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

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 235215 186,558 48 547 53,285 154240 -342210
Foreign 165,955 201,333 -35,378 -2,492 55235 42596
Retail 326,91 340,080 -13,169 -50,794 -210473 385208

SETS0 Futures Long(Shorf) Position : Contract

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 47 315 44 BT7 2,438 1,682 368 5,027
Foreign 109,565 136,430 -26,865 -20,151  -23122 27294
Retail 130,214 105,787 24427 18,459 22754 21,267

5ing|e Stock Futures Long[ﬁhorf] Pesition : Confract

Accumulated Long[Shorf]

Long Short Mt 2Days 1 Weeks 1 Months
Instituticn 170,666 125617 45 049 62,037 148600 -329805
Foreign 20,451 15,308 5,143 27,250 87,261 -31,803
Retail 127 151 177,343 -50,192 -89,287 -235951 351,608

Metal Futures Long(Short) Pesition : Contract

Accumulated Long[Shorf]

Long Short Met 2Days 1 Weshs 1 Months
Institution 7,008 10,550 -3,55 273 1,548 -1,141
Foreign 31,638 48,848 -17.210 -1,915 9,483 11,662
Retail 42,834 22072 20,752 16842 -1113 -10,521

Call Optien Long(Short) Position : Controct

Accumulated Long(Sher)

Long Short st 2Days 1 'Wasks 1 Months
Institution 208 aar -1 -343 =571 1,130
Foreign 1,666 351 1,305 1931 33312 6911
Retail 3,597 4771 1,174 1588 2762  -8,041

Put Option Lonag(Shorf) Position : Contract

Accumulated Long(Shor)

leng Short Met Z2Days 1 Weshs 1 Months
Institution Gd4 673 -25 -38 =281 1,973
Foreign 2613 313 2300 3351 6832 15,050
Retail 4885 7156 271 3313 6541 17023
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SET50 Overview

HadusaUszmaeg inisdestmnanisUszyuiaziosunaesUszsm Fed uay
Annnaiannnsanuiuaienseninegasu-Sade dwalisinfudsnandeutie
\ihgAunsneasnde myu Dollar Index udsrnvingngeanluseu 6 Leud 97.22
97 Bond Yield 10 ?Jaﬁ%’gﬂﬁamxé’ummﬁ 4 bps 171 1.81% AIUNWAAIATY
ansyruiiusuadlugag -0.029% 8 -1.40% vauzfisiAhifuAu Brent wndmss
fluseiugs +/- 90 wiegm vaeflulssmalifaminsiBsuinainaaunisal
COVID-19 fiFunssi vhlvianznssunslsrdndousenianuimsfiansantmy
TsnUszdrduneadu Sentiment 1suansdeiulunga Reopening melétade
windeufililddvseivaulnidnunnasuraitedelulssmalidyaauin
99U 3910 Downside Tun15USUaDY SET50 Index Suilsrfamunsou 980-

995 9n

SET50 Index Futures

Direction Trading: fia3asuleunanisiiu Fed uazAABadanisgrans ang
otjustagvioulusauinnuds vaeilifarusuusadiuiu uusthieaniug Long
S50H22 nu 978 9a Wil 990 9m Cut Loss 4 99Ny

Spread Trading: A1AN156] Spread 5¥W319 S50M22 ause S50H22 oy Jufi 30
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SET50 Option: 1 Long S50H22C975 ¢ifinu 20 9a Tagiiufiiils 4.4 90
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Last 1% Hist. Volatiity 2Week Hist. Volatility
SETS0 Index 988.26 13.83796 7.386494

