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

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 180,134 153,017 27117 215,377 714885 770,724
Foreign 191,800 179,488 12332 44539 24691  -32285
Retail 276,807 316,256 -39 449 -250 916 -690194 -738439

SETS0 Futures Long(Shor) Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 56,181 55,940 759 3244 5139 7116
Foreign 135344 120192 15152 10737 79181  -50,333
Retail 131,482 145855 14393 13981 74042 43217

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

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 106,666 83,061 23605 206,297 677,640 720,459
Foreign 14,155 14,416 261 36375 50615 28,003
Retail 84668 108,012 23344 242672 728355 -T48462

Metal Futures Long(Short) Position : Contfract

Accumulated Long[Shorf]

leng Sheort Met 2Days 1 Wesks 1 Months
Institution 9,425 8,466 855 -3ao -1,387 -318
Foreign 10,824 41,660 1,836 5622 28600  -18,002
Retail 20 762 28,885 a77 5242 29987 18518

Call Optien Long(Short) Pesition : Controct

Accumulated Long(Short)

Long Short Met 2Days 1 Wesks 1 Months
Institution G55 609 386 1,854 337 1,182
Foreign 1,106 1,081 25 515 -20% 2424
Retail 5,275 6,687 -411 -1,338 -128 -3,506

Put Option long(Shert) Position : Confract

Accumulated Long(Shert)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 408 2,082 -1,674 -1, 785 -4,300 399
Foreign 1351 2119 768 48 1056 6653
Retail 16,853 14 411 2442 1837 3244 7415
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SET50 Overview
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SET50 Index Futures
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Last 1Y Hist. Volatiity 2Week Hist. Velatiity
SET50 Index  047.82 18.12358 1918136
Call Option

) Break Intrinsic  Time  Allin- Theory Open  Implied Effective Time

e e e ot e T e e e R el s
$50Z21C1025 120 030 =10262  0.00 120  827% 007 692 4479 1798 006 4402 0.1
§$50Z21C1000 250 030 =10025  0.00 250  577% 056 691 7582 1695 012 4433 01
$50221C975 680 160 =9818 000 580  359% 201 2139 8762 1714 026 3619 00

$50Z£21C950  16.00 500 =966 0.00 16.00 192% 1021 1378 2579 17.90 0.46 27.43 0.0
§50221C925  31.90 990 =9569 2282 9.08 0.96% 2506 352 674 2024 0.65 19.44 0.0

Put Option
) Break Intrinsic  Time  Allin- Theory Open  Implied Effective Time
e e ol e T e S T SR el s
$50Z21P1025 8170 -1410 <9433 7718 452  -048% 7957 4 241  ENANA 100 1255 0.0

$50Z21P1000 57.00 -1830 =943 5218 482 -0.51%  55.06 66 1657 19.01 -0.85  -14.90 0.0
S50Z21P975 3500 -1560 =040 2718 7.8z -0.83% 3242 258 4803 16.58 -0.74  -2054 0.0
SO0Z21P950 2030 -11.00 =9297 218 1812 -1.91% 1472 887 4733 17.09 -0.53  -2495 0.0
§50221P925 1130 -7.10 <9137 0.00 11.30 -3.60%  4.57 2123 6367 19.05 -0.33  -27.37 0.0
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SETS0 MTEZ 1274 13k Wzl
O e FEX o 120000
Symbol Seffle  Chg %Chg  Vol. ol QI Chg 2,000 100000
550021 377.54 00 00 26 77 a "
0,00 80000
55021 34560 00 00w 47 70 ] 10,000 0000
550221 345.50 |2 1T« 27RET0 33M4 0730 - T 40000
S50HzZZ 540,30 B3 16 332I0 TLEVE 3162 1e.0e9) - 1™ 20000
{20,000}
S50Mz2 33310 B 16w 7353 23550 430 000 | "o
S50Uz2 337.30 LA 3,606 8,700 240 0000 'Ilu -20000
_ {50,000) ——-- -40000
SET50 Futures LonafShert) : &nrun &8U Long(Short) oo 50000
Long Short Net 25u 2 dlani QaTD o 2 2 2 2 2 2 2 2 5 5 2 5 &
amiu 78,731 150326 28405 5244 2,378 0 § 5 5 5 5 5 5 5 3 B 5 5 3
dand 189,343 176,268 13075 10737  -37.051 0 $ & & 4 3 &3 & T ¢ S g 3
saian 253678 2957153 41480  -13.381 34723 ]
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ANANII8d Spread &l dULAdUAIN ASPS Model SET50 v15¢auUA1 PER §114¢)

