664 29 npbd 30 8064 (U 29 16,64 PER 20 933 7 952 961 971 980 1,008 1,036
IR R R SRR S I A N, PER205 957 976 985 995 1,005 1033 1062
S50K21 168 PER 21 980 1,000 1,009 1,019 1,029 1,058 1,088
S50M21 -1.28 0.40 PER 215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
S50N21 -1.16 0.53 0.13 PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
S50Q21 5.3 362 402 415 PER225 1050 1071 1082 1092 1,103 1134 1166
S50U21 581 413 453 -4.66 051

PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
PER23.5 1,097 1,119 1,130 1,141 1,152 1,184 1217

“gundgudaneanidoulomeasswine 4.0, - n.g. 64 Wiy 0.5%
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Future Underlying
Settle ) ] EPS GROWTH
Future Basis Vol Ol Ol Change Lleverage | Upside PER 65F PBV 65F
Price 65F
KBANKH22  143.73 0.73 3811 1124 -37 1113 10.49% 9.19 0.72 21.05%
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Long IVLH22
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Future Underlying
Settle . . EPS GROWTH
Future ) Basis Vol Ol Ol Change Leverage | Upside PER 65F PBV 65F
Price 65F
IVLH22 45.60 0.10 889 2708 0 11.09 14.29% 11.78 1.45 688.40%
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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
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Gold Futures
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wAla Gold Spot

Downtrend Channel

Jun Jul ug Sep Oct Nov Dec Jan Feb
2

XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAY2020-06]AN2022 Copyrights 2022 Bloomberg Finance L.P. 07-Jan-2022 07:21:08
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FUTURES Lost Chg  %Chg Vol ol Ol Chg

GFG22 28,750 50 017 74 309
GF122 28,780 60 0.21 15 233
GFM22 28,800 50 0.17 - -

Mini Gold Futures

Lost Chg  %Chg Vol Ol Olchg

GFL0G22 28,740 0 007 3,249 6887
GF10122 28,780 50 0.17 2,505 5,061
GFLOM22 28,810 40 0.14 146 125

75
594

NN : 51A1UAYBY Gold Futures
(Night Session) Settle & 1281 22.00
. wazUSinansveveintuly
94394981 19.30-22.30 U.
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GOLD Technical

¥

fAN1951A IR AawuIruusian $1825 warduliey Mmedyauauainnsi
Jam3z Lower High lnetaguuunisiuniulunseu Sideway a1ansaunis

waeulm 1A $1759-$1805

nsudassiamasilmduum Spread 3¥%#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 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 — = — E T L S—

GOLD Londin AM (USD/Ounce)

n: aneedse va. i naa fun: aneenidde va. il nia
AuIUAlIUIAUYRs Gold Futures AUIUMAl5UIAUYY Mini Gold Futures
Unavnushegos Unavnushegios
(Fhsssuidau 490.10 un/drynn /o) (Fisssuidau 98.10 un/drynun/dno)
PRRI) fi'ls AgTsuLiEN+ Ai'ls PRlR) fi'ls AgssuLiEu+ i'ls
future uldsuulag (meny) VAT (1)  (aenu)gni future ulfauuilas (2enu) VAT (1 w)  (aenu)gni
29,000.00 250.0 12,500 (1,049) 11,451 28,990.00 250.0 2,500 (210) 2,290
28,950.00 200.0 10,000 (1,049) 8,951 28,940.00 200.0 2,000 (210) 1,790
28,900.00 150.0 7,500 (1,049) 6,451 28,890.00 150.0 1,500 (210) 1,290
28,850.00 100.0 5,000 (1,049) 3,951 28,840.00 100.0 1,000 (210) 790
28,800.00 50.0 2,500 (1,049) 1,451 28,790.00 50.0 500 (210) 290
28,750.00 0.0 - (1,049) (1,049) 28,740.00 0.0 - (210) (210)
28,700.00 -50.0 (2,500) (1,049) (3,549) 28,690.00 -50.0 (500) (210) (710)
28,650.00 -100.0 (5,000) (1,049) (6,049) 28,640.00 -100.0 (1,000) (210) (1,210)
28,600.00 -150.0 (7,500) (1,049) (8,549) 28,590.00 -150.0 (1,500) (210) (1,710)
28,550.00 -200.0 (10,000) (1,049) (11,049) 28,540.00 -200.0 (2,000) (210) (2,210)
28,500.00 -250.0 (12,500) (1,049) (13,549) 28,490.00 -250.0 (2,500) (210) (2,710)
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