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All Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 159,689 237618 =37 525 13,252 -B8131 519508
Foreign 89,424 96,324 5,900 1946 5015 -B0GT9
Retail 12245 267416 44 829 11306 93186 700287

SETS0 Futures Long(Shor) Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 15,952 17,758 -1,767 -1,913 413 23
Foreign 15329 36,296 967 4441 108 22631
Retail 56,985 54 252 2734 2528 521 -22654

5ing|e Stock Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 170284 203,004 32720 16782 55460 580,820
Foreign 16,574 33 493 16,919 21010 13219 -137.872
Retail 212184 162545 49639 4298 GRETY 718692

Metal Futures Long(Short) Position : Contfract

Accumulated Long[Shorf]

leng Sheort Met 2Days 1 Wesks 1 Months
Institution 9,043 6268 2775 3477 651 2165
Foreign 37273 26,293 10,980 12595 5,407 22301
Retail 19347 13102 13755 18072 4756  -20136

Call Optien Long(Short) Pesition : Controct

Accumulated Long(Short)

Long Short Met 2Days 1 Wesks 1 Months
Institution 1,804 276 1,528 1,785 1,415 2,485
Foreign 3z 53 =21 370 732 3,569
Retail 1,418 2,925 -1,507 -2,135  -2188 -5,054

Put Option long(Shert) Position : Confract

Accumulated Long(Shert)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 21 171 =150 5359 -1,078 2,186
Foreign 107 72 35 1676 1984 82728
Retail 1918 1,803 115 1037 908 10414
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SET50 Overview
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SET50 Index Futures
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Last 1Y Hist. Volatiity 2Week Hist. Volatiity
SET50 Index  990.44 14.24249 7.760569

Call Option

Premium Chg

Break Intrinsic Time All-in-  Theory I Open Implied Effective Time
Even Value Value Premium Price Interest  Volatility Gearing Decav
S50H22C1025 620 -060 =10312 0.00 6.20 4. 12% 6.68 525 5082 1226 021 3424 0.0

$50H22C1000 1290 -0.90 =10129 0.00 12.80 227T% 1371 499 5955 12.15 0.37 28.40 0.0
§60H22C975 2560 170 =10006 1544 1016 1.03% 2502 673 4326 12.59 0.56 21.71 0.0
$50H22C950 4390 -090 =9939 4044 3.46 0.35% 4096 28 1233 14.92 0.70 1574 0.0

S50H22C925 5490 030 =080.0 6544 HNANA -005% 6091 1 297 17.23 0.80 1220 0.0
Put Option
_ Break Intrinsic Time Alliin-  Theory Open Implied Effective Time
Premium Chd  ‘rien  vawe vame Premium Price "O"™ interest Volatity "°'C Gearing Decay
$50H22P1025 4900 030 =976 3456 1444  -1468% 49.09 21 189 13.08  -075 -1565 0.0
S50H22P1000 3100 100 <969 9.56 2144  216% 3114 59 1609 1198 -062 -20.09 0.0
S50H22P975 18.00 -050 <057 0.00 1800  -3.38% 1747 308 4156 1270 -D44 -2362 0.0
§50H22P950 1100 -0.20 =939 0.00 1100  -519%  8.42 331 7005 1410  -0.28 2448 01
S50H22P925 G570 -020 <9183  0.00 .70 7.28%  3.39 363 4806 1544  -0.18  -2451 -0.1

PN @893 va. 1oy waa

E ANUFUNUSEAIUEVRIUNAUANIUTZINA
AWTIUNTYRUVIY SET50 Index
lunsnanu wag SET50 Futures

UNDERLYING Close  Cha %Cha asUmsBoue
SETS0 390,44 128 013 20iez
Symbeol Setle  Cha %Cha Vol QI Ql Cha
S50F2Z 389,10 0.0 0.0 45 707 57
S50G22 385.50 0.4 0.0 15 143 17
S50Hz2 382.40 -5 -0.2x 95570 369,367 11,601
S50MzZ 377.70 15 0.2 3766 43905 113
S50Uz2 374.60 14 0.1 1347 B2B -6 ) - )
s50222 374.50 -z 0.1 1,158 4,514 a - 100000
SETS0 Futures Lona(Shor) : dirunan &4l Long(Short) - ~120000
Long Short Met 25u 2 dulami 1idau L L LTI -140000
— 5332 17.753 1,767 1,361 2981 -8,205 233 33 ¢ o3 oToTOQ
A 35,329 36295 -967 NSTF 4,955 38,852 gy 2 0% 2 2 2 £ 2 2 9 9 2
J—— SE.385 54757 273  -13438  -T.948  -30.647 8oe T = d - "
fn: aneuise va. wide waa un: @eudse va. il wda
v 1
AnNTsal Spread e ulRauan ASPS Model SET50 #152AUAT PER $149)
ke Spread BSelna - Bseina
501 S50K21 S5M21 SSON21 $50Q21 50021 ()} u.n. 65E 'U.ﬂ. 65E 1.8, 65E w.n. 65E D.g. 65E n.g. 65E s.n. 65E
U 29 W.e.64 u 28 wAb4 tu 29 0864 tu29nnbd ou30anéd cu29nebl PER 20 933 992 9 o 980 1,008 1036
5071 — pgn — oo o oo PER 20.5 957 976 985 995 1,005 1,033 1,062
S50K2L 168 PER 21 980 1,000 1009 1019 1,029 1058 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
$50Q21 5.3 362 402 415 PER225 1050 1071 1082 1092 1,103 1134 1,166
S50U21 581 413 453 -4.66 -051

