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An Empirical Study of The General Bank's Investment
Performance in the KTB212 Futures

Yeon-Soo Shin#*

Abstract

In this paper I examined trades of general bank in KTB212 Futures for patterns which are best
described by the behavioral finance literature. I reported the statistics for traders of profit or loss
traders, number of traders, total trader gross trading income, revenue per contract. Thess results
are acquired from the revenue scale and the trade contract scale.

When traders are ranked on the basis of performance, successful winning traders are short posi-
tions in the KTB212. This result appears more faithful to large scale traders. The evidence sug-
gests that large traders are able to act on the information flow. The measure of success is as total

income, and the relationship between position holding and success is clear.

Key Words: Bank’s Investment, KTB212, Trading Income
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