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

long Short Met 2 Days 1 Weeks 1 Months
Institution 271,737 268,671 3,066 -19.682 -159,239 -275,028
Foreign 188,829 196,868 -8,039 413 53845 128188
Retail 402,744 397,771 4973 20,095 105,394 146,840
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 57,201 64,647 -7.446 -10,628 11390 14,449
Fareign 118,963 135,054 -16.091 2947 44 944 86,056
Retail 148,942 125,405 23,537 7,681 -33554  -71.607

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 208,279 173,315 34964 17,806 -97.159 181,661
Foreign 52 600 50,481 2119 -15,326 -7.231 39143
Retail 189,865 226,948 -37,083 -2 480 104390 142518
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 3,979 3,060 919 3. 888 6,020 3,443
Foreign 15,294 10,521 4,773 10745 14837 5156
Retail 9,850 15,542 5,692 -14 633 -20.857 -8.599
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 489 1,620 -1,131 -1,113 -1.610 -313
Foreign 1,544 511 1,033 1063 1,116 5453
Retail 10,302 10,204 98 50 495 5163
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 186 805 -619 -918 -228 -1,009
Foreign 424 281 143 115 137 8,989
Retail 10,747 10,271 475. a03 91 -8.149
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SET50 Overview
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Last 1% Hist. Wolatiity 2¥Week Hist. Volatility
SETS50 Index  1029.80 1312028 8.439528

Call Option

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

Even Value Value Premium Price Interest  Volatility Gearing  Decay
S50H22C1075 420 240 =1079.2 0.00 420 4.80% 38z 1326 3750 12.91 017 4220 0.0
§50H22C1050  9.00 510 =1059 0.00 9.00 2.84% 9.08 3677 6694 1219 032 3616 0.0
850H22C1025 1770 840 =10427 480 12.90 125%  18.57 2408 6877 11.70 052 3048 0.0
850H22C1000 3350 13.00 =1033.5 2980 370 0.36% 3311 1803 6390 11.21 075 2293 0.0

S550H22C975 5240 1400 =1027.4 5480 #MNAMNA -023% 5229 288 6522 1235 0.86 16.98 0.0

Put Option
_ Break Intrinsic Time Alliin-  Theory Open Implied Effective Time
Premium Ch0  "rven vaue vaue Premium Price 'O interest Volatiity CC'° Gearing Decay
S50H22P1075 5630 -1270 <10187 4520 1110  -1.08% 5515 16 15 1422 081 -1488 0.0
S50H22P1050 3530 1260 <10137 2020 1610  -156% 3542 107 237 1307 069 1971 0.0
S50H22P1025 19.90 -900 =10051 0.00 1990  -240% 1994 828 938 1320 047 2451 00
S50H22P1000 1050 520 <9895 0.00 1050  -3.01% 040 2250 3726 1446 030 2022 0.0
S50H22P975 570 310 <9593 0.00 570 -587% 368 1335 7571 1563 -047 3155 01

Pan: @893 va. 1oy waa

- ANUFUNUSEAIUVRIUNAUANIUTZINA
NWTINI5PAUI SET50 Index
luns18159U wae SET50 Futures