PER 23 1,073 1,095 1,106 1,116 1127 1,159 1,191

*aunfgudaneanidoulenesswie f.e. - .0, 64 WAy 0.5%
PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
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Single Stock Futures

Long MINTH22
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fhalan Ussdiumyunisitufivesgsialsausailul 2565 A1nd 2564 a1anuUnd 1.4
yiluduum Wieudu OM6d viavuUn@ 1.1 viluduuim 1esin Downside $1in
fouit 2565 mamsaindnidumlssn 1.4 Wudwum menisns Tum around

Hurlsedausn 2065 90 High Season luglsy

Anmanalla Aanissinunieiudilunseu Sideway Up Tnediidu EMA 10 1Ju

wuasuaiuayu wndeuuiian 29.75 vimdudamzazay lneluwisiiui 32 um
1
NALNINITAINY

U3ugadn Long MINTH22 Tl 30.25 uw whwihdnls 32 uwm Cut Loss 0.50

NN
Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 65F PBV &5F
Price 65F
MINTH22 30.98 0.05 655 5475 324 8.46 22.03% 274 -34.60%
an: aneenidde va. Leide wia
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Long ADVANCH22

£%

4Q64 AN sl vyuanselanaTy suinde@enduin ndInigua
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gsnatagiuniignugnAvuialvg lvvisauduasgs Yield 3.5%

Y & Y
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Future Underlying
Seitle _ , EPS GROWTH
Future ] Basis Vol Ol Ol Change leverage | Upside PER 65F PBY é5F
Price H5F
ADVANCH22 21960 -3.80 859 4819 -488 16.32 10.36% 2397 7. 65 -1.42%
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Tracking Performance

Unrealized Profit on Jan 2022

Weighted YTD 2022 Realized Profit 0%

-6% -5% 4% -3% 2% 1% 0%
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Top 20 Most Active Volume

Future Selﬂe Basis Vol Ql Ol Change leverage Resistance  Support
Price
1 SIRIH22 126 0.03 82234 193984 -31582 11.32 128 122
2 JASHZ2 4.02 0.00 77093 167407 11454 8.82 4.07 3.65
3 GUNKULHZ2 6.53 017 46027 249556 -13016 2519 6.59 582
4 GULFH22 50.50 0.00 11842 158601 4264 2.58 52.33 47.10
5 TRUEHZ22 463 0.01 8843 155144 8543 12.16 483 468
6 THANIHZ2 4.40 0.00 8041 22474 5035 454 447 4.28
7 WHAH22 342 0.06 6545 92807 2499 8.04 3.46 3.36
8 WHAH22 3.42 0.06 6545 92807 2499 8.04 3.46 3.36
9 TPIPLH22 1.92 0.00 6511 36908 -489 12.63 1.99 1.82
10 TTBH22 1.45 0.01 5836 120608 3276 36.17 33.1
1 KBANKH22 144.33 0.33 5264 8763 1415 11.21 KR in
12 IRPCH22 3.94 -0.04 4982 54540 -1181 11.64 3255 30.80
13 BANPUH22X 10.90 0.00 4345 77324 -3232 13.04 10.08 9.58
14 05PH22 33.00 0.25 3724 21823 ATT 7.06 1.99 1.94
15 GFPTHZ22 13.87 0.03 3022 10861 -85 8.51 18.64 18.29
16 AOTHZ2 61.25 0.00 2671 7035 295 932 1147 11.26
17 SCBH22 124.30 0.80 2354 6366 -337 10.33 6.34 6.09
18 STAH22 29.65 0.15 2319 8835 -1890 6.16 3.09 2.97
19 STECH22 14.70 0.10 2228 14494 598 7 16.99 16.65
20 GPSCH22 86.00 0.00 2135 11342 -905 9.80 9.28 9.14
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Gold Futures \
Gold Futures
MPmasmananssiilofu Usuanas 0.9 widsgym Undl 1,838 iwidonym uifiluss I R R
NAFUIINANIRUADARTILTIAT Mnmensalsaldunmsusuiunenideves T u
surmanaansy () Tudou e, 4 viyulst Dollar Index w8uu 0.22% Un Mini Golfj Ft::u:zs L
U3l 95.79 90 wiAUAnadeanunsaiiunsenseniansgLas sadely cwn  am o am m e

