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

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 155 270 120,957 38313 83,1535 113,885 -474588
Foreign 90,880 85,635 5,245 45989 30370  -55585
Retail 187714 231272 4355 129144 144256 530173

SETS0 Futures Long(Shor) Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 23118 24,960 1,844 ~1,893 816 3299
Foreign 51579 54189 2610 5312 11624  -3689
Retail 71,350 66,896 4,454 7205 10,808 300

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

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 119932 84244 35 688 82467 116978 444035
Foreign 20,269 12,854 7.415 47774 28516  -83574
Retail 85938 130,041 43103 130241 145494 527609

Metal Futures Long(Short) Position : Contfract

Accumulated Long[Shorf]

leng Sheort Met 2Days 1 Wesks 1 Months
Institution 5719 5,828 =105 673 -1,080 -1,915
Foreign 18,662 18213 449 9783 2118 21717
Retail 18,148 18,488 340 10456 1038 -19.802

Call Optien Long(Short) Pesition : Controct

Accumulated Long(Short)

Long Short Met 2Days 1 Wesks 1 Months
Institution 270 158 112 -435 ) 1,581
Foreign 60 85 -25 1,365 2,075 5,016
Retail 1,804 1,891 -B7 -2 2844 -5,687

Put Option long(Shert) Position : Confract

Accumulated Long(Shert)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 1,203 425 Tid 115 -958 2,33
Foreign 222 155 67 2952 4990 11208
Retail 1,698 4539 841 3067 -4032 13539
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SET50 Overview

Usifiuaundes Geopolitical Risk figsiuseviefade-giasy, andga-léniu-3u
uaz UAE-naunuged Uszneufunissemnudniauvestanisussau FED flagina
Tuthadriui 27 wa. dwasinfuiuunlilnadhgaunsndvasafvavyioulsain
Dollar Index AudsAuiian 96 9a auvnafunaaviuileglsuiiuiuas -29% i -
4% dilavsgurusuTuuiseiomadegluniziiumnugenn
anmundousinarifiohazaieusnaduse SET50 Index lufuil usoensls
patusdawediaduuanainaaiunisal COVID-19 fuwlthmswiaiisesu 7-8
T ANLAUMINYBIIMINTIATIFAEY 5.74 niluduum 017 auay
A%3 LTWTBefY YgRfiaeARuumidmsaiaudsand 33.00 um/usd
agyiouts Fund Flow élalldlnasenazifuiiadetiesiia Downside Tunsusu

a933mA SET50 Index uflsindalunseu 975-990 qa

SET50 Index Futures
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Trading S50H22 N8 965 - 980 30 wazlila Long finsauans
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Last 1¥r Hist. Volatiity 2Week Hist. Volatility
SETS50 Index  935.15 1411267 7.228103

Call Option

Break Intrinsic Time Alllin-  Theory Volume Open Implied Effective Time

Premium Chg

Even Value Value Premium Price Interest Volatility Gearing Decay
S50H22C1026 520  -0.80 =1030.2 0.0 520  457% 502 566 5254 1234 013 3574 0.0
S50H22C1000 1120 160 =1011.2  0.00 1120 264% 1102 399 8438 1242 034 2055 00
S50H22C975 2200 210 =997.9 1045 41275  129% 2195 598 5379 1279 053 2273 00
S50H22C950 2900 -200 =989 3515 385  039% 3628 22 1581 1428 068 1727 00
S50H22C925 5900 -350 =984 G015 #NANA  -012% 5566 1 303 1647 076 1272 00
Put Option
) Break Intrinsic Time  Alldn-  Theory Open  Implied Effective Time
Premum Chg  ren  vae Vawe Premum Price "O"™ interest Volatility o Gearing Decay
S50H22P1025 4760 290 =9774 3985 775  079% 5304 O 200 1182 083 -17.87 0.0
S50H22P1000 3250 1.00 =9665 1485  18.65  -1.89% 3406 196 1800 1314 064 1922 0.0
S50H22P975 2110 150 <9539  0.00 2110 -347% 1930 384 4818 1374 047 2170 00
S50H22P950 13410 120 <9369  0.00 1310  -490% 935 898 7456 1528 031 2268 00
S50H22P925 7.80 050 <917.2  0.00 780  -690% 275 520 5353 1643 020 2370 -0
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B ANUFUNUSEAIUVRIUNAUAIIUTZINA
MWTIUNTYRVIY SET50 Index
luns1a1u wag SET50 Futures

