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

long Short Met 2 Days 1 Weeks 1 Months
Institution 148.408 235176 -86,768 -102,184 -200,732 585,440
Foreign 91,024 89,934 1,090 22253 -92895 63,359
Retail 300,980 215,302 85,678 79,931 293627 648,799
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 29,774 26,691 3,083 1,861 8,31 -8,205
Fareign 49 414 50,267 -853 11,577 -42,670 38,852
Retail 61,312 63,542 -2,230 -13,438 34,3589 -30,647

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 97.680 197 122 -99 442 -97.206 -222 588 572763
Foreign 12 432 19,732 -7,300 -T443 63149 132 265
Retail 212 568 105,826 106,742 104,649 285737 705028
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 5,944 4 821 1,123 1,602 a2 3,448
Foreign 28,867 19,701 9,166 16,560 7,996 17,378
Retail 12,269 22,558 10,289 18,162 8078 20,826
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution a7 165 -G8 -214 -165 -307
Foreign A0 13 37 634 784 3,319
Retail 1.709 1.678 h| -420 619 -3,012
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 36 21 15 -95 1.210 2,648
Foreign 215 169 46 998 4 255 8,060
Retail 2.029 2.090 -51. -903 -0.4B65 -10,708
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SET50 Overview
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Last 1% Hist. Volatiity 2Week Hist. Wolatility
SET50 Index 998.37 1558471 1344063
Call Option
- Break Intrinsic  Time  Allin- Theory Open  Implied Effective Time
Premum C€hg  “ron  Vawe Vae Premium Price U™ Interest Volatility Gearing Decay
$50H22C1025 930 060 =10343 000 930  360% 878 426 4979 1200 028 3007 0.0
S50H22C1000 1750 140 =10175 000 1750  192% 1716 603 5543 1207 045 2544 00
S50H22CO75 3230 300 =1007.3 2337 803  089% 2009 116 3521 1261 0.62 1921 0.0
S50H22C950 5120 520 =10012 4837 283  028% 4728 61 1102 1418 075 1460 0.0
S50H22C925 7070 420 =0957 7337 ENANA -027% 6820 6 200 1350 087 1227 0.0
Put Option
- Break Intrinsic  Time  Allin- Theory Open  Implied Effective Time
Premium Ch0  “cien  vale Vaue Premum Price O™ interest Volatity "C'0 Gearing Decay
S50H22P1025 4350 700 <9815 2663 1587  -169% 4304 51 157 1224 071 1669 0.0
S50H22P1000 2700 450 <073 163 2537  -254% 2644 160 1428 1266 054 2007 00
S50H22P875 16.60 -3.00 <0584 000 1660  -400% 1428 286 3611 1341 038 2210 0.0
S50H22P950 1040 210 <9396 000 1040 -589% 659 201 6188 1451 -025 2268  -0.1
S50H22P925 640 150 <9186  0.00 540  709% 253 258 4382 1600 -0 2340 0.1

fan: @1e9ude va. wide waa

AMNTIUNITTDVIY SET50 Index

ANUFINUSEAIUVRIINAUANIUTTIMA

lumsansnu wag SET50 Futures

UNDERLYING Close  Chg %Chg adsUmsBoue
SET50 998.37 6.55 0.66% 12/1/22
- 80000
Symbol Setle  Chg %Chg Vol. Ol Ol Chg - 60000
SEOF22 993.60 6.6 0.7% 126 676 57 20000
550622 991.20 54 0.5% 3 209 17 20000
SE0H22 990.20 6.0 06% 119,189 369419 11,801 0
S50M22 986.10 56 0.6% 14506 40222  -1.131 50000
SE0U22 983.00 55 06% 3499 15278 26 - 40000
S50722 983.30 48 0.5% 3,149 3.796 0 60000
SET50 Futures Long(Short) : diurun a:au Long(Short) -80000
Long Short Net 2% 2adani QTtD S L L L LTSIz -100000
L= (=] L= (=] (=] (=] (7] [a7] (=] (7] (3] (=] (3]
amthu 148,275 234,990 86,715 8,067 10,691 0 Z & £ £ £ £ & & T % % T 9
samdi 90759 89,752 1,007 22576 44281 0 2 2 2 2 2 2 4 e D e
- - ol —
Tezan 297,242 211,534 85708  -14.509  -33.590 0
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AnN1sal Spread e uliauain ASPS Model SET50 fiszfiuAn PER 6inge)

ke Spread BSelna - Bseina

S5021 S50K2] S50M21 SSON] 550021 50021 ()} u.n. 65E D.n. 65E 1.8 65E w.n. 65E D.u. 65E n.e. 65E s.A. 65E
20 10664 01 28 WAbd U 29 Do6h 00 29 nad 1 30 Akl o 29 ekl PER 20 933 7 952 961 971 980 1,008 1,036
T PER205 957 976 985 995 1005 1033 1062
S0K2L 168 PER 21 980 1,000 1009 1019 1029 1058 1,088
Ss0M21 -1.28 0.40 PER215 1,003 1,023 1033 1043 1054 1084 1114
S50N21 -1.16 0.53 0.13 PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
zgggii Z;i if; jgi jég o5t PER225 1050 1071 1082 1092 1,103 1134 1,166
uudgudnnnandeulsnasswing fLo. - a.0. 64 Wiy 0.5% PER 23 1.073 1,095 1106 1.116 1127 1159 1191
PER235 1097 1119 1130 1,141 1152 1,184 1217
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Single Stock Futures

