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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
Retail 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 -28,754 -180,307 -466,610
Foreign 28,031 33,346 -5,315 29,845 -84,804 -73,088
Retail 28,925 21,499 7,426 1,091 265111 539,698
Call Option Lona(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
Retall 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 991.82 15.57207 13.50592
Call Option
Premium Ch Break Intrinsic Time AII-i!1- Thepry Vielirne Open Im pli.e.d Delta Effect.ive Time
Even Value Value Premium Price Interest  Volatility Gearina Decay
S50H22C1025 8.70 090 >1033.7 0.00 8.70 4.22% 7.28 516 4845 12.63 0.25 28.98 0.0
S50H22C1000 16.10 1.90 >1016.1 0.00 16.10 2.45% 14.67 440 5329 12.64 0.41 25.03 0.0
S50H22C975  29.30 3.70 >1004.3 16.82 12.48 1.26% 26.36 951 3552 13.44 0.57 19.36 0.0
S50H22C950  46.00 3.00 >996 41.82 4.18 0.42% 4261 66 1074 14.95 0.69 14.96 0.0
S50H22C925  66.50 420 >09915 66.82 #N/AN/A  -0.03% 62.76 1 289 16.73 0.79 11.73 0.0
Put Option
Premium Chg Break Intrinsic Time AII-i.n- Thepry Velime Open Im pli.e.d Delta Effect.ive Time
Even Value Value Premium Price Interest  Volatility Gearing Decay
S50H22P1025 50.50 -250 <9745 33.18 17.32 -1.75%  47.69 5 130 12.24 -0.76  -15.44 0.0
S50H22P1000 31.50 -3.50 <9685 8.18 23.32 -2.35%  30.09 69 1393 12.27 -0.60 -19.00 0.0
S50H22P975  19.60 -290 <9554 0.00 19.60 -3.67%  16.80 659 3563 13.38 -0.42  -20.85 0.0
S50H22P950  12.50 -1.80 <9375 0.00 12.50 -5.48% 8.07 841 6092 14.54 -0.28  -21.40 -0.1
S50H22P925 7.90 -1.20 <917.1 0.00 7.90 -7.53% 3.24 294 4306 16.04 -0.19 -21.84 -0.1
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UNDERLYING Close  Chg %Chg asumsBoug
SET50 991.82 6.03 0.61% 11/1/22 - 80000
Symbol Setfle  Chg %Cha Vol. Ol Ol Chg 60000
S50F22 987.00 5.9 0.6% 133 627 57 40000
S50G22 985.80 5.1 0.5% 71 188 17 - 20000
S50H22 984.20 6.2 0.6% 121,244 365390 11,801 0
S50M22 980.50 5.9 0.6% 11,296 37,566 1,131 20000
S50U22 977.50 5.7 0.6% 2,102 157244 26 40000
$50222 978.50 5.5 0.6% 1,498 4,347 0 a0 80000
SET50 Futures Lona(Short) : &rurun a:a Long(Short) (£0,000) . -80000
Long Short Net 2%u 2 e QTD o S — -100000
o (=] (=] (=] (=] (=] (=] -— — (=] — — (=] -
E‘lln'll.l'u 140,684 155,844 -15,160 -8,067 -10,691 7,760 E E E E E g % % E C;L\,l C;L\l E C‘b\]
sn92d 114,170 94,556 19,614 22576 44,281 -33,830 g g g g g g o © g 2 2 g &
Natan 212,668 217,122 4,454 414,509  -33,590 26,070 & 8 N o 0
n: aneadde va. woide waa i aneendse va. oude waa
2 v
AnNTsal Spread s utiauain ASPS Model SET50 #152AUAT PER $149)
Ihrine Spread BSeina - B5eInd
5001 5021 S50M2] S5ON21 550021 50021 (i) u.A. 65E 'U.ﬂ. 65E w.8. 65E w.n. 65E D.8. 65E n.g. 65E s.A. 65E
29 10.8.64 U 28 WA.64 cu 29 D864 tu29nnbd ru30anéd ru 29 nebd PER 20 933 952 9T o 980 1,008 1,036
50721 s a0 — = oo — PER 20.5 957 976 985 995 1,005 1,033 1,062
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
ssoqzt 5.8 862 402 415 PER225 1050 1071 1082 1092 1103 1134 1,166
S50U21 581 413 -453 -4.66 -051

PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191

*gundgudaneanidoulomesswing f.o. - n.g. 64 whiy 0.5%
PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1217
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Single Stock Futures

Long KBANKH22
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Cut Loss 2 UIMINYU

Future Underlying
Settle . . EPS GROWTH
Future ) Basis Vol Ol Ol Change Lleverage | Upside PER 65F PBV 65F
Price 65F
KBANKH22 143.56 0.50 3811 6177 -122 11.09 10.88% 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 Change Leverage | Upside PER &5F PBV 65F
rice 65F
IVLH22 47.29 0.11 889 8885 -91 11.03 14.93% 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 Gold Futures \

° v A &4 a o X o - P FUTURES Lost Chy _%Chg Vo Ol Oichg
swmmaammmﬂamgmaﬂu ANFIVULLIY 20.4 WY 1199 1.13% Uan 1,821 e o S Ao
GFM22 28,820 70 024 - - 0