IhHLne Spread B3eina - B3eina
SN2T S50Q21 Ss0Ul S50V21 SO S50 (i) u.A. 62E rﬂﬂ. 62F w.e. 62E w62 De. 62F na. 62E 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

222(“;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 1.034 1017 967 918
i @needse va. wide wa fiun: aneenidse va. i naa
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Single Stock Futures

Long ADVANCZ21
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50100 Long ADVANCZ21 Ustaau 207 um wWhvinaals 212 v Cut Loss 1.25
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Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 64F PBV &4F
Price b4F

ADWVANCZ21  211.25 0.25 1570 3167 -319 15.51 16.11% 2320 741 -1.42%
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Long TUZ21

vunguaseanilausglesiinaiumseudl meduNIutaenmaInT  wirnaiils

gVI5eIn 4Q64 BRUFIAININMIA 3Q64 INTINT Red Lobster NoUfIRImMIY

gan"a wimaienilsansasndunnudiladnasilunn 1065 lnganilsans

U 2564-65 asLfiuTU 21.9% yoy WAz 3.4% yoy Yaizdl Valuation Waulavisluyy

299 PE ey Div Yield

Aunamatla 51A1MUTUgIL AUVl Upside Sudandng Touwnsuuiinm 19.40

v Jugadndeavan vaedl RSI wgium Oversold 3anandsnisiia Technical

Rebound 9 7191 Useilluwuasmudalulifn 20.00 v

NaYNSNITANUY

wugihiie Long TUZ21 vy 19.70 uw Yagiumils 15.19% wWhwiils?t 20.30

U Stop Profit ﬁnu

Future Underlying
Settle ] ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 64F PBV &4F
Price 64F
TUZ21 19.95 0.25 609 8005 -6 10.80 31.97% 12.35 1.69 21.87%
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Tracking Performance

0.0%
Unrealized Profit on Dec 2021

Realized Profit on Dec 2021 | 0.0%
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Top 20 Most Active Volume

Future Selﬂe Bassis Vol ol Ol Change leverage Resistance  Support
Price
1 TRUEZ21 4.62 0.02 16578 85165 14520 121 5.06 4.26
2 IRPCZ21 3.83 0.01 7522 24307 -5971 11.17 4.02 3.76
3 mDZ21 212 0.02 7229 33468 -2012 13.82 227 21
4 GUNEULZ21 4.69 0.01 3879 198240 2280 17.59 4.85 4.39
5 KTBZ21 11.60 0.00 3318 12688 -2815 12.72 11.78 11.45
6 BGRMZ21 40.09 0.59 3254 9074 -2282 6.38 41.85 39.00
7 WHAZ21 337 -0.05 3247 17844 -3044 8.18 348 327
8 JASZ21 2.90 -0.04 3031 39114 -3031 645 3.00 2.90
9 SUPERZ21 0.94 0.00 3013 136620 -3000 6.18 0.96 0.93
10 BAMZ21 20.40 -0.10 2982 13002 -2448 21.80 20.04
1" SIRIZ21 121 0.01 2108 76380 -955 10.53 1.28 1.20
12 CHGZ21 3.89 0.03 2028 5550 991 14.51 3.89 374
13 TTAZZ21 9.38 -0.07 1838 5528 -1734 2261 9.75 9.23
14 CPFZ21 24.36 0.46 1593 21598 -1490 7.76 2510 23.70
15 ADVANCZZT 21125 0.25 1570 3167 -319 15.51 217.33 200.96
16 DTACZ21 44.50 0.00 1568 4142 -882 10.65 48.91 40.34
17 THANIZ21 4.03 -0.01 1503 047 -500 417 419 4.01
18 AOTZ21 60.12 0.12 1100 3358 -465 913 65.26 59.00
19 KBANKZ21 135.60 0.60 813 2326 284 1051 14575 132.50
20 PTIEPZ21 117.50 -0.50 685 894 -178 11.54 118.10 114 50
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Gold Futures \
Gold Futures
. e . FUTURES Lot Cha _ %Cha Vo Ol OiChg
o o A A a = =) a = = GFZ21 28,590 -340  -L18 226 88 10
FINMBIAAAENITIIAY LNTY 7.6 WiSeey Uall 1,782 wiSugys 21NUSS wn  mm o oow s w3
GFI22 28,740 -240  -0.83 37 124 4
1N%0 HITIANANANNBU 20 NTBEYM TUTN 2 FUVINISTINIULY wenantinIg Mini Gold Futures
. . o o e N m o we v o oc
S19aBIRAINUAlAudanSslloAUNTUnaU 461.68 30 LATAINIANATIA FomTEI e e
! . ! GF10)22 28,660 10 0.03 2,452 3,003 30
Wefunisszuinvedain-19 aeiugloluaseu Jutadenyulidnamudi
ganesiluguzduninduasnds  laefulluaenisil  wenINAzAoIRAnY iR R AR TS
. - y I Y Y (Night Session) Settle a4 1381 22.00
anunsalnisssuIavedlain-19 aefugleluaseu  Sulnissenudeyaing S
Nuansy MduresuataRnsinuleznsINIuLenAAN YRS Wk AR LIRZRE0
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59 189A1 GFZ21 Wilefu findu 80 Um Ui 28,590 um (Fieuwin 1,782.8 \