UMNDERLYING Close  Chg %Cha asumsBous
SETSO0 985,15 -1 -019K 2z R R
70,000 ——— S, 40000

Symbol Setle  Chg %Cha Vol, Ql Ol Chg 60,000 - B 20000
SEOF22 985.60 2.2 0.2 247 521 57 padlt - - 0
SEOGZE 352.20 -8 -0 o 13 v L T, " SR - 20000
S50Hz2 576,30 -3.3 03 B A0 Tlad ) AR 40000
SE0M22Z 372,40 -3.3 0.3 WG 44,592 1131 60000
SE0U22 969,20 -3.3 0.3 3584 .07 -2F ] - © 80000
SE0ZZZ 369,60 -3.0 0.5 1,207 4,856 o - 100000
SET50 Futures Long(Short) : &rurun aal Long(Short) - -120000

Long Short Met 25u 2 dulami 1idau L L LTI -140000
— 2316 24,960 -1.6dd 1861 2981 -6.205 208 0% 03 % ToToToyoeoe o
P $ H 6 O O 2 2 4 8 8 3
Parrart 51573 54,153 -2 610 N577 4,955 38,852 w g g 29 =z 2 z o g g 3

@ 8 8 F &8 Y £ g ¢ F ]
adan 71350 BG.8I6 4454  -13438  -T.946  -30.647
n: aneedse va. i naa i aneeidde va. il naa
1 & a a o '
AINNTIIEU Spread  dULAdUIIN ASPS Model SET50 visgauAn PER M19€)

1hrne Spread BSelna - B3eina
S50)21 S50K21 S50M21 S50N21 $50Q21 S50U21

()} u.A. 65E U.n. 65E W.8. 65E w.p. 65E U.g. 65E n.g. 65E s.A. 65E

9 166 28 Wb 029 Db 29 e 130 B 1 29 el PER 20 933 952 961 971 980 1008 1,036
T PER205 957 976 985 995 1005 1033 1062
SS0k2t 168 PER 21 980 1,000 1009 1019 1,029 1058 1,088
SsoM2L 128 040 PER215 1,003 1023 1033 1043 1054 1084 1,114
S50N21 116 0.53 0.13 PER22 1,027 1047 1057 1068 1,078 1,109 1,140
Ss0Q21 513 -362 402 415 PER225 1050 1071 1082 1092 1103 1134 1,166
S50U21 -5.81 -4.13 -4.53 -4.66 -0.51

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

*aunfgudaneaniioulenesswie 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 BECH22

wnlthy 4Q64 fheddeaansalilsgreyi 202 &uum (+41%QoQ) 1NN
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Goau HEUTud Aeels wasdulailde vnzfinindlsd 2564-2566 aziiule
wieTay 25.9% Mndnalavanromiiuarnsnslidefusnugnamnssy
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Awnamella LN Sideway nssunisiadeulaf 13.80-14.40 v lnedidayeyu

LYY ! ] v dy ¥ a
ARUMINLNILNGU Hammer FENDULINYBLUINUY wWanuneusiom 14.40 U

NaYNSNITAMNU

\Unaa1uz Long BECH22 16 13.80 um whvidls 14.40 v Cut Loss 0.30

UIMINNU
Future Underlying
Settle . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change Lleverage | Upside PER 65F PBV &5F
Price 65F
BECH22 14.00 0.12 92 64247 A7 19.39 14.29% 32.39 4.42 29.18%
an: aneenidde va. Lol waa
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Long CPALLH22