Long KBANKH22

finlsans 9M64 vened 74% YoY wazAnludndiu 90% vesuszunanisiiuud
wultiuilsans 4Q6a deuf QoQ  azAlliTieduiiugaty uiseldiuseds
Nndudeuazeldrsssuions muiladuggnia Ussiliuiilsgndd 2564 winf
3.6 wiludum Fule 22% YoY wagdl 2565 11 3.8 Miudum iy 6.5% Yo
mnseldnendesus mugrdudevsnsi weneldrsssuioun fundouds
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Awnnanatia Breakout lduUNeA Downtrend AMuENAIELYIaLTigy Bullish Breakout
ndvTuIndumlewd EMA 10 U avvisukssdenduiiativayuluuiitddgy

UszliudmuneyinmlsiAusim 145.00 U
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d01uy Long KBANKH22 vju 143.10 uw Yagdurmls 15% wWhviiils 148 v

ey Stop Profit ‘17{‘1/11,4

Future Underlying
Setfle , , EPS GROWTH
Future Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
KBANKH22 144.90 0.50 3811 6177 -122 11.09 10.88% 9.19 0.72 21.05%
fian: anpadde va. 1e1de wda
Historical Price AUINNlIUIANUYaY Stock Futures
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Long STECHZ22

Msvhunthundudnsund mevsmiusglanusiitaauly 4Q64 delinadsy

2565 a¥eeldnoadradulalimingy 20%YoY Backlog § 9.5uilugduun ldsa

nusoiudygegesalinagniude-eswes, O&M wawmasiig 2 duniasain

sovengsalnihanedvumduiliomenil suwldindy 2 vluduum  vaued

NUFIUUDILNTINT Backlog uazgIuzn1siiy Uszidiu FV 89 PER 24 i1 18 U™

Awvnanada wnlinudy aduayusieidy EMA 10 Fu wioudyaaute

Upside 31nuisiiieu Hammer Usziliutmneyinnlslian 15.50 um
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wuzih Long STECH22 USiay 15.10 v wividilsd 15.50 uan Cut Loss 0.20

UIMannnu
Future Underlying
Settle . . EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
rice 65F
STECH22 15.10 0.01 455 10828 404 716 22 44% 33.88 1.51 -40.28%
n: eneaudse va. loigy waa
Historical Price Technical Chart
e STEC C: 15.10 daily
'Hl""lT UI 15.50
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Tracking Performance

0.0%
Unrealized Profit on Jan 2022

Realized Profit on Jan 2022 | 0.0%

Weighted YTD 2022 Realized Profit | 0.0%

0% 10% 20% 30% 40% 50% 80% T0% 80% 90% 100%
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Top 20 Most Active Volume

Future Sei:2|e Basis Vol al Ol Change leverage Resistance  Support
Price
1 SIRIH22 127 0.01 27098 108327 322 11.05 1.31 1.26
2 JASH22 3.56 0.04 23172 74366 10037 172 367 3.51
3 CHGH22 376 0.02 12565 10675 500 14.06 3.66 355
4 BCHH22 20.95 0.05 9618 7346 -50 16.67 2072 20.01
5 WHAH22 3.52 0.04 8886 66099 2054 833 349 337
6 SUPERH22 0.96 0.01 8422 81667 0 6.25 0.98 0.96
7 GUNKULH22 574 -0.01 8152 106049 19560 21.62 6.10 545
8 IRPCH22 3.92 0.00 6850 23741 1269 11.46 4.07 3.87
9 THANIH22 4.53 -0.03 5567 24734 512 471 4.51 4.33
10 TRUEH22 4.66 0.02 4833 96607 12017 12.21 466 453
11 GPSCH22 85.50 0.00 4181 8919 121 974 9213 83.34
12 BAMH22 21.35 0.15 4058 10205 -96 3.31 3.3
13 CPALLH22 59.25 0.75 3879 6593 115 13.27 9.42 9.24
14 KBANKH22 143.00 0.50 3811 6177 -122 11.09 3.31 3.31
15 CPFH22 27.00 025 3675 21843 325 869 9.42 9.24
16 PTGH22 15.00 0.10 3624 32008 500 5.30 2.00 1.94
17 QHH22 230 0.02 2794 4159 0 12.00 6.35 6.13
18 EAH22 98.43 -0.57 2615 17715 102 16.70 4.89 4.60
19 STPIH22 6.40 0.15 2587 18534 1004 9.67 4.16 41
20 ORIH22 11.54 -0.06 2502 8763 0 11.31 38.66 38.41
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Gold Futures \
Gold Futures
° o A a £ ~ a o = ~ FUTURES Lost Chg %Chg Vol Ol  OlChg
FIAMBIAIAAINENTTHBAU LT 5.2 widegys Uil 1,826 Wisgys Tusaviyu G w0 a0n B
INNTTIAIVDITATINANDURNUNUTUNTANTT WATN1S0UAIVDIAIRY ' '
noaans  vasansgilnmeimiarduieaennaaiuaianisal  vinliuseidiug Mini Gold Futures
) e . . Lost Chg %Chg Vol Ol Ol Chg
U [} U = Y = <@ v GF10622 28,850 70 0.24 3,299 6,887 75
sUIANINANENSy (a) azlilisesuFurudnsnenelunannsinsianimiall wwn  mew o on am se o

