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

long Short Met 2 Days 1 Weeks 1 Months
Institution 124,799 146,084 -21,290 46,838 -129,185  8B4.177
Foreign 97,156 95,516 1,640 19571 13,509 -11,313
Retail 188,539 168,889 19,650 27,267 115646 -852 864
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 24111 24717 -606 -8,067 -10.259 5,126
Fareign 57,771 54,781 2.990 22576 27893  -20,560
Retail 52123 54,507 -2,384 -14,509 17,634 25,686

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 82,096 102,955 20,859 -33,955 -116.958 826,871
Foreign 28,236 27 857 379 692 -26.843 27,226
Retail 109,103 88,623 20,480 34 647 143801 -854.097
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 2400 5171 2771 744 243 3,074
Foreign 10,930 12,656 -1,726 2,415 10,555 9,961
Retail 13,125 8,628 4 497 -3.159  -10,798 -13,036
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 326 40 286 -10 420 AR5
Foreign hd 56 2 97 539 1,667
Retail 1.304 1.693 -288 107 -119 -1.212
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 376 153 223 218 72 4,773
Foreign 153 159 -6 142 1.010 6,509
Retail 2.132 2,349 -217. -360 -1,082 -1.736
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SET50 Overview
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Last YT Hist. Volatiity 2Week Hist. Volatility
SET50 Index  932.45 15.90182 16.23434

Call Option

Premium Chg Break Intrinsic Time All-in- Thev_ury Volume Open Implied Delta Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50H22C1025 010 0.00 =10251 0.00 0.10 4.34% 0.00 4 4491 36.37 0.02 24524 0.0
8§50H22C1000 (.40 010 =10004 000 0.40 1.82% 0.00 500 7157 21.13 008 15341 0.0
S$50H22C975  8.50 500 =9835 748 1.02 0.10% V.66 1730 8952 2097 0.75 87.22 0.0
§50H22C950 3250 750 =>9825 3248 0.02 0.00% 3248 224 3404 2293 1.00 3014 0.0
$50H22C925 58.50 880 =9835 5748 1.02 0.10%  57.48 5 781 74.81 0.93 16.70 0.0

Put Option

Premium Chg Break Intrinsic Time Alliin-  Theory Volume Open Implied Delta Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
§50H22P1025 41.60 -3.00 =9834 4252  #NAMNA 0.09% 4252 4 240 #MAMNA - -1.00  -2464 0.0
8§50H22P1000 18.00 -7.00 =982 17.52 0.48 -0.05% 17.52 182 1635  #MN/AMNMA 100 -55.56 0.0
S$50H22P975  0.90 -310 =97441 0.00 0.90 -0.85% 017 8ar 5266 14.68 -0.17  -183.50 0.0
S50H22P950  0.20 -0.20 =949.8 0.00 0.20 -333%  0.00 465 6366 3344 -0.03  -139.29 0.0
S$50H22P925  0.10 0.00 =9249 0.00 0.10 -5.86%  0.00 163 5206 47 46 -0.01  -103.13  -01
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UNDERLYING Close  Chg %Chg  asUmsBoua

SETA0 98248 697 0.71% 28/12/21
120000
Symbol Setle  Chg %Chg  Vol. ol Ol Chg 100000
SE0V21 977.54 00 0.0% 26 77 0 50000
S50X21 94860 00 00% 47 70 0 £0000
850721 982.60 80 08% 114211 83513 -28760 40000
S50H22 975.40 71 07% 188535 298742  11.901 20000
S50M22 972.30 69 07% 9147 26346 1131 0
S50U22 969.80 70 07% 3519 11726 26 -20000
- -40000
SET50 Futures Long(Short) : drurun a:au Long(Short)
Long  Short Net 25 2adewi QTD S e e e e S e e Loy oo
e 312257 308688 3569 8067 -10,691 0 § £ £ § £ £ 8§ § 8 8 § 5 B
2 2 2 2 2 2 2 2 3 % 2 3 3
F191MA 281,387 269010 12377 22576 44281 0 T8 ©F
eian 387.039 402,985 -15946  -14,509 -33.590 0
n: eneaudse va. loigy waa fan: aneenise va. e waa
¢ 2 o a o '
AINN98d Spread ad duULAdUIN ASPS Model SET50 752aUA PER f149)