Aarils CPALL agndusnitusaila 107% Tl 2565 getuaing ull 2564 fisas
Tngnansynunnsienu MAKRO anadsna 54.7% 189 MAKRO weviu PO Taudui
CPALL 9g18%iu MAKRO unsdiunsay PO a3l MAKRO wag CPALL leikuan
AuniifiAeadestunmsde Lotus’s eimumstssianassalsenaunsiasdiu

sotlosiuaini Useidiu yarriugiut 2565 91 70.20 um Upside Witnaeu

Awvnanata Wesugiuwusulaunssusna 58.00 v wisudyaas Bullish

Divergence 1w MACD wag RSI asvieudyaaindusia wWhviangegi 60.00 um

NaYNSNIIAMNY

wuziln Long CPALLH22 Ustaty 58.75 U iiiils 60.00 v wag Cut Loss

0.50 UIMAINNU

Future Underlying
Setile ] ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
CPALLH22 59.01 0.15 1968 10393 70 13.33 19.49% 32.76 5.82 107.05%
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Historical Price Technical Chart

YD =MTD CPALL C: 58.75 daily
i
i
fi
T |
SETS0 INDEX | i i LN “v'!'w".
I L
ha, Wi, A \‘ AL \
L..II.H | Lk I T G O Ly 5000
o i g 'uw f ,|' ; 1 o i “‘ | “;‘IL“\ -umlum -
| il W, 5 P g T s
comm \I ‘ | y i Jii
)
i
wal L
- |
% 3% % % 1% A% 0% —— —— 1
Fn: @enuide va. 1oidy waa fign: apidde va. Loy waa

Securities



DERIVATIVES TALK
nagnsn1sasnuauwus

BY RESEARCH DIVISION

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

Fulure Selﬂe Basis Vol Ql Ol Change leverage Resistance  Support
rice

1 JASH22 3.90 0.00 25533 182678 1884 8.55 4.10 3.68
2 TRUEHZ22 473 -0.03 22350 163215 7580 12.53 4.82 4.68
3 GUNKULHZ2 6.70 020 20938 235347 175 2594 6.79 5.96
4 TTBH22 1.40 0.01 11803 116602 -26819 1.44 1.37
5 WHAH22 350 0.04 9623 89033 -8487 8.28 346 3.36
6 WHAH22 3.50 0.04 9623 89033 -B487 8.28 3.46 3.36
7 LPNH22 5.00 0.00 5158 16272 90 73 51 4.98
PSLH22 14.91 0.29 4947 7925 -1309 14.29 14.70 13.70
2] BTSH22 9.10 0.10 4501 26440 -3 8.85 9.31 9.08
10 LHH22 9.26 0.11 4038 9251 -998 12.67 9.28 8.86
1 IRPCH22 3.92 -0.02 3092 46808 -3403 11.52 395 375
12 EAHZ2 94.20 -0.80 2325 16305 202 16.03 AN in
13 SIRIH22 1.30 -0.02 2126 122674 -26396 11.58 3217 3095
14 PTGH22 14.69 0.09 1972 26663 -1215 519 6.30 5.98
15 CPALLH22 58.90 0.15 1968 10393 ] 13.33 314 299
16 STECHZ22 14.75 0.05 1758 19258 -355 7.16 9.29 9.16
17 GULFH22 4989 0.1 1720 12308 -945 255 419 413
18 ARVHZZX 2.56 0.00 1671 5985 1943 749 38.63 38.41
19 BCPGHz22 11.98 0.08 1531 19808 1 5.05 4.45 422
20 STPIH22 5.70 0.30 1501 40842 1 8.36 8.37 8.07
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Gold Futures

v
v =2

IIAMRIAMAINENSTEEAY ARFITU 10.4 Wwiteym wIe 0.6% Ua¥l 1,843
Wgyn  vinanseuinadean unsallugnsuniwalduvInu UL
MRISATYASIMSMMTUTEIAMBUAULATY  VNEIN1SRTTENINTADeLaY

v 1

wingIuandaldfinnuaunt wenanlinsawedeyaiAsugiaansgsoune
o | a a - S 9 ] v o
Wilpgdvil PMI ManseankazuInsilasiusiou 1.a. USuanasdseaumanly
59U 18 Wau ybiAnausatdenasilugiusdunsnduasnse tngdunnil i
Wwiinluinsuszyuuleungn1siuvessuinsnansansy (wn) NaeSuduiul
IS o A | dy % =
wazazdin1suaanatuiuAungell (26 w.a) aunaansy saudaniunisaily