Call Option

. Break Intrinsic Time: All-in- Theory Open Implied Effective Time
T e e e
S50H22C1025 580  0.80 >1030.8  0.00 580  420% 517 754 5743 1308 020 3398 0.0
S50H22C1000 1240 160 =10124  0.00 1240 243% 1142 1232 7323 12099 035 27.80 0.0
S50H22C975 2440 -3250 =000.4 1336 1104  1.12% 2203 1644 7197 1408 052 2149 0.0
S50M22CO50 4080 520 -000.8  38.36 244  025% 3754 1041 2170 1585 068 1645 0.0
S50H22C925 6110 -5.80 =0861 6336 #NANA -023% 5735 17 329 1538 081 1318 00
Put Option
_ Break Intrinsic Time Alllin-  Theory Open Implied Effective Time
Premium Chd  “roen  vawe vawe Premium Price "OU'™® terest Volatlity "C'® Gearing Decay
S50H22P1025 51380 500 <0732 3664 1516  -153% 5100 46 208 1288 -0789 1568 0.0
S50H22P1000 3230 460 <9672 1184 2116  214% 3225 286 2019 1202  -064 1957 00
S50M22POTS 2040 200 <9546  0.00 2040  -342% 17.89 2174 5891 1392 046 2196 0.0
S50H22P950 1240 140 <0376  0.00 1240  -514% &42 1830 9115 1505  -0.30 -2324 01
S50H22P925 740 040 =917.6  0.00 740  716% 324 1364 6282 1658 -019 2420 0.1

fan: @891y va. oWy waa

- ANUFUNUSEAIUVRIINAUANIUTEINA
ATNIIUN1IFRVIY SET50 Index
luns18159U wae SET50 Futures

UNDERLYING Close  Chag %Cha asUumsBoue
SETS0 956,36 377 038w 2T . .
70,000 - B 40000
Symhbal Setle  Chg %Cha Val. Ql Ol Cha £0.000 - " 20000
50,000 -
SEOFZZ 956,10 50 -0.5% 236 237 5T el Y A 0
S50G22 334.00 -7 0.7 234 262 17 30,000 oo 20000
SEO0HZZ 373.00 6.1 -06% 208220 375395 11,501 000 - YA - 40000
0,000 ety Y Ly AN\ T -
SE0Mz2 574.20 6.1 06 25022 46973 1131 60000
S50Lz2 370,70 53 -0.6% 5653 BEE 26 ] - " _a0000
SE0222 37110 53 -0.5% 3276 5245 0 - 100000
SET50 Futures LenalShort) : &ndnan a:Al Long(Short) - -120000
Long Short Net 25 2 dlami 1fiau LTI LTI T T I T, -140000
aniiu 4735 44877 2,438 1561 23851 -8.205 T 0% 04 O0% ¢ o2 oToTo3on o9 %
@ @ @ g g g [=] [=] @ L] @ 1+
dr9nd 109,565 136430 -26,865 1577 4965 38,852 O P £ = £ 9 g o =2
{8 8 F &8 Y% ¢ g * F 3
odan 130,214 105,787 24427 13438 -T.946  -30,647
fun: @nenuise va. wide waa un: @neuidse va. il wda
¢ L o A o .
AN Spread &l dULAdUAIN ASPS Model SET50 v15¢aUA1 PER $114¢)
Ihrine Spread B3eina - B5eind
S501 S50K21 S5M21 S5ON?] $50Q21 S50U21 ()} u.n. 65E U.n. 65E 1.8 65E w.n. 65E D.u. 65E n.e. 65E s.A. 65E
29 10864 U 28 WASA (U 29 D664 2 nnéd 30 864 (U 29 ne6h PER 20 933 7 952 961 971 980 1,008 1,036
T PER205 957 976 985 995 1005 1033 1062
ss0k2L 68 PER 21 980 1,000 1009 1019 1029 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
S50Q21 5.3 862 402 415 PER225 1050 1071 1082 1092 1,03 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

*gunfgudaneanidoulomngssuie f.e. - n.0. 64 Wiy 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 BHH22

thedduaauuiliuilseznduaiulalannuluaduduresngy  sw. wine
4Q64 919983967 QoQ HesnAndlinansenusels COVID-19 fimely
PNNABUYNNMTIFUINTURSIVN ddulaeulul 2565 163%YoY wawtiiady

