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

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 298,043 224,087 74,856 557040 728,095 578,746
Foreign 203432 193457 9975 32307 60669  -43985
Retail 72304 457225 -84 831 524742 BETAJE -534761

SETS0 Futures Long(Shor) Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 32,576 35,673 -3,087 383 743 1,081
Foreign 116563 137261 20,698 76440 -B0144 48868
Retail 154885 130870 23,795 75847 79390 47777

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

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 232359 154,856 77,503 541,373 680683 543204
Foreign 54,000 22629 31,371 37483 41044 10,007
Retail 154,104 262 978 -108,874 -378,856 -F21,727 -5533NM

Metal Futures Long(Short) Position : Contfract

Accumulated Long[Shorf]

leng Sheort Met 2Days 1 Wesks 1 Months
Institution 7.B24 7,540 184 -3ao -1,387 -318
Foreign 31263 31,944 581 5622 28600  -18,002
Retail 24 650 24153 497 5242 29987 18518

Call Optien Long(Short) Pesition : Controct

Accumulated Long(Short)

Long Short Met 2Days 1 Wesks 1 Months
Institution 148 619 -471 -1,511 -1,55 -853
Foreign 632 427 225 383 383 2591
Retail 7,285 7,040 245 1,128 1,174 -2,088

Put Option long(Shert) Position : Confract

Accumulated Long(Shert)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 803 3188 2,295 2589 2256 2620
Foreign 890 1103 213 934 2422 7864
Retail 22,010 19,502 2508 1655  -186  -10496

fan: @1e9ude va. wide waa

D AsiAPLUS




DERIVATIVES TALK
nagnsnisanuauwus

BY RESEARCH DIVISION

SET50 Overview

ammaamsiulaneglunnizuiuaugavdsainfuansiiuanyuauss Tng
pantuglsy ansgeruiiundulurag 0.2% - 1.9% arunieiu Bond Yield 10
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wINMYLse SET50 Index 14t useehdlsfnuituinistugssrinananaill
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91nUenEN Fufiemna Fund Flow vestinasussnanidaiiuunliailnasenmds
Muiineandidlunaindiu 1.4 Wudnum sarmesiasvil 1.64 niluduumuas
flan1uy Short SET50 Index Futures 2 #iludaya 33a1@ SET50 Index ag/ly

Amzundarunugelunseu 943 - 958 94

SET50 Index Futures

Direction Trading: Usetiiudn SET50 daagluniigiuniu AUNTEREAY TS
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Last 1%r Hist. Volatiity 2Week Hist. Volatility
SET50 Index  948.28 18.11983 16.01156

Call Option

Premium Chg

Break Intrinsic Time: Alliin-  Theory Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
§50Z21C1025 1.20 0.00 =10262 0.00 1.20 8.22%  0.04 724 4389 17 68 006 4675 01
$50Z21C1000  3.40 -0.50 =1003.4 0.00 3.40 5.81% 042 1902 5930 1770 014 3940 01
$50Z21C975  8.20 -330 =9832 000 8.20 3.68% 256 1393 7766 1810 029 3347 0o
$50Z21C950 1750 -7.00 =967.5  0.00 17.50 2.03%  9.89 949 1905 18.30 048 2575 0o
$50Z21C925 3430 -860 =959.3 23.28 11.02 1.16%  25.31 112 430 20.20 066 18.38 0.0

Put Option
_ Break Intrinsic Time All-in-  Theol n Implied Effective Time
Premum Chg "I e Vale Premium Price  VOlMe |rg::est Volatility "°"® Gearing Decay
§50Z21P1025 38050 1410 <9445 7672 378 -040% 78.37 8 243 1895 092 -1167 0.0
§50Z21P1000 57.00 14.60 <943 5172 528  -056% 5374 176 1733 1474 090 -1579 0.0
§50Z21P975 3670 10.80 <9383 2672 998  -1.05% 3089 1210 4912 1722 072 1914 0.0
§50Z21P950 2040 670 <9296 172 18.68  -1.97% 13.22 2769 5103 16.61  -053 -2450 0.0
§50Z21P825 4280 510 <9122  0.00 1280  -3.80% 364 28996 B384 2040  -034 2445 00
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UMDERLYING Close  Chg %Chg  asunisBoune

SETS0 345,28 000 000 2aE
20000 —— AT EHS PNy e, A TFEX Fior eign N 11 120000
Symbol Setle  Chg FCha Vel ol Ol Chg _
SE0VE] 377.54 0.0 0.0 26 77 i 0.000 100000
55021 MEE0 127 -13% 47 70 -70 80000
S50221 4650 -6 -15% 272807 356104  -8.079 (10.000) — 60000
S50Hzz2 341.30 -5 15 36,202 fid 556 4,418 (20.000) 40000
S50M22 34110 -14.3  -15% 2,133 23172 247 (20.000) 20000
550022 939.40 -1 -15% 6,529 8,234 0 (40.000) A 0
— (50.000) —-- -20000
SETS0 Futures lonaiShor) : &nuni &80 Long(Shor) 0000 40000
Long Short Met 25 2 dulani aTo " o o 2 o o o o o o o 9= 9=
r r T T T Z Z T T T E T T F I
anifu 297,902 220280 TT.6ZZ #0la #IA 0 & = & & & & & & & & &5 8 B
e 201,830 191327 9363 7 #ue” #mn ] g & & S S &L S S S S I G
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ANANI38d Spread &l dULABUAIN ASPS Model SET50 v152auUA1 PER f14¢)