giAsU duiinadenisiafeulmvemiiuneaaisuaz A mesdtuszesdaly

NaYNSNITALYY

1R GFG22 ey iuTumusatalan 170 um Tail 28,890 v
(1,841.3 wizgy) vhlvidnasuiifianiug Short GFG22 funuiads 28,740 U
Unan1ug a4 9n Stop Profit Wagsudnavianuy 100 Um dmsunagnsTull o
segran1sUsENwa vibidheddenusihvdnasunduniey Trading GFG22
U3Land 1,830-1,860 wisey %30 28,710-29,180 UM Wazimumga cut loss

13 100 910U iedastuninudss mnsamesdpdioulmiinIInaIn

wAlA Gold Spot

Gold Futures

N\

FUTURES Lost Chg  %lhg Vol [o] Ol Chy
GFG22 28,890 40 0.14 95 314 -59
GFJ22 28,920 40 245 -8
GFM22 28,950 0
Mini Gold Futures

Lost Chg  %lhg Vol [o] Ol Chg
GF10G22 28,870 10 0.03 3,299 6,887 75
GF10)22 28,880 2,505 5,061 594

GF 10M22 28,900

146

125 0

ngWin : 991A1UAYY Gold Futures

(Night Session) Settle & 1281 22.00
- & - &

Y. wazUSunanisveviainauly

24291281 19.30-22.30 U.
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¥AU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-25JAN2022 Copyright? 2022 Bloomberg Finance L.P. 25-Jan-2022 07:17:34
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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) —
32.50 32.75 33.00 33.25 33.50
1,700 26,262 26,464 26,666 26,868 27,070
1,730 26,725 26,931 27,137 27,342 27,548 \ F
1,760 27,189 27,398 27,607 27,816 28,025 R —
1,790 27,652 27,865 28,078 28,290 28,503 '
1,820 28,116 28,332 28,548 28,765 28,981
1,850 28,579 28,799 29,019 29,239 29,458
1,880 29,043 29,266 29,489 29,713 29,936
1,910 29,506 29,733 29,960 30,187 30,414
1,940 29,969 30,200 30,431 30,661 30,892 ——— . ) b S ——

GOLD Londin AM ( USD/Ounce)

n: aneedse va. i naa fan: ey va. il nia
AUINNsUIANUYeY Gold Futures AUINN1YIANUYBY Mini Gold Futures
UNS0NUS EE0e UNE0NUS EE0E
(Fssswmidau 49010 uwn/druru/do) (Frssswmidau 2810 uwny/druruy/do)
swia Als AIETTULTIEY+ Al seia Avrls AIETTULLEM+ Als
future wanuudaa (fiavu) VAT () (mewvu)aws future waruudag fanevu) VAT (um)  (mievu)avs
238,140.00 250.0 12,500 (1,049} 11,451 29 120.00 250.0 2 500 210) 2,280
28,080.00 200.0 10,000 (1,048} 8,851 28,070.00 200.0 2,000 (210 1,780
25,040.00 150.0 7,500 (1,045) 5,451 25 020.00 150.0 1,500 (210} 1,280
28,890.00 100.0 5,000 {1,049} 3,951 28,570.00 100.0 1,000 (210 730
28,940.00 50.0 2,500 {1,048} 1,451 28,820.00 50.0 500 (210 280
28,890.00 0.0 B {1,048} {1,048} 28,870.00 0.0 - (210) (210)
28,840.00 -50.0 (2,500) (1,048} {3,549} 28 820.00 -50.0 (500} (2109 (710
28,750.00 -100.0 (5,000) (1,045) (5,045) 28 770.00 -100.0 (1,000) (210} (1,210}
28,740.00 -150.0 (7,500 (1,049} (8,543} 28 720.00 1500 (1,500} (2109 (1,710)
28 690.00 -200.0 {10,000) (1,048} (11,048) 28 670.00 -200.0 (2,000) [210) (2,210
28,640.00 2500 {12,500 (1,049} (13,549) 28 620.00 _250.0 (2,500) (210 (2,710)
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