wiregys) TnalABssIAImaIn spot ﬁdwqmﬂﬁlaulmu'%mm 1,782 Wy MM
51A1 GFZ21 5’u‘1§%a§1umau 28,450-28,650 U 71ANI951AINDIAEILNIIA
TunseuiitheAdeusziiuld Sansuuztilvidnasmu Trading USaas 1,770-1,800
WBEEY” Weuwin 28,380-28,860 UMM uazinuaga Cut Loss +3 100 UmaN

N welesiumnudss mnsiamesiinioulninain

wAla Gold Spot

Downtrend Channel

Jun Jul Aug Sep Oct Nov Dec Jan Feb Mar Apr May Jun Jut Aug Sep Oct Nov Dec
2020 2021
XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-02DEC2021 Copyright2 2021 Bloomberg Finance LP. 02-Dec-2021 07:11:23
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GOLD Technical

NAN1951A1N99A1 1AULSS Take Profit a991INAABUIAUUSLIEY $1850 AIELYI

WIBULAIE? UITLSIVIUNNANY UBIUMAABULEY EMA 200 Tu 198 Useiliu

nspunsimasulmlii $1805-$1850

nsulassianaean lmduun

Spread 5¢%#714 GFQ21 - GFZ21

FX (uan/ USD)

32.50 32.75 33.00 33.25 33.50
1,650 25,489 25,686 25,882 26,078 26,274
1,680 25,953 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
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)

PN @893 va. 1oy waa

AUIUNLIYIANUYRY Gold Futures
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AuIulsUIAUYaY Mini Gold Futures

UNECNUS YEE0e

(Freaswilau 490.10 uwn/dhunu/do)

sile Als AIETTHLIEN+ Avls
future wanuwlas favu) VAT () (mevuldvE
28,840.00 250.0 12,500 {1,048} 11,451
28,790.00 200.0 10,000 {1,048} 8,851
28,740.00 150.0 7,500 {1,048} 5,451
28,690.00 100.0 5,000 (1,045) 3,931
28,540.00 50.0 2,500 {1,048} 1,451
28,590.00 0.0 - (1,049) (1,049)
28,540.00 -50.0 (2,500) {1,048} {3,543)
28,450.00 -100.0 (5,000} {1,048} (5,045}
28,440.00 -130.0 (¥,500) (1,045) (8,549)
28,390.00 -200.0 {10,000} {1,048} {11,048}
28,340.00 -230.0 (12,500) (1,0459) (13,548}
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UNECNUS WEE0E

(Fresswlau 28.10 uwn/drunuy/do)

s1Ria Avls ANETTULLEM+ Avls

future wasuwla (fmevu) VAT () (avuldawvs
28 820.00 250.0 2500 210 2780
28,770.00 200.0 2,000 (210 1,780
28,720.00 150.0 1,500 (210 1,280
28,670.00 100.0 1,000 (210} 790
28,620.00 50.0 500 (210} 280
28,570.00 0.0 - (210) (210)
28,520.00 -50.0 (500} (210) (710
28 470.00 -100.0 {1,000} (210 {1,210}
28,420.00 -150.0 (1,500) (210} (1,710)
28,370.00 -200.0 (2,000} (210 (2.210)
28 320.00 -250.0 (2,500} (210) (2,710)
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