GF10M22 28,930 70 0.24 146 125 0

nAu Dollar Index U3uas 0.65% Uasgil 94.99 90 dusudiunniil meanss
NUGLNR : 31A1UAY84 Gold Futures
. (Night Session) Settle a4 1781 22.00
gandUan wasdvlianueiuguilan [Wudu u. uazUInansdereinduly
4391981 19.30-22.30 u.

a o w

winsnenudeyaimsugivd Ay liudnlawn  Inudvesuatainisineny,

NAYNSNITAYY

fu: @8UITY Ua. LTy W

I MDIF GFG22 Wiefu ndu 90 um Jndi 28,870 um (1,827 WisEy*) g9

! [ ! d' d‘ a =}
NINTIAINDIAIRAAN  Spot mqmmﬂaaﬂmmnm 1,824 w851 AINTIAN \

GFG22 Yuflaveglunseu 28,700-29,000 um udmrminaluiFesnistu
nonierounaIEas  syuTIAmEIRIUIUTY uisandseglunseuiiusyiiiuly
1,810-1,830 isgay™ 39A9UgnlA Trading USKael 28,600-28,910 UM WeivN
seasutuluusznsouuy wuzhlvsedagnnuy Short wionfiuuaga cut

loss 13 100 9nyu iedesiuanuidss mnsiamesdafoulniiinanan

wAla Gold Spot

2100

Downtrend Channel

al Aug Sep oct Nov Dec Tan Feb Var Apr May Jun [ hug Sep oct Nov Dec Jan Feb
2020 2021 2022

XAU Curney (Gold Spot  $/02) Gold Kid ¥AU Daily 15HAY2020-13JAN2022 Copyrightz 2022 Bloomberg Finance L.P. 13-Jan-2022 07:48:59
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GOLD Technical

AAN195I1A 09T LARFRYEU 18l Breakout LWIATU 1805 wiseey™ vinlnlussys

finlUiqu Technical Rebound sisluisudaluil 1850 m3eay

n1suvassamesin liduun Spread 3¥%#314 GFQ21 - GFZ21

FX (u2w/ USD)

30.50 30.75 31.00 31.25 31.50
1,760 25,516 25,725 25,934 26,143 26,352 M —/ —
1,790 25,951 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 28,371 28,598 (N S L U NS S 0 G =
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 29,470 29,708 29,946 —— =

GOLD Londin AM ( USD/Ounce)

fian: et va. ede wda fian: aneaAte va. il waa
o o o o . .
mu’smm‘l‘sﬂnﬂv‘!uﬁaﬂ Gold Futures ﬂﬁu?mﬂﬁli%ﬂﬂvguﬂlad Mini Gold Futures
UnaonUsEEios Unaonusieion
(Fivessuitan 490.10 un/drurgn/owo) (Fnsssuitau 98.10 un/drunsn/ o)
fils Aisssudiou+  Avls(zianu) firls drsssudlen+  Avls{aavu)
wenila future uldenulag (zmu) VAT [umw) And =enda future al@ruulag (zmu) VAT [um) dng
29,120.00 250.0 12,500 (1.049) 11,451 29,100.00 250.0 2,500 (210) 2,290
29,070.00 200.0 10,000 (1,049) 8,951 29,050.00 200.0 2,000 (210) 1,790
29,020.00 150.0 7,500 (1,049) 6,451 29.,000.00 150.0 1,500 (210) 1,290
28,970.00 100.0 5,000 (1,049) 3,951 28,950.00 100.0 1,000 (210) 790
28,920.00 50.0 2,500 (1,049) 1,451 28.,900.00 50.0 500 (210) 290
28,870.00 0.0 - (1.049) (1.049) 28,850.00 0.0 - (210) (210)
28,820.00 500 (2,500) (1,049) (3,549) 28,800.00 0.0 (500) (210) (710)
28,770.00 100.0 (5.000) (1,049) (6.049) 28.750.00 -100.0 (1,000) (210) (1.210)
28,720.00 1500 (7,500} (1,049) (8,549) 28.700.00 150.0 (1,500) (210) (1.710)
28,670.00 2000 (10,000) (1,049) {11,049) 28,650.00 -200.0 (2.000) (210) {2.210)
28,620.00 250.0 (12,500} (1,049) {13,649) 28.600.00 250.0 (2,500) (210) (2.710)
fun: aneaudde va. leide waa fan: aneaite va. il waa
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