UNDERLYING Close  Chg %Chg asUmsBoune
SET50 1029.80 18.30 1.78% 9/2/22 PR R
80000
Symbol Setle  Chg %Chg Val. Ol Ol Chg 60000
SEOF22 989.59 0.0 0.0% 96 163 0 40000
S50G22 1026.70 176 1.7% 158 301 24 20000
SE0H22 1022.40 174 17% 277853 458334 5707 0
S50M22 1016.50 18.2 18% 27721 56634  -1.085 -20000
SEOU22 1011.90 175 17% 7724 16422 269 “:;ggg
550722 1011.30 17.9 18% 10,030  6.755 28 80000
SET50 Futures Long(Short) : &runun a:au Long(Short) - -100000
Long Short Net 25u  2&lewi 1dau o -120000
=T (=] = (=] L w (=] w w L= L= =
- (=] w (=] [=] [=] w0 w = “? ‘? (=] (=] [=]
aatiu 57201 64,647 7,446 A,050 3778 3,737 ¢ L 2 T T L L T L I T T T
1916 118,963 135,054 16,091 41113 76281 100,058 2 3 2 2 4 A ™ S
sesian 148,942 125405 23537 40,063 72503 -96,321 T
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AN Spread &l duULAdUAIN ASPS Model SET50 v15¢auUA1 PER §14¢)
Ihrine Spread B3eina - B5eInd
5001 S5021 S50M2] S5ON21 550021 50021 (i) u.A. 65E U.n. 65E w.8. 65E w.a. 65E D.8. 65E n.g. 65E s.A. 65E
20 166 1 28 Webh 129 Db 129 nAbd 30 eL6h U 29 el PER 20 933 7 952 961 971 980 1,008 1,036
e R L R T PER205 957 976 985 995 1005 1033 1062
S50K21 168 PER 21 980 1,000 1,009 1019 1029 1058 1,088
ssoM2l 1.8 0.40 PER215 1,003 1,023 1,033 1043 1054 1084 1114
S5ON21  -1.16 0.53 0.13 PER22 1,027 1,047 1057 1068 1078 1,109 1,140
S50Q21 5.3 362 402 415 PER225 1050 1071 1082 1092 1,103 1134 1166
S50U21 -5.81 -4.13 -4.53 -4.66 -0.51

PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191

“gundgudasneanidoulomasswing f.e. - n.g. 64 whiy 0.5%
PER235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
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Single Stock Futures
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Future Underlying
Setfle , , EPS GROWTH
Future Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
TOPH22 53.35 -0.44 1713 2461 325 8.79 17.20% 14.77 0.85 -40.37%
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Long TUH22
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Future Under|y?ng
Settle EPS GROWTH
Future Basis Vol Ql @] Chcnge Leverage Upside PER &5F PBY &5F
Price 65F
TUH22 20.90 -0.21 502 8944 99 11.51 23.80% 12.73 1.69 3.40%
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Tracking Performance

Unrealized Profit on Feb 2022
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Top 20 Most Active Volume

Future Se!:ﬂe Basis Vol Ol Ol Change Leverage Resistance Support
Price
1 JASH22 3.50 0.00 26578 139632 2446 768 3.59 3.02
2 SIRIH22 1.32 -0.01 18046 72794 8549 11.67 1.35 1.30
3 IRPCH22 3.88 -0.04 10227 51505 1114 11.46 411 390
4 LPNH22 5.03 -0.02 6002 20092 -3000 7.38 5.06 5.01
5 TTBH22 1.35 0.01 5068 92596 1067 1.49 1.40
6 PTTH22 38.62 -1.13 5014 11289 -874 11.62 39.25 38.25
T THANIH22 4.46 -0.02 5001 18349 -2500 462 4.64 434
8 GULFH22 50.54 -0.46 3802 15086 1312 260 51.52 49.98
9 WHAH22 3.52 0.04 3578 65390 2501 8.33 3.55 3.45
10 WHAH22 3.52 0.04 3578 65390 2501 833 3.55 3.45
1 GUNKULH22 6.85 0.00 2710 221517 -533 2575 7.27 6.64
12 SPRCH22 10.38 0.18 2154 12250 a75 813 1017 9.32
13 ORIH22 12.20 0.00 2040 9200 -989 11.89 12.56 11.52
14 KBANKH22 152.30 0.30 1850 3995 228 11.83 158.07 147.79
15 CPNH22 53.26 -0.74 1771 3391 1410 10.08 56.44 53.70
16 TOPH22 53.31 -0.44 1713 2461 325 8.79 53.76 52.06
17 BCPGH22 12.84 -0.06 1686 15562 313 548 13.17 12.33
18 TRUEH22 4.83 -0.05 1647 122814 -8 12.84 4.96 4.78
19 PTTGCH22 57.50 0.00 1608 5647 1207 9.34 57.51 55.12
20 ESSOH22 7.90 0.05 1542 5390 -485 6.26 8.08 776
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Gold Futures \
Gold Futures
° o A a a X oA 2 o oA a 1 o a =~ = FUTURES o Cha %Chg Vo O OlcChg
i']ﬂ’maﬂmma’mamgmaﬂu LWLYUADLUBUUUIUN 4 ARRBNUBN 8 LV?EJQ_J}”I Un GFG22 28,500 s 032 e 22 u

