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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 196,017 231,349 -35,332 -73,876 -162,148 -202,987
Foreign 96,268 152,346 -56,078 -79,645 -68,524 -2,813
Retail 323,488 232,078 91,410 153,521 230,672 205,800

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 20,993 17,629 3,364 3,307 2,936 -1,353
Foreign 44,104 63,401 -19,297 -10,533 -857 -37,335
Retail 51,113 35,180 15,933 7,226 -2,079 38,688

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 164,537 201,193 -36,656 -74,831 -161,140 -170,058
Foreign 27,124 57,364 -30,240 -62,922 -61,110 10,418
Retail 230,402 163,506 66,896 137,753 222,250 159,640

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 6,950 8,138 -1,188 -956 481 2,475
Foreign 24,942 31,510 -6,568 -3,837 -8,090 22,284
Retail 26,105 18,349 7,756 4,793 7,609 -24,759

Call Option Lona(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 35 58 -23 40 206 96
Foreign 69 38 31 -86 1,133 2,126
Retail 2,705 2,713 -8 46 -1,339 -2,222

Put Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 654 10 644 2,332 2,150 4,957
Foreign 25 31 -6 23 2,249 9,794
Retail 2,233 2,871 -638 -2,355 -4,399 -14,976
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Last 1Yr Hist. Volatiity 2Week Hist. Volatility
SET50 Index 989.18 17.89239 2.953037
Call Option
Premium Chg Break Intrinsic Time AII—ir\— Thepry Volume Open Impli_e_d Delta Effect_ive Time
Even Value Value Premium Price Interest  Volatility Gearina Decay
S50721C1025  3.30 -0.30 >1028.3 0.00 3.30 3.95% 1.72 489 4754 11.56 0.17 50.62 0.0
S50721C1000  8.60 0.10 >1008.6 0.00 8.60 1.96% 6.90 726 5284 10.82 0.36 41.64 0.0
S507221C975 21.30 0.70 >996.3 14.18 7.12 0.72% 19.05 378 7401 11.51 0.63 29.30 0.0
S50Z21C950  41.30 200 >991.3 39.18 2.12 0.21%  38.47 8 1357 14.06 0.79 18.85 0.0
S50221C925 6240 -040 >987.4 64.18 #N/AN/A -018% 62.03 1 346 15.64 0.88 13.92 0.0
Put Option
Premium  Chg Break Intrinsic Time AII-ip- Thepry Vielluiie Open Implife.d Delta Effect.ive Time
Even Value Value Premium Price Interest  Volatility Gearina Decay
S50Z21P1025 4150 -1.40 <9835 3582 5.68 -057%  39.84 5 210 11.39 -0.83  -20.55 0.0
S§50Z21P1000 2210 -1.90 <9779 10.82 11.28 -1.14%  20.05 144 1620 10.54 -0.64 -28.76 0.0
S50221P975 9.60 -1.40 <9654 0.00 9.60 -2.40% 7.21 654 5658 11.29 -0.37 -37.15 0.0
S50Z21P950 4.50 -0.60 <9455 0.00 4.50 -4.42% 1.64 1015 6048 13.09 -0.19  -39.18 0.0
S50721P925 2.10 -0.30 <9229 0.00 2.10 -6.70%  0.21 547 6987 14.95 -0.09  -41.00 -0.1
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20000 120000
Symbol Setle  Chg %Cha __Vol. Ol Ol Chg _ o
S50v21 977.54 00  0.0% 26 77 0 0.000 — ~A / \ye 100000
S50X21 987.00 20 02% 130 143 0 - o 80000
$50221 986.60 24 02% 101,829 356,029 0 oo "Nr‘ \:/_‘\ , / 60000
120,009) A
S50H22 981.90 19  0.2% 10,250 48,326 0 (20,000} — V\ n]ﬁ" Y 'r‘*\/\ 40000
S50M22 980.90 1.9 0.2% 3,243 19,513 0 (20.000) P \/\ 20000
S50U22 977.90 1.9  0.2% 989 5,302 0 (40.000) S} 0
(50,000) — 20000
SET50 Futures Lona(Short) : &ryrun a:au_Long(Short) 00001 40000
Long Short Net 23u 2 el QTD T s o o o o (=1 o o o o = — -
e 182,346 167,140 15,206 3307 4,788 §F & §E & § & 5§ § § 5 § % 3
shond 121,625 95587 26,038  -10,533  -13,282 R I = -
Tndan 224,337 265581 -41,244 7,226 8,494
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SON2T S50Q21 Ss0Ul S50V21 SOl 50221 (irh) u.A. 62E rllﬂ. 62E .o 62F wa. 62E Do 62E ng. 62 sA. 62F
PER155 898 870 857 843 830 789 748
PER16 926 899 885 871 857 815 773