Ihine Spread B3eina - B5eInd
$50021 S50K21 S50M21 S50N21 $50Q21 S50U21

(i) UA. 62E OA. 62 w.e. 62E wA. 62E D.8. 62E neg. 62E sA. 62E

_ PER155 898 870 857 843 830 789 748
— 29864 0u28wWA64 cu290864 tu29nnéd u30ané4 o 29ne.béd PER 16 926 599 885 671 857 815 7
S50K21  -168 PER165 955 927 912 898 883 840 797
S50M21 128 0.40 PER17 984 955 940 925 910 866 821
S50N21  -116 053 013 PER175 1,013 983 967 952 937 891 845
S50Q21 513 -3.62 -4.02 -4.15 PER18 1042 1011 995 979 964 916 869
Ssuzl 581 -4.13 -453 -4.66 051 PER185 1071 1038 1023 1007 990 942 893

sunbgudaneandaulanesswing 8.0, - 0.8, 64 Wiy 0.5% PER 10 1100 1067 1050 1034 1017 967 918
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Single Stock Futures

Long KBANKH22

finlsans 9M64 vened 74% YoY wazAnludndiu 90% vesuszunanisiiuud
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3.6 viludum Fule 22% YoY wagl 2565 11 3.8 viudum iy 6.5% Yo
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ndvTuIndumled EMA 10 U avvisukssdenduiiativayuluuiituddgy
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NAYNSN1TAINY

wuz1in Long KBANKH22 U3tiad 140.50 v 1ininls 145 v Cut Loss 2 Ul
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Future Under|ying
Settle . . EPS GROWTH
Future . Basis Vol Ql @] Chcmge Leverage Up5|de PER é4F PBY &64F
Price 64F
KBANKH22 139.74 1.74 319 6177 -122 10.74 14.49% 9.19 072 21.05%
n: aneaudde va. woide waa
Historical Price ﬂ’lu’]mn’l‘li“ll’lﬂ‘lqwuaﬂ Stock Futures
YTD =MTD
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Long CPFH22
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AIVNANATA WaSUFIUUTIN 24.00 UM Wiowvndame Higher Low UBIuyis
Wigy YedelauuuIfuszesdun 24.40 um wmnWula awida Upside lagil

Wnunevinanlsh 24.70 um
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Weannuy Long CPFH22 l¢iivu 24.15 um Jaqtiurils 13.28% wwinls 24.70
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Future Under|y?ng
Settle EPS GROWTH
Future Basis Vol Ql @] Chcnge Leverage Upside PER é4F PBY &4F
Price 64F
CPFH22 24 29 0.59 328 21843 325 7.70 18.14% 23.42 0.91 -68.02%
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Tracking Performance

0.0%
Unrealized Profit on Dec 2021

Realized Profit on Dec 2021 - 56.7%

0% 100% 200% 300% 400% 500% 600%
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Top 20 Most Active Volume

Future Sei:2|e Basis Vol Ol Ol Change Leverage Resistance  Support
Price
1 TRUEZ21 4.60 0.02 19015 52342 -12010 12.05 4.74 4.64
2 GUNKULZ21 5.20 0.05 17117 163232 -10975 19.36 544 5.64
3 STPIZ21 565 025 3001 15087 -1499 8.36 6.18 6.64
4 QSPZ21 32.98 -0.02 2600 4948 -1300 712 33.04 764
5 TPIPLZ21 1.69 0.00 2025 13357 -2025 11.12 1.74 8.64
6 TPIPPZ21 4.16 0.00 2000 3023 -1000 9.12 4.15 9.64
7 GPSCZ21 82.75 025 1624 2655 -963 9.46 85.66 10.64
8 PRMZ21 6.12 0.12 1002 8326 -500 395 6.12 11.64
9 BLANDZ21 1.07 0.00 1001 133898 -1000 9.39 1.07 12.64
10 CHGZ21 366 0.02 1001 3918 -1000 13.68 375 13.64
1 LPNZ21 4.84 0.06 1001 9623 =1 6.99 4.89 14.64
12 ICHIZ21 9.99 -0.01 1000 9787 -500 6.12 10.09 15.64
13 STAZ21 30.50 025 806 4103 -803 632 31.60 16.64
14 MAJORZ21 19.20 0.00 800 2686 -400 8.15 20.08 17.64
15 IRPCZ21 3.76 0.02 662 14043 -559 10.94 3.83 18.64
16 CPALLZ21 58.73 023 650 1906 -619 13.27 59.18 19.64
17 PTGZ21 14.99 -0.01 600 9690 -600 533 15.54 20.64
18 JASZ21 3.40 0.00 567 6013 -530 7.46 377 21.64
19 CPNZ21 54.99 -0.01 540 849 -420 10.27 57.12 2264
20 MINTZ21 27.66 -0.09 502 2668 -299 7.96 2840 2364
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Gold Futures \
Gold Futures
° o A A o = a A = Py FUTURES Lost Chg  %Chg Vo Ol OlChg
swmwaammmﬂamgmaﬂu Jsuanas 5.1 bAFULY Uan 1,806 bASYEYY AT e e A