IhHLne Spread B3eina - B3eina
SN2T S50Q21 Ss0Ul S50V21 SO S50 (i) u.A. 62E r11ﬂ.62E .8, 628 wh. 628 0.8 628 ne. 628 sA. 62E
PER 155 898 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 173

nu29na64 u30anéd u29neéd u28anbd 29 webdou 29 snbd

223(“;1 s PER165 955 927 912 898 883 840 797

S50U21 4,74 051 PER17 984 955 940 925 910 866 821

S50V21 558 135 -0.84 PER175 1,013 983 967 952 937 891 845

S50X21 6.71 241 -1.97 113 PER 18 1,042 1011 995 979 964 916 869

Ssz2t 631 208 157 073 040 PER185 1071 1039 1023 1007 990 942 893

undgudanaandaulangsenng 6.6, - 5.0, 64 Wiy 0.5% PER 19 1100 1,067 1050 1034 1017 967 918
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Single Stock Futures

Long STAZ21

AAlsansy 2564 azulade 72% yoy usiazuSuanas 51% yoy Tull 2565
Mngataniiossseus varfigsiaensnsagiudsenios vnefisafull PER
U 2565 1 6 Wi uaz PBV T 2565 1iles 0.9 1ih vaszdianm ROE U 2565 Ssaglu
izﬁ’uqaﬁ 16% div yield N1 4% duszavauidainayle Sentiment Uan91N

AUAIIE COVID-19 aesiug Omicron

ammanaila agludwgnegeuiduna Downtrend Line US04 33.00 UMM %N
Huld avugala Upside afuayunisuudusiasae RSI Ainnndt 50 Usdinis

\ing Bullish Zone %131l Usgiliumudmudalulin 34.00 um
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50100 Long STAZ21 1 32.00 v wvieils 34.00 um waz Cut Loss 0.50
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Future Underlying
Settle . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 64F PBY 64F
Price b64F
STAZ2 3201 0.01 651 7950 -434 6 68 28.13% 3.00 1.03 71.89%
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Historical Price AUIUNLSVINUVBY Stock Futures
YT0 =MTD STA C: 32.00 daily
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Long TUZ21

ungudseanilliusylovinaumeeudn mefunauiesninains ulfaarils
avi3na 4Q64 IwdaufnasInnn 3Q64 91N§5AY Red Lobster figausiasmny
qama uirnfiemnilsgnssnduanitusalasnadiluna 1065 Tnsmatilsas
U 2564-65 ausiutu 21.9% yoy war 3.4% yoy vadi Valuation ﬂwau‘iaﬁgﬂugu

294 PE tlag Div Yield

AIanAtia $1ANUTUIU Wil Upside sudandng Tduwisuusnm 19.40
v Jugaddeavan vaedl RSI igium Oversold 33nndanisiin Technical

Rebound ¢ 9141 Usziliuwusmudalulin 20.00 umn
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U3ugad Long TUZ21 Tl 19.70 um whwinlsdl 2030 um Cut Loss 0.30

UIManynu
Future Underlying
Settle . ] EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 64F PBV &4F
Price HAF
TUZ21 19 98 018 A47 8269 =207 10 86 31.31% 12 41 1.70 21.87%
n: aneadde va. Woidy waa
Historical Price Technical Chart
Y¥TO =MTD TU C: 19.30 daily
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Tracking Performance
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Top 20 Most Active Volume