GF122 28,500 70 0.25 95 231 34
GFM22 28,420 40 -0.14 64 135 -30
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Uanl 28,500 U (1,833 WwiREey™) @indnsIAman spot aaniadeulnd \

UTad 1,832 iRegy™ A1AT1IA1 GFG22 *S'u‘ﬁ%agﬂumau 28,350-28,600 U
wiAmesAuiusuiumie 1,830 Wisea uaARuunudern vialvin
awmudtlslannsada Short Tamutihmane fafulutull deideTauushly
\Jn Short GFG22 saulaifl 1,835 widay %3 28,520 U fiilwirils 1,800
WiRBRy Wieuwih 27,980 U uazimuaga cut Loss 13 100 :1nyu iletesiy
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wAlla Gold Spot

> 2100
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Downtrend Channel

1500
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XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 14AUG2021-10FEB2022 Copyright? 2022 Bloomberg Finance LP. 10-Feb-2022 07:25:15
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GOLD Technical

NAN1951A1N99A1 TLkS9TDNaUTULNUTD EMA 200 31 USHIad $1805 wiauvin

992 Higher Low U43n15.Un Upside mawnislunsau $1805-$1850

nsudassiamasilmduum Spread 3¥%#314 GFG22 - GFM22

FX (u2w/ USD) — =]

32.50 32.75 33.00 33.25 33.50 ,

1,700 26,262 26,464 26,666 26,868 27,070
1,730 26,725 26,931 27,137 27,342 27,548
1,760 27,189 27,398 27,607 27,816 28,025
1,790 27,652 27,865 28,078 28,290 28,503
1,820 28,116 28,332 28,548 28,765 28,981
1,850 28,579 28,799 29,019 29,239 29,458
1,880 29,043 29,266 29,489 29,713 29,936
1,910 29,506 29,733 29,960 30,187 30,414 .
1,940 29,969 30,200 30,431 30,661 30,892 ——— . ) b S ——

GOLD Londin AM ( USD/Ounce)
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AUINNsUIANUYeY Gold Futures AUINN1YIANUYBY 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
28.750.00 250.0 12,500 (1.049) 11.451 28,700.00 250.0 2,500 (210) 2,290
28,700.00 200.0 10,000 (1,049) 8,951 28,650.00 200.0 2,000 (210) 1,790
28,650.00 150.0 7,500 (1,049) 6,451 28,600.00 150.0 1,500 (210) 1,290
26,600.00 100.0 5.000 (1.049) 3.951 28,550.00 100.0 1,000 (210) 790
28,550.00 50.0 2,500 (1,049) 1,451 28,500.00 50.0 500 (210) 290
28,500.00 0.0 - (1,049) (1,049) 28,450.00 0.0 - (210) (210)
28,450.00 0.0 (2,500) (1,049) (3.549) 28,400.00 0.0 (500) (210) (710)
28.400.00 -100.0 (5.000) (1.049) (6.049) 28,350.00 -100.0 (1.000) (210) (1.210)
28,350.00 -150.0 (7.500) (1.049) (8.549) 28,300.00 -150.0 (1.500) (210) (1.710)
28,300.00 2000 {10,000) (1,049) (11,049) 28,250.00 -200.0 (2,000) [210) (2.210)
28.250.00 -250.0 (12,500) (1.049) (13.549) 28,200.00 -250.0 (2,500 (210) 2.710)
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