GF122 28,860 340 1.19 40 246 -8

) a o X 1y s o A A A &
ﬂﬂ@lu"\nﬂﬂ'ﬁ@91G\’JGU‘USUBQWQWWWUWW']IQU?'E‘TW?ELN@ﬂu‘u@‘U'ﬂﬂ 95.83 fgm naLdu

nsUsuluResiedu 4 wihns ndadnawmuaaieanuinafgiunanseny Gl E el s

Logt Chg %Chg Vol. ol Ol Chg
vodhiFalein-19 aeiuglofinseu wasn1slametoyarsugaansgieuan G wse % v n e o
lagavisatumnussmausuintulugau g.a. vila Dollar Index 31l
S e v < v__ s Wueme : 51A1UAva9 Gold Futures

GUch%u 0.1% Uausiiad 96.15 aa Imﬂmaaﬂaﬂm‘wu NINFRIFITUNITTVEIU
! “ (Night Session) Settle a4 1381 22.00

JoyaiAsugnadAny WU genuetnunselnn1svig, MNUIULVeTUAIaANITIN u. uaztBnaumsdeneiniuly

s1edUn wazavil PMI Tuadanln Wudu Taaan 19.30-22.30 .

fu: @8UITY Ua. LTy W

NAYNSNITAINY

$IAMMBIAN GFZ21 oAy Wity 50 uw Uadl 28,840 U™ (1,812.6 Wgy™) \

ibdnamuilianiueg Short GFZ21 funu 28,830 um UnaaugniAmu
dmsunagnsiutl Usslivwnldusamesdunisidlunseunay 1,790-1,820

= = (=1 v (K = [ (J 1%
wisegy Wewnbiviutadelmiduindous nevsiunainnasalanuaglnelng
UnvhnisluTungasnimeaniatlvg dedeauwugdalv Trading dwmsyu GFG22
(U GFZ21 Nznuneiyiuil) lunseu 28,490-28,970 U uazimiuaga Cut

Loss 13 100 umannnu iedesiuainudss minsanadeulniinaineie

wAla Gold Spot

Downtrend Channel

u Aug Sep oct Nov Dec Jan Fel Mar Apr May Jun Jul Aug Sep oct Nov. Dec E Feb
2021

XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-29DEC2021 Copyrights 2021 Eloomberg Finance L.P. 29-Dec-2021 07:42:01
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GOLD Technical
NANITIAMBIAT TUIIU INUUITUUTIINU $1759 wiandyaruuinnianada

97N499 Higher Low Breakout ns9U Downtrend Channel v191 Usgifiunsau

nsieaeulm a7 $1805-51850

ASPS Gold Valuation Matrix (11388y~ / N5880U%)