nu29na64 ud0anéd u29neéd u28anbd ou29webdou 29 snbd

S50N21

s 423 PER165 955 927 912 898 883 840 797
S50U21 474 051 PER 17 984 955 940 925 910 866 821
S50\21 558 -1.35 -0.84 PER175 1,013 983 967 952 937 891 845
S50X21 -6.71 241 -197 113 PER 18 1,042 1,011 995 979 964 916 869
Se0z21 631 208 157 073 240 PER185 1071 1038 1023 1007 990 942 893
sgundigudanaanidoulngswing a.a. - 5.0. 64 whrdy 0.5% PER 19 1100 1067 1050 1.034 1017 967 918
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Single Stock Futures

Long BLAZ21
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Future Underlying
Settle EPS GROWTH
Future Basis Vol Ol Ol Change Lleverage | Upside PER 64F PBV 64F
Price 64F
BLAZ21 30.48 0.48 3 1247 1 14.10 26.67% 15.45 1.06 109.64%
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Future Underlying
Settle ) ] EPS GROWTH
Future Basis Vol Ol Ol Change Lleverage | Upside PER 64F PBV 64F
Price 64F
KBANKZ21  149.70 0.70 39 5860 37 11.60 6.04% 10.02 0.78 21.05%
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Historical Price Technical Chart
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Tracking Performance

0.0%
Unrealized Profit on Nov 2021

Realized Profit on Nov 2021 - 76.1%
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Top 20 Most Active Volume

Fulure Sel.ﬂe Basis Vol Ql Ol Change leverage Resistance  Support
Price

1 TRUEZ21 4.25 0.01 67078 166741 22960 11.16 432 3.98
2 SIRIZ21 1.31 0.00 22231 139820 -B787 11.49 1.34 1.30
3 SUPERZ21 0.95 0.1 13029 171099 -12986 6.18 0.96 0.94
4 BAMZ21 20.60 0.10 6287 9011 3351 21.00 19.22
5 WHAZ21 3.50 0.00 6232 33832 3134 8.37 3.50 342
6 IRPCZ21 3.9 0.01 4627 24186 -3718 11.46 4.27 3.89
i TKNZ21 7.55 0.05 4129 4778 2965 3.65 7.55 6.84
B8 THANIZ21 4.34 0.00 4013 12535 -3000 4.48 4.34 413
9 SAWADZ21 67.50 0.00 3368 7955 -1472 9.40 658.00 63.78
10 BDMSZ21 24 40 0.00 2145 1460 1507 14.59 24 63 2396
11 GUNKULZ21 4.74 0.04 2018 198108 1006 17.67 .21 446
12 LHZ21 8.80 -0.05 1630 4485 378 12.26 8.80 8.53
13 DTACZ21 39.00 0.00 1560 4634 600 9.33 40.77 3745
14 BECZ21 13.55 0.25 1552 12721 460 18.42 13.70 12.67
15 SPRCZ21 9.52 -0.08 1537 3877 -529 7.66 10.38 9.50
16 BAYZ21 36.34 0.34 1529 1596 -408 36.75 3349
17 MTCZ21 60.75 0.00 1383 1635 634 9.40 62.90 60.46
18 CPFZ21 2515 0.15 1306 22545 1 B.12 2546 24 86
19 KBANKEZZ21 160.00 0.50 1198 6002 -179 11.64 162.68 145.01
20 CPALLZ21 65.62 0.37 1051 4316 -760 14.80 65.98 64.99

fan: @1e9u3de va. oWy waa

Securities

A ASIAPLUS J



DERIVATIVES TALK
nagnsn1sasnuauwus

BY RESEARCH DIVISION

Gold Futures
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Fprianasgsedusnamiudoud So. 2563 Usznaufuduauiuilefivetuge
luseund 30 U uazsendUdnflgsndmaaae  asveudsnisiudiues
AAINIITLLALLATYENEnST Amnthlugnisudndulvisuimisnansanss ()
oUfutusnendasintiane  olfiAnusanenes  udimames

