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

Long Short Mat 2Days 1 'Wesks 1 Months
Institution 244 804 296,964 17,840 20,707 -79,049 186,745
Foreign 122923 130,291 7,368 13716 67281  -3578
Retail 126,084 337 456 10,472 14473 146330 190323
SETS0 Futures Long(Shor) Position : Contract Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 22773 22775 2 1083 1646 1297
Foreign 63,020 41582 21438 13789 21823 528
Retail 54 142 75578 21,436 14852 23,489 1,825

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

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 203,857 196,933 5,924 -35,306 B9 041 173,584
Foreign 29,889 54 745 24 856 23137 -B1258  -17,866
Retail 234 939 217,007 17932 38443 170,259 191,850
Metal Futures Long(Short) Position : Contfract Accumulated Long[Shorf]
leng Sheort Met 2Days 1 Wesks 1 Months
Institution 4 752 5,059 =267 400 -322 -1,858
Foreign 28,8094 33,787 4893 7,984 11427 1,503
Retail 22374 17,214 5,160 8384 11749 55
Call Option long(Sher) Position : Confroct Accumulated Long(Short)
Long Short Met 2Days 1 Wesks 1 Months
Institution S04 502 402 -18 245 102
Foreign 485 47 438 1798 1,839 3,864
Retail 2993 3,833 -840 1780 2,084  -3966
Put Option long(Shert) Position : Confract Accumulated Long(Sher)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 160 283 -123 -420 2,017 4,750
Foreign 512 101 411 1677 1615 10267
Retail 3,080 3,368 288 1257 3832  -15132
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SET50 Overview
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Last 1Yr Hist. Violatity 2\Week Hist. Volatility
SETS50 Index  989.18 17.88605 4.9319838

Call Option

_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Deita Gearing Decay
§50221C1025 260 -0.10 = 1027.6 0.00 2.60 3.88% 0.32 922 5035 10.86 0.14 5498 0.0
S§50Z21C1000 2.00 080 =1008 0.00 3.00 1.90% 350 2422 6194 10.80 0.36 4493 0.0
§50Z21C975  20.90 250 =9959 14.18 6.72 0.68% 15.90 203 7369 11.71 0.64 3027 0.0
S50721C950 4220 430 =9922 3918 3.02 0.31% 3773 49 1341 14.24 0.81 18.94 0.0
§50Z21C925 65.00 3.60 =880 64.18 0.582 0.08% 62.46 6 347 15.63 0.91 13.83 0.0
Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium  Chg Even Value Value Premium Price Volume Interest Volatility Deita Gearing  Decay
$50221P1025 41.20 -3.40 =19838 35.82 5.38 -0.54%  37.81 1 224 8.34 -0.93 -2325 0.0
§50Z21P1000 20.70 -4.60 <9793 10.82 9.88 -1.00%  16.01 873 1851 10.32 -0.64  -30.97 0.0
S50Z21P975 .80 -2.30 = 966.2 0.00 8.80 -2.32% 342 543 5867 11.21 -0.35  -39.11 0.0
550Z221P950 4.00 -1.10 =946 0.00 4.00 -4.37% 0.26 774 6101 13.16 -0.17  -40.85 0.0
S§50721P925 2.00 -0.30 =923 0.00 2.00 -6.69% 0.00 540 6905 15.22 -0.08 -39.17 -0.1
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PER 155 898 870 857 643 830 789 748
PER 16 926 899 885 871 857 815 173
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S50N21

S0 423 PER165 955 927 912 898 883 840 797
S50U21 -4.74 -051 PER 17 984 955 940 925 910 866 821
S50V21 -5.58 -1.35 -0.84 PER175 1013 983 967 952 937 891 845
S50X21 -6.71 241 -197 113 PER 18 1,042 1,01 995 979 964 916 869
S0z21 631 208 157 073 040 PER185 1071  103¢ 1023 1007 990 042 893
undgudanaandeulamngsenne 6.0, - 5.0, 64 Wi 0.5% PER 19 1100 1067 1050 1034 1017 067 918
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Single Stock Futures
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Future Underlying
Setile . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 64F PBY 64F
Price bA4F
BLAZ21 3049 0.49 201 1249 -199 1410 26.67% 1619 1.05 109 64%
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Long BGRIMZ21
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Settle ) ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 64F PBV &4F
Price 64F
BGRIMZ21 42 61 -0.39 1225 9536 -103 6.94 31.98% 40.36 2.59 27.71%
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Tracking Performance

0.0%
Unrealized Profit on Nov 2021

Realized Profit on Nov 2021 - 61.1%
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Top 20 Most Active Volume