< daue Dollar Index udivan >

93 94 95 96 97 98 99 100 101 102 103
40 1,617.66 1,589.21 1,560.76 1,532.31 1,503.86 1,475.41 1,446.96 1,418.52 1,390.07 1,361.62 1,333.17
43  1,616.71 1,588.26 1,559.81 1,531.36 1,502.91 1,474.47 1,446.02 1,417.57 1,389.12 1,360.67 1,332.22
46 1,615.76 1,587.31 1,558.86 1,530.42 1,501.97 1,473.52 1,445.07 1,416.62 1,388.17 1,359.72 1,331.28
49 1,614.82 1,586.37| 1,557.92 1,529.47 1,501.02 1,472.57| 1,444.12 1,415.67 1,387.23 1,358.78 1,330.33
52 1,613.87 1,585.42] 1,556.97 1,528.52 1,500.07 1,471.62| 1,443.18 1,414.73 1,386.28 1,357.83 1,329.38
55 1,612.92 1,584.47] 1,556.02 1,527.57 1,499.13 1,470.68| 1,442.23 1,413.78 1,385.33 1,356.88 1,328.43
58 1,611.97 1,583.53] 1,555.08 1,526.63 1,498.18 1,469.73| 1,441.28 1,412.83 1,384.38 1,355.94 1,327.49
61 1,611.03 1,582.58| 1,554.13 1,525.68 1,497.23 1,468.78| 1,440.33 1,411.89 1,383.44 1,354.99 1,326.54
64 1,610.08 1,581.63] 1,553.18 1,524.73 1,496.28 1,467.84] 1,439.39 1,410.94 1,382.49 1,354.04 1,325.59
67 1,609.13 1,580.68 1,552.24 1,523.79 1,495.34 1,466.89 1,438.44 1,409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1,579.74 1,551.29 1,522.84 1,494.39 1,465.94 1,437.49 1,409.04 1,380.60 1,352.15 1,323.70
73 1,607.24 1,578.79 1,550.34 1,521.89 1,493.44 1,464.99 1,436.55 1,408.10 1,379.65 1,351.20 1,322.75

Nymex (USD/Barrel)

P @189 va. LT waa

nsudassamasan liluum Spread $2%#114 GFQ21 - GFZ21

FX (u1w/ USD)

30.50 30.75 31.00 31.25 31.50
1,760 25516 25725 25034 26,143 26,352
1,790 25951 26,163 26,376 26,589 26,801
1,820 26,385 26,602 26,818 27,034 27,251
1,850 26,820 27,040 27,260 27,480 27,700
1,880 27,255 27,479 27,702 27,926 28,149
1,910 27,690 27,917 28,144 28371 28,598 | "
1,940 28,125 28,356 28,586 28,817 29,047 :
1,970 28,560 28,794 29,028 29,262 29,497
2,000 28,995 29,233 29470 29,708 29,946 —=——

GOLD Londin AM (USD/Ounce)

i aneudde va. 1ol waa flan: aneenidse va. e waa
o [ o o o .
AUINN1IU1AUYBY Gold Futures AUIUAl5Y1AUYBY Mini Gold Futures
unaonusegea Unaonusegos
(Asssuitau 490.10 un/ druryn/d0) (Asssuitau 98.10 un/drunyn/do)
Tl fut fi1ls misssudioud Avls(aeu) T fut Arls disssuilen+  Avls(meu)
e future wadouuilaa (zeu) VAT (1) ang FhmLe future wavuuwlas (zau) VAT (um) ang
29,090.00 250.0 12,500 (1,049) 11,451 29,090.00 250.0 2,500 (210) 2,290
29,040.00 200.0 10,000 (1,049) 8,951 29.040.00 200.0 2,000 (210) 1,790
28,990.00 160.0 7,500 (1.049) 6,451 28,990.00 150.0 1,500 (210) 1,290
28,940.00 100.0 5,000 (1,049) 3,951 28.940.00 100.0 1,000 (210) 790
28,890.00 50.0 2,500 (1.049) 1,451 28,890.00 50.0 500 (210) 290
28,840.00 0.0 2 (1,049) (1,049) 28,840.00 0.0 2 (210) (210)
28,790.00 500 (2,500) (1,049) (3.549) 28.790.00 500 (500) (210) (710)
28,740.00 -100.0 (5,000) (1,049) (6,049) 28,740.00 -100.0 (1,000) (210) (1,210)
28,690.00 -150.0 (7,500) (1,049) (8,549) 28.690.00 -150.0 (1,500) (210) (1,710)
28,640.00 -200.0 (10,000) (1.049) (11,049) 28,640.00 -200.0 (2,000) (210) (2.210)
28,590.00 -250.0 (12,500) (1,049) (13,549) 28,590.00 -250.0 (2,500) (210) (2,710)
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