[

WRBQY  MameslaasuesUsesusuInsnatsanss (wa) ldladedygnnss

Usuaudnsmenlelussaununsininiulaladsdyaalinountnd  nasulv Mini Gold Futures

A

Lost Chg  %Chg Vol. [e]] Ol Chg
GF10G22 28,770 80 0.28 3,249 6,887 75

ARUABaA1SeaUAN I Dollar Index USuad 0.4% Uausiiy 95.61 9a fie el

GF10M22 28,840 100 0.35 146 125 0

Juladenyumdnsesiamesd  Taefull  Tidmdnlufinmsssaudviisinn
NUGLNR : 31A1UAY84 Gold Futures

Y A [ = v a = ' d'
Q‘Uﬂﬂﬂsﬂ’ﬂﬂﬁﬁii (CPI) FUUUN R TINR WD LLaum@mamamimaaulmsum (Night Session) Settle a4 1781 22.00

ANRUADAANSHATTIATNDIA . wazUsanannsteveintuly
24291281 19.30-22.30 U.

¢
ﬂa‘éﬁ/lﬁﬂ'ﬁa Qwu fiun: aneendte va. oude waa

I MDIF GFG22 iloAu Windu 30 U Uadi 28,780 U (1,818 WERRIR) A

! [ ! d' d‘ a =}
NINTIAINDIAIRAAN  Spot mqmmﬂaaﬂmmnm 1,822 1A388Y1 AIATIAN \

GFG22 i’uﬁ%asﬁumau 28,700-29,000 U wiuiimamesdiuliinie
1,820 wipm winsudernvesduumsn 0.8% vlvnsturesames
Ineduluegadiin Wuwlvinamuliausada Short musiAfifue
é’m%’unaqwﬁ‘fuﬁ Lﬁaia@ﬁ’al,asuﬁw,ﬁaaw%’g 9wz Trading USaad 1,810-
1,830 widpy™ Wleuwi 28,660-28,970 U wins AUt UlULAznSeULY
wuzilviseinaniug Short wiewrmunga cut loss 14 100 :nnnu ilelosiu

AULAEN ‘VT’]ﬂi’]ﬂTVl@ﬂﬁ’]Lﬂaa‘LﬂM’JaW\]’]ﬂﬂﬁﬂ

wala Gold Spot

2100

Downtrend Channel

m Aug Sep Oct Nov Dec Jan Feb Apr May

Sep Oct. Nov Dec Jan Feb War Apr May Jun E
2020 2021
XAU Curncy (Geld Spot  $/0z) Gold Kid XAU Daily 1SMAY2020-12JAN2022 Copyright2 2022 Bleomberg Finance L.P. 12-Jan-2022 08:50:30
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GOLD Technical

AAN195I1A 09T LARFRYEU 18l Breakout LWIATU 1805 wiseey™ vinlnlussys

finlUildu Technical Rebound seuwdnudnlufl 1850 wideay

nsudassamasanliiduum Spread 3¥%#314 GFQ21 - GFZ21

FX (u2w/ 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 I ;U ' Ul =
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 — =

GOLD Londin AM ( USD/Ounce)

: 81891139 va. Loy waa An: &@LUV va. 1oy waa
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AUINN1sU1AUYae Gold Futures AUIUN1L5YIANUYY Mini Gold Futures
Unavnushegiod Unavnushegios
(Msssuiday 490.10 uin/drynun/d1o) (Fisssuidau 98.10 un/drynun/dno)

PRTR) i'ls AETsuLTEN+ i'ls PRl i'ls AETsuLHEN+ i'ls
future uldsuulag (1enu) VAT (1)  (aanu)gnid future uldsuuilag (2enu) VAT (1 w)  (21anu)gnd
29,030.00 250.0 12,500 (1,049) 11,451 29,020.00 250.0 2,500 (210) 2,290
28,980.00 200.0 10,000 (1,049) 8,951 28,970.00 200.0 2,000 (210) 1,790
28,930.00 150.0 7,500 (1,049) 6,451 28,920.00 150.0 1,500 (210) 1,290
28,880.00 100.0 5,000 (1,049) 3,951 28,870.00 100.0 1,000 (210) 790
28,830.00 50.0 2,500 (1,049) 1,451 28,820.00 50.0 500 (210) 290
28,780.00 0.0 s (1,049) (1,049) 28,770.00 0.0 5 (210) (210)
28,730.00 -50.0 (2,500) (1,049) (3,549) 28,720.00 -50.0 (500) (210) (710)
28,680.00 -100.0 (5,000) (1,049) (6,049) 28,670.00 -100.0 (1,000) (210) (1,210)
28,630.00 -150.0 (7,500) (1,049) (8,549) 28,620.00 -150.0 (1,500) (210) (1,710)
28,580.00 -200.0 (10,000) (1,049) (11,049) 28,570.00 -200.0 (2,000) (210) (2,210)
28,530.00 -250.0 (12,500) (1,049) (13,549) 28,520.00 -250.0 (2,500) (210) (2,710

n: aneadde va. loide waa i aneendse va. oude waa
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