AaeaLRou Wy, USuTulunil 4% wieifiou 80 mseey™ tUsuAAULADY

NaYNSNIIAMNY

59 189R1 GFZ21 Wlefu anas 180 Um Ui 28,800 UM (1,860 LASLRY*)
TnalABeITIAInaIA spot a'wqmﬁm%ulmu‘%mm 1,859-1,860 W38y AINTIAT
GFz21 i’uﬁjﬁ)zaq"lumau 28,650-29,000 UMW IANINIIAINDIATNUNIUANL
an1unsalse Ty Juuzdili Trading UShiad 1,840-1,870 Wisegy™ Liiguwi
28,480-28,950 UM wivnsiauutuliunznseuiy wustildseilaaniuy
Short LLazé’T’a'«gm cut loss 13 100 UmAINYU dietlosiunnuides mnmngIan
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wAla Gold Spot

Downtrend Channel

t-2100

N\

%Chg Vol O OlChg
-0.21 78 225 23
-0.17 43 159 21

0.45 27 75 7

Gold Futures

FUTURES Last Chg
GFZ21 28,800 -60
GFG22
GF122

Mini Gold Futures

28,850 -50
29,040 130

Lost Chg _%Chg Vol Ol OlChg
28,840 20 -0.07 4,343 8930 -76
28,880 <20 -0.07 1,756 4,526 149
28,900 -30  -0.10 1,873 1,893 -319

GF10221
GF10G22
GF10122

naewe : 991A1UAYY Gold Futures
(Night Session) Settle &4 17281 22.00
. wazUSinansteveinduly
94394981 19.30-22.30 U.
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2021

Copyright 2021 Bloomberg Finance L.P.

XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 15MAY2020-17NOV2021
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GOLD Technical

ANI95IAINDIAT WIITDNAULIIABULNNTI Breakout WUIAIUUSIU $1850 9N
wazydamz Higher Low sasnniagiu iunmnisida Upside Jusio A1n

nseunsiadouliogi $1850-$1915

nsulassiamasilmduum Spread 3¥%#314 GFQ21 - GFZ21

FX (uan/ USD) o =

32.50 32.75 33.00 33.25 33.50

1,650 25,489 25686 25882 26,0718 26,274
1,680 25953 26,153 26,352 26,552 26,751
1,710 26,416 26,620 26,823 27,026 27,229
1,740 26,880 27,087 27,293 27,500 27,707
1,770 27,343 27,554 27,764 27,974 28,185
1,800 27,807 28,021 28,235 28,448 28,662 ] S ‘ - In
1,830 28,270 28,488 28,705 28,923 29,140 .
1,860 28,734 28,955 29,176 29,397 29,618
1,890 29,197 29,422 29,646 29,871 30,095

GOLD Londin AM (USD/Ounce)

n: aneedse va. i naa fun: ey va. il naia
AuIUAlIYIAUYRs Gold Futures AuIulsUIAUYaY Mini Gold Futures
Unaonushegios Unaonushegos
(sssuidau 490.10 uin/dryon /d10) (Msssuidau 98.10 un/dryrun /o)
EalaRhifo] a'ls AsssuLien+ i'ls EalaRhifo] a'ls AETINL TN+ i'ls
future waauuilas (1evu) VAT (um)  (anevu)and future wdmiuilag (manu) VAT (um)  (aneavu)dnid
29,050.00 250.0 12,500 (1,049) 11,451 29,090.00 250.0 2,500 (210) 2,290
29,000.00 200.0 10,000 (1,049) 8,951 29,040.00 200.0 2,000 (210) 1,790
28,950.00 150.0 7,500 (1,049) 6,451 28,990.00 150.0 1,500 (210) 1,290
28,900.00 100.0 5,000 (1,049) 3,951 28,940.00 100.0 1,000 (210) 790
28,850.00 50.0 2,500 (1,049) 1,451 28,890.00 50.0 500 (210) 290
28,800.00 0.0 . (1,049) (1,049) 28,840.00 0.0 3 (210) (210)
28,750.00 -50.0 (2,500) (1,049) (3,549) 28,790.00 -50.0 (500) (210) (710)
28,700.00 -100.0 (5,000) (1,049) (6,049) 28,740.00 -100.0 (1,000) (210) (1,210)
28,650.00 -150.0 (7,500) (1,049) (8,549) 28,690.00 -150.0 (1,500) (210) (1,710)
28,600.00 -200.0 (10,000) (1,049) (11,049) 28,640.00 -200.0 (2,000) (210) (2,210)
28,550.00 -250.0 (12,500) (1,049) (13,549) 28,590.00 -250.0 (2,500) (210) (2,710)
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