1 [y 1

315712 50% 1ud 2566 Feparilsazndudsesunou COVID Talugag 2H66

Y

Amnawmaia Samgnisinsmunitesndts aduayusiedy EMA 10 i agalsh

AUl 1UINAINTIMNIE Higher Low vesuviadiou Useliunwisulin 134 um

NaYNSNITAMNY

wuzi Long BHH22 Ustay 134 v ihvininls 137 v wag Cut Loss 1.50 Ui

NN
Future Underlying
Setile . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
BHH22 14.00 -0.47 482 1446 -4 11.89 24 .56% 4561 5.30 163.06%
an: aneenidde va. Lol wia
Historical Price AUIUNN1IYIANUYRY Stock Futures
¥TD mMTD [EHF22 C: 136,05 N dally
SETS0INDEX - I. o

HEALTH e

wolume_colored_EMA1(5)

—
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Long CPALLH22

amls CPALL agnduanitusiniis 107% Tl 2565 getiuaing il 2564 ifas

Tngnansynunnsienu MAKRO anadsna 54.7% 189 MAKRO weviu PO Taudui

CPALL 9g18%iu MAKRO unsdiunsay PO a3l MAKRO wag CPALL leikuan

Aundiiinedesiunis®e Lotus’s Meimuin1ssgsiwaenalsenaun ozt

sotlosiuaini Useidiu yarriugiut 2565 91 70.20 um Upside Witnaeu

Awvnanada Wesugiuwusulaunssusnm 58.50 v wisudmgas Bullish

Divergence 1w MACD wag RSI asvieudyaaindusia wWhviangegi 60.00 um

NaYNSNIIAMNY

Wizl Long CPALLH22 Ustaa 58.50 v whvimils 60 uam wag Cut Loss 0.50

UIMINNNU
Future Underlying
Setile ] ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
CPALLH22 59.00 0.15 990 10393 70 13.33 19.49% 32.76 5.82 107.05%

fan: @893 va. Loy waa

Historical Price

Technical Chart
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Tracking Performance

Unrealized Profit on Jan 2022

‘Weighted YTD 2022 Realized Profit 0%

-25% -20% 1% -10% 5% 0%
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Top 20 Most Active Volume

Future Selﬂe Basis Vol Ol Ol Change leverage Resistance  Support
Price

1 TRUEH22 473 -0.03 42747 163215 7580 1253 489 471
2 JASH22 390 0.00 29464 182678 1884 855 332 318
3 GUNKULH22 6.70 -0.20 15129 235347 175 2594 6.96 613
4 TTBH22 140 0.01 10508 116602 -26819 144 137
5 IRPCH22 392 002 o7 46808 -3403 1162 395 375
6 KTBH22 1371 0.01 6307 17994 -2761 15.02 1415 13.80
T BANPUH22X 10.81 0.01 5249 72746 -3781 12.92 10.93 10.47
8 SIRIH22 1.30 -0.02 5175 122674 -26396 11.58 1.28 1.24
9 WHAH22 3.50 0.04 4700 89033 8487 8.28 346 334
10 WHAH22 3.50 0.04 4700 89033 8487 §.28 3N 3N
11 TUH22 19.58 -0.02 4047 10986 -100 10.75 31.88 347
12 GPSCH22 8140 -0.10 3568 9718 -395 9.28 317 30
13 SPRCH22 10.77 013 3567 3128 -508 8.69 9.3 9.20
14 OSPH22 32.08 017 3012 22646 400 6.96 11.61 11.34
15 PTGH22 14 69 009 2784 26663 -1215 519 18 66 18 39
16 QHH22 230 002 2776 9462 0 1221 1322 12.69
w BAMHZ2 2020 0.00 2706 14169 432 343 323
18 CPALLH22 5890 015 2582 10393 70 1333 198 191
19 BCPGH22 11.98 008 2413 19808 1 505 2787 2647
20 KBANKH22 141.00 1.00 2146 9175 -663 10.90 12 86 12.04
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Gold Futures