Sesgiasy PriemyuliiausadidenssilugiugaunindUasnde dwmalisim
NN : 51A1UAYBS Gold Futures

(Night Session) Settle & 1281 22.00

> i { Y] { [y a [ ¢ 2 & a X
Tuil 25-26 .. 2564 WegiauINsAgIRuuleuIeN1sRuvesEansy 399eilng u. uazUSInansveveiavuly
¥29L981 19.30-22.30 U.

nesrduanisadnies  laeduawind  ihudnluninisussguveamaly

1 d' 1 a 6 o v}
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59189A1 GFG22 WiloAu anas 60 Um Uadi 28,700 U (1,835 SERRIR)! #i \

nisAmesimaIn spot angaiiadeuluina 1,838 WM AIATIAN
GFG22 Yuflaveglunseu 28,600-28,900 V1 Aeddumuuziiliinasmuis
01Uy Short GFG22 diuvuiads 28,740 U waztagduilfils 40 um wugi
feanuglinely Tnefiiwnnevitiils 1,810 wisegys windleu 28,320 U
uazimuaga cut loss 13 100 9nvu iledestunuidss vnsAmesd

asUlMINAINAA

wAlA Gold Spot

»-2100

Downtrend Channel

»-2000

1900

b-1800

»-1700

»-1600

Jun u Aug Sep (=3 Nov Dec Jan Feb Har Eor Hay

Jun u Aug Sep Oct Nov Dec Jan Feb
2020 2021 2022
¥AU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-21JAN2022 Copyright? 2022 Bloomberg Finance L.P. 21-Jan-2022 07:46:40
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GOLD Technical

AAN1931AN09AT LAAFRYEY18d Breakout Wa@1U 1805 wiswey vinlwlussys

dnluiidu Technical Rebound iawuadudalud 1850 oy~

nsudassiamasilmduum Spread 3¥%#314 GFG22 - GFM22

FX (u2w/ USD)

33.00 33.25 33.50 33.75 34.00
1,700 26,666 26,868 27,070 27,272 27,474
1,730 27,137 27,342 27,548 27,753 27,959 \
1,760 27,607 27,816 28,025 28,235 28,444 R 7
1,790 28,078 28,290 28,503 28,716 28,928 '
1,820 28,548 28,765 28,981 29,197 29,413
1,850 29,019 29,239 29,458 29,678 29,898
1,880 29,489 29,713 29,936 30,160 30,383
1,910 29,960 30,187 30,414 30,641 30,868
1,940 30,431 30,661 30,892 31,122 31,353 — = ¥

GOLD Londin AM ( USD/Ounce)

n: aneedse va. i naa fun: ey va. il nia
AUIUNlsUIANUYeY Gold Futures AUIUNN1YIANUYBY Mini Gold Futures
UNE0NUS EE0E UNE0NUS EE0E
(Fssswmidau 49010 uwn/druru/do) (Frssswmidau 2810 uwny/druruy/do)
s1ia fvls AIETTULTIEU+ fvls s1Ria Avls ANETTULLEM+ fvls
future wiruuilas (fiavu) VAT () (mewvu)aws future winuuilas fanevu) VAT (um)  (mievu)avs
28,950.00 230.0 12,500 (1,045} 11,451 28,960.00 250.0 2,500 (210} 2,250
28,900.00 200.0 10,000 (1,048} 8,951 28,510.00 200.0 2,000 (210 1,750
28,850.00 150.0 7,500 (1,045) 5,451 28 850.00 150.0 1,500 (210} 1,280
28,800.00 100.0 5,000 {1,048} 3,951 28,610.00 100.0 1,000 (210 730
28,750.00 50.0 2,500 {1,048} 1,451 28,760.00 50.0 500 (210 280
28,700.00 0.0 - (1,049) (1,049} 28,7110.00 0.0 - (210} (210}
28,650.00 -50.0 (2,500) {1,048} (3,548} 28 650.00 500 (500} (2109 710
28,600.00 -100.0 (5,000) (1,045) (5,045) 28510.00 -100.0 (1,000) (210} (1,210}
28,550.00 -150.0 (7,500 (1,049} (8,549} 28 560.00 1500 (1,500) (2109 (1,710)
28,500.00 -200.0 {10,000} (1,049} (11,049) 28,510.00 -200.0 (2,000) (2109 (2,210
28,450.00 -250.0 {12,500) (1,049} (13,549) 28 460.00 _250.0 (2,500) (210 (2,710)
fian: aeaite . il wda fiun: aneenidde va. i naa
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