Future Selﬂe Basis Vol Ql Ol Change Lleverage Resistance  Support
Price

1 TRUEZ21 477 0.01 88463 185452 -54987 12.53 4.88 4.05
2 GUNKULZ21 4.87 0.03 15813 217771 6737 18.20 5.11 4.35
3 JASZ21 3.00 0.02 9149 64901 3537 6.54 3.00 288
4 BECZ21 15.15 0.05 8181 12099 517 20.91 15.50 12.91
5 BJCZ21 36.15 0.15 6427 8621 5701 9.47 36.75 3459
6 ADVANCZZ21  209.50 0.50 5805 4991 -801 15.36 211.50 193.63
7 WHAZ21 3.66 0.02 4781 30528 1842 8.80 374 345
8 SIRIZ21 1.29 0.02 2717 127797 694 11.14 1.30 1.27
9 PTTZ21 37.70 0.45 221 12180 2144 10.89 38.22 37.33
10 THANIZ21 4.26 -0.08 2020 10536 10 4.48 437 4.16
1 STPIZ21 444 -0.02 2004 21196 2004 6.90 451 434
12 BEAUTYZ21 1.64 0.00 2003 15740 2000 539 1.69 1.61
13 DTACZ21 4500 0.00 1938 6612 -1290 10.77 4575 37.86
14 IRPCZ21 3.98 0.04 1864 25770 1586 11.562 4.18 384
15 CPFZ21 2522 0.22 1721 22863 708 B.12 2534 24 87
16 GPSCZ21 77.90 0.15 1712 6948 969 8.86 79.40 76.82
17 GFPTZ21 12.69 -0.01 1700 7943 -700 7T 12.70 11.92
18 CKPZ21 537 0.07 15862 1311 -1512 5.58 5.40 514
19 KTBZ21 11.83 0.13 1531 17606 -1498 12.83 12.04 11.79
20 5721 1.95 0.00 1529 26501 10 10.26 1.96 1.86
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Gold Futures
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SIAMeI GFZ21 A Uuanawnumaialan 430 uin Unfi 28,390 un
Wiguwin 1,793 1iseey Fesnandwiiils 1,830 ATDEY ﬁwiﬁﬁﬂaqnuﬁﬁ
anuy Short GFZ21 duwuiade 28,970 uw Usaauzuaziuiinlslunsou
430-580 V¥ dwFunagndiut fienissamesiiidusny Sauusthlidnamu
Trading GFZ21 U3iad 1,790-1,820 Wiaeigy™ Liguvn 28,110-28,580 UM L
mnsevduanieznsauals  wugihlisella  Long  aglamiandinig
Rebound ﬁéﬂ§ﬁﬂamumiﬁmumm cut loss 13 100 vmannyu letdestu
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Gold Futures

FUTURES Last Chg  %Chg Vol o
GFZ21 28,390 510 -L7% 83 177 9
GFG22 28,400 -520  -180 44 165 8
GFI22 28,500 450 -1.55 45 0

Mini Gold Futures

Lost Cha
28,400 450 -1.56
28,420 47 -163
28,470 460 -1.59

%Chg Vol o
3,453
1,686
1,834

Ol Chg
-1256
3889 277

GF10Z21
GF10622
GF10)22

Mg : 51A1UAYBS Gold Futures

(Night Session) Settle &4 1281 22.00
& a X

u. wazUsunanisteviainauluy

4991381 19.30-22.30 U.
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T ug Sep Oct Nov Dec Jan Feb Har Rpr May Jun ul hug Sep Oct Nov bec
2020 2021

XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-22NOV2021 Copyright2 2021 Bloomberg Finance L.P. 23-Nov-2021 07:45:02.
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GOLD Technical

7AN1951A1999A1 1AULSe Take Profit ¥ia991NRARUIAIUUSIRY $1850 AIgLYIg

WISULASYY UITWSIVELIINANY IUAIUIMAFBULAE EMA 200 U 9191 Useiiu

nseunsinaeulmlif $1805-$1850

nsulassa o liduun

Spread 521319 GFQ21 - GFZ21

FX (uan/ USD)

§ 32.50 32.75 33.00 33.25 33.50
5 1,650 25,489 25,686 25,882 26,078 26,274 I o o
9) 1,680 25,953 26,153 26,352 26,552 26,751
3 1,710 26,416 26,620 26,823 27,026 27,229
<§( 1,740 26,880 27,087 27,293 27,500 27,707
‘-g 1,770 27,343 27,554 27,764 27,974 28,185
§ 1,800 27,807 28,021 28,235 28,448 28,662 I T T Il
3 1,830 28,270 28,488 28,705 28,923 29,140
8 1,860 28,734 28,955 29,176 29,397 29,618 _ _
1,890 29,197 29,422 29,646 29,871 30,095
i ae9udde va. 1eude waa fan: aneaAte va. il wia
AuIuilsv1AUYY Gold Futures AUIUAL5UIAUYBS Mini Gold Futures
UNECNUS YEE0e UNECNUS WEE0E
(Freaswilau 490.10 uwn/dhunu/do) (Fresswlau 28.10 uwn/drunuy/do)

sailm Al AIETTHLITEN+ Avls iailm Avls ANETTULHEN+ Al

future wapuuilas (fmiavu) VAT () (meavu)ave future waeuuilas (fiavu) VAT (um)  (mievu)awe
28 640.00 250.0 12 500 {1,048} 11 451 28 650.00 250.0 2500 210 2780
28,590.00 200.0 10,000 {1,048} 8,951 28,600.00 200.0 2,000 (210 1,780
28,540.00 150.0 7,500 {1,048} 8,451 28,550.00 150.0 1,500 (210 1,280
28,450.00 100.0 5,000 (1,045) 3,951 28,500.00 100.0 1,000 (210} 790
28,440.00 50.0 2,500 {1,048} 1,451 28,450.00 50.0 500 (210 280
28,390.00 0.0 - (1,049) (1,049) 28,400.00 0.0 - (210) (210)
28,340.00 -50.0 (2,500) {1,048} {3,543) 28 350.00 -50.0 (500} (210 (710
28,290.00 -100.0 (5,000} {1,048} (5,045} 28,300.00 -100.0 {1,000} (210 i1,210)
28,240.00 -150.0 (7,500) (1,045) (8,549) 28,250.00 -150.0 (1,500) (210} (1,710)
28,190.00 -200.0 {10,000} {1,048} {11,048} 28,200.00 2000 (2,000} (210 (2,210
28,140.00 -250.0 (12,500) (1,045) (13,548} 28 150.00 -250.0 (2,500} (210} (2,710)
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