Future Selﬂe Basis Vol Ql Ol Change Leverage Resistance  Support
Price

1 TRUEZ21 4.63 0.01 33243 113944 -23526 12.16 5.00 4.20
2 JASZ21 293 0.1 14992 61382 -10658 6.40 3.00 2.90
3 BCHZ21 21.80 0.10 13269 156182 -7294 17.30 22.00 2032
4 SIRIZ21 117 -0.05 12197 92184 9787 10.70 1.30 1.14
5 CHGZ21 3.90 0.02 8142 10122 -3071 14.59 3.92 3.73
6 GUNKULZ21 477 0.1 7437 224605 4244 17.89 4.94 433
7 BECZ21 14.70 0.30 6067 13640 5020 19.94 16.75 13.59
8 BEMZ21 8.20 020 0827 29216 5353 11.63 8.95 8.20
9 IRPCZ21 3.85 -0.01 4363 29600 -1041 11.29 4.08 38
10 WHAZ21 334 0.00 4236 21693 1160 7.99 3.49 3.30
1 KBANKZ21 136.78 0.28 3773 4778 -864 10.63 146.64 136.00
12 BTSZ21 9.19 0.14 3427 16246 -2022 8.70 9.61 9.15
13 BLANDZ21 1.07 0.02 2311 141135 -2153 9 1.10 1.07
14 ITDZ21 210 0.00 2140 40540 -1900 13.82 229 210
15 AAVZ21 244 0.10 1726 9286 -1658 743 279 244
16 PRMZ21 6.18 0.03 1501 18606 -1500 4.05 6.39 6.18
17 AMATAZZ21 19.52 -0.08 1460 3082 483 11.46 20.96 19.50
18 BGRMZ21 41.76 1.51 1387 9986 -760 6.50 42.03 40.54
19 PTGZ21 14.60 0.20 1290 19592 68 512 15.10 14.26
20 NLZ21 39.80 0.05 1254 8338 1217 9.69 1.1 39.50
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Gold Futures \
Gold Futures
) ) FUTURES Lost Cha  %Chg VoL Ol OiChg
o U A A = a al Gl U GFZ21 28,660 -210 0.73 142 242 4“4
FIANNBIANAINEANTTOAU anad 7.4 WSey Uadl 1,784 WiSeay NaIman o me odm w m
vualauddledulauin 236.6 90 WAZAIRUABAAISANSIUDIAT  VIUFU Mini Gold Futures
o . I m  On % wi o oo
Usesnunsunansgiudulufiuay  Lockdown Leaswghaansgiieainnisssuin g mEE anamam
vaalaIn-19 aeiugleluasou warn1sUnnedeyalAsygNansgdauIn i
lngaviinisindyavediunselanisnensduluiion a.a. vyl Dollar UTEBLL JER L AT (TS
oo A T o o . " . (Night Session) Settle & 1381 22.00
Index LiiuAu 0.13% Ul 96.21 90 deluladunadusesiamesdn lngduaii T SN .
i psRsRARUENIUNTINITTEUINYRIlAIR-19 aneiuglui YasEanizas I UD RS2

In55euavll PMI 5308901591991U91901ABATY kaTUeNAIANEAT L UUAY
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NaYNSNITAMNY

I MBIF GFZ21 Wilofu anas 90 U Uadi 28,660 U (Wieuwih 1,791.4 \

WEE) FINIITIARER spot a'wqmﬁm?iauimu%mm 1,785-1,786 wisugy”
AIASIAT GFZ21 i’uﬁ%agﬂumau 28,450-28,750 VW N1939A9YBIIIAN
VeIrIsnI1 1,790 Wiy vibitnamuaunsallaaniue Long GFZ21
dunuiads 28,630 U Jagtudiils 30 v wugihlieanugly lnefidvh
s 1,820 Wisegy™ Wiguin 29,120 um wagivuaga cut loss 13 100 U

v edeatiumnudes mnmnsamesdiedeulniinna

walla Gold Spot

F-2100

Downtrend Channel
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XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-29NOV2021 Copyrightg 2021 Bleomberg Finance L.P. 30-Nov-2021 07:44:04

fun: @8NUITY Ua. LoLTe W

ASIAPLUS | 8

Securities



DERIVATIVES TALK

Ld

nagnsnIsavnuaywus

BY RESEARCH DIVISION

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 an: aneaAte va. il wda
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 wanuuilas (fmiavu) VAT () (mevu)ave future wiaeuuilas (fiavu) VAT (um)  (mievu)awe
28.810.00 250.0 12 500 {1,048} 11 451 28 BB0.00 250.0 2500 210 2780
28,850.00 200.0 10,000 {1,048} 8,951 28,830.00 200.0 2,000 (210 1,780
28,810.00 150.0 7,500 {1,048} 8,451 28,780.00 150.0 1,500 (210 1,280
28,780.00 100.0 5,000 (1,045) 3,951 28,730.00 100.0 1,000 (210} 790
28,710.00 50.0 2,500 {1,048} 1,451 28,680.00 50.0 500 (210 280
28,660.00 0.0 - (1,049) (1,049) 28,630.00 0.0 - (210) (210)
28,610.00 -50.0 (2,500) {1,048} {3,543) 28 580.00 -50.0 (500} (210) (710
28,560.00 -100.0 (5,000} {1,048} (5,045} 28,530.00 -100.0 {1,000} (210 i1,210)
28,510.00 -150.0 (7,500) (1,045) (8,549) 28,480.00 -150.0 (1,500) (210} (1,710)
28 460.00 -200.0 {10,000} {1,048} {11,048} 28 430.00 2000 (2,000} (210 (2,210
28,410.00 -250.0 (12,500) (1,045) (13,548} 28 380.00 -250.0 (2,500} (210} (2,710)
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