Memasimananisiilofu Ususawsudutuiiaesdn 22.12 wivgs Yai
1,797.3 wisegy® NUSINAFUTBIIUARAaNTILT s TN mNT naiisuIAng
nasansgrseuinanssusutusasmenduileatinduiile Tas Dollar Index
wudu 0.75% gl 97.22 90 wenwnimesdsgnimnelugiuzAuning
Unensfendsmailameiiay GDP lasuia 4 vesandgiudaunsaiuan dua
9% GDP 4T 2564 vae ansguenedgeantudaudtd 2527 dUaminthdasinniu

o

Gl PMI A1ANISHARYDINANEUSEIATNIIN @155 85y Laglanieiiaunin
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S9189A1 GFG22 iy anas 250 v Jadt 28,450 U (1,798 WiEey") a9
N1131AIMAA spot dﬁqmﬁmﬁ'aulmu%wm 1,796 Wk AINI1A1 GFG22 Suil
aaglunsey 28,300-28,650 uw lasfiannssiamesdilusserduiidedamuiiu
nuge ndeduidesifuasamsuasymalisgmansserinsUsemaning q 7
gaunuINTBnsNanesIAmesr  ViluReddeuugiiNes Trading GFG22
U 1,790-1,810 W38~ %9 28,300-28,650 UM ﬁaﬁﬁnamumaﬁmumﬂ

cut loss 13 100 9109w ivedesiuaudes mnsiamesaafaulniiinainai

wAlA Gold Spot

Downtrend Channel

0 g sep ot Mo Tec Jan Fea  Har o Hay 2 n g = = Mo, Dec

) 2021
X4U Cumcy (Gold Spot  $/01) Gold Kid XAU Daily 15MAY2020-280ANZ022 Copyright 2022 Bloombarg Financa L.P. 26-Jan-2022 07:24:30
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Gold Futures
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FUTURES Lost Chg  %Chg Vol [o] Ol Chg
GFG22 28,450 -570 -1.96 95 314 -59
GFJ22 28,440 -200 0.70 40 246 -8
GFM22 28,480 -220 0.77 - 0
Mini Gold Futures

Lost Chg  %lhg Vol o] Ol Chg
GF10G22 28,410 -250 0.87 3,299 6,887 75
GF10)22 28,430 -240 0.84 2,505 5,061 594

GF 10M22 28,460 -220 £0.77

146

125 0

ngWin : 991A1UAYY Gold Futures

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

Y. wazUSunanisveviainauly

24291281 19.30-22.30 U.

Pan: @189 Ua. Loy waa




DERIVATIVES TALK
nagnsn1sasnuauwus

BY RESEARCH DIVISION

GOLD Technical

AAN195IAIMOIAN WhaWieu Bearish Breakout vgauuasu EMA 200 Ju Usian

$1805 dadayau04ln Downside AAnsoUNISIAdeUlmT $1759-$1805

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
28,700.00 250.0 12,500 (1,049} 11,451 28,660.00 250.0 2 500 210) 2,280
28,650.00 200.0 10,000 (1,048} 8,851 28,610.00 200.0 2,000 (210 1,780
28,600.00 150.0 7,500 (1,045) 5,451 28 550.00 150.0 1,500 (210} 1,280
28,550.00 100.0 5,000 {1,049} 3,951 28,510.00 100.0 1,000 (210 730
28,500.00 50.0 2,500 {1,048} 1,451 28 460.00 50.0 500 (210 280
28,450.00 0.0 B {1,048} {1,048} 28,410.00 0.0 - (210) (210)
28,400.00 -50.0 (2,500) (1,048} {3,549} 28,360.00 -50.0 (500} (2109 (710
28,350.00 -100.0 (5,000) (1,045) (5,045) 28 .310.00 -100.0 (1,000) (210} (1,210}
28,300.00 -150.0 (7,500 (1,049} (8,543} 28 260.00 1500 (1,500} (2109 (1,710)
28,250.00 -200.0 {10,000) (1,048} (11,048) 28,210.00 -200.0 (2,000) [210) (2,210
28,200.00 2500 {12,500 (1,049} (13,549) 28 160.00 _250.0 (2,500) (210 (2,710)
fian: @eaite va. wide wia fiun: aneenidde va. i naa
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