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

long Short Met 2 Days 1 Weeks 1 Months
Institution 296,280 262 491 33,789 24 518 -781 324 340
Foreign 193,296 181,676 11,620 37,964  -29.213 2,814
Retail 425 808 471,217 45,409 62482 29994 321526
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 53,725 54,352 -627 2,852 752 -909
Fareign 105,830 112,691 6,861 -319 -33132 18,133
Retail 174,345 166,857 7,488 -2,533 32380 17224

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 206,844 187,193 19,651 21727 3646 -284 060
Foreign 32,834 26,549 7.285 29765 10,628 -32.997
Retail 180,904 207,840 -26,936 -51,492 6,982 317,067
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 13,110 12,136 974 308 1.804 3,789
Foreign 51,500 42,403 9,097 6178 10,878 8117
Retail 29,930 40,001 -10,071 -5.486 -12 682 -11,906
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 549 436 113 241 -291 -2.194
Foreign 1,438 324 1,114 1217 1826 4,669
Retail 4 373 5,600 -1,227 -1,468 -1,635 -2.634
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 324 664 -340 -311 -369 1,336
Foreign 1,622 575 1.047 1,185 1,892 4,484
Retail 9.620 10,327 -?U?’I -874 -1,523 -6,123
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SET50 Overview
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Last 1%r Hist. Volatility 2Week Hist. \Volatility
SET50 Index 100486 1287815 1451903
Call Option
. Break Intrinsic Time All-iin-  Theory Open Implied Effective Time
Premium €h “rven vaie vawe Premwm Price "™ injerest Volatity _C'" Gearing Decay
§50H22C1075 120  -0.80 =10762 0.00 1.20 7.10% 020 247 5112 1510 006 5103 0.1
§50H22C1050 270  -1.80 =10527  0.00 270 476% 115 1028 7719 1413 013 4873 0.0
§50H22C1025 790  -4.00 =10329  0.00 7.90 279% 472 2034 8186 1434 029 3677 0.0
§50H22C1000 1350 -8.80 =10185 4.86 13.64  1.36% 1379 1694 6659 1496 051 2749 0.0
S50H22C975 3600 -12.00 =1011  29.86 6.14 061% 3002 111 6159 1693 069 1233 0.0
Put Option
_ Break Intrinsic Time Alliin-  Theory Open Implied Effective Time
Premium Ch  "rven  vae Vae Premum Price "OU™ inerest Volatlity "C" Gearing Decay
S$50H22P1075 7320 18.20 <996.8 70.14 8.06  -0.80% 7413 3 28 ENIANA  -1.00  -12.85 0.0
§50H22P1050 5240 1520 =997.6 4514 726  -072% 5010 22 459 13.02 088 -16.93 0.0
§50H22P1025 3180 1180 =993.2 2014 1166  -116% 2867 488 1957 1375 071 -2256 0.0
§50H22P1000 1730 7.20 =9827  0.00 1730 -221% 1275 1753 5130 1469  -0.49 -28.38 0.0
S50H22P975 1000 440 =965 0.00 1000  -3.97% 400 2561 8392 17.05  -0.30 -30.45 0.0
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UNDERLYING Close  Chg %Chg asUmsBoune

SETS0 1004.85  -16.82 A67% 2412122

Symbol Settle  Chg %Chg Vol. (0] Ol Chg

S50F22 989,59 0.0 0.0% 96 163 0

S50G22 100650  -17.8 -1.8% 123 156 24

S50H22 100150 153 15% 290395 421830 5707

S50M22 996.20 153 5% 33169 50847 1,085 -20000
S50U22 99120 150 45% 6714 19956 269 _ *:;ggg
550722 99140 147 15% 3216 7.076 28

-80000

SET50 Futures Long(Short) : &runun a:au Long(Short) ~ -100000
Long Short Net 23u 2 dlani 1 1fiau oy P o L e e LTS -120000
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e 53,725 54,352 627 1050 3778 3737 £ 4 2 T T L L T L LT T T
o g o m m i ] ] = i o o m
snathd 105830 112,691 6861 41113 76281 100,058 2 I 222 L 22T L2 24
s1weia 174345 166,857 7.488 40,063 72,503 96,321 T
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An1sal Spread & AuLAauain ASPS Model SET50 fiszfiudn PER 699

Ihhne Spread BSelna - B5eina

5001 S50K21 S5OM21 SSON21 $50Q21 5021 (M) u.A. 65 .A. 65E .8, 65E w.n. 65E D.8. 65E n.@. 65E s.A. 65E
29 106,64 0U 28 WS4 U 29 0664 29 npbd 30 8064 (U 29 16,64 PER 20 933 7 952 961 971 980 1,008 1,036
e e R R T S e PER205 957 976 985 995 1,005 1033 1062
S50K2L 168 PER 21 980 1,000 1,009 1019 1,029 1058 1,088
S50M21 -1.28 0.40 PER 215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
S50N21 -1.16 0.53 0.13 PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
iiﬁ‘jﬁ g;i jig Z:i 222 o5t PER225 1050 1071 1082 1,092 1,103 1,134 1,166
*aunigudaneanidoulongssuine f.a. - a.a. 64 whiu 0.5% PER 23 1,073 1,095 1,106 1.116 1121 1.159 1,191
PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
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Single Stock Futures

Long HMPROH22
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Future Underlying
Settle EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
HMPROH22 15.05 0.05 564 8414 179 9.46 5.96% 30.88 7.86 14.39%
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Long MH22
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Future Underlying
Settle . . EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price é5F
MH22 52.30 0.25 26 2106 19 20.00% 2799 3.50 -2018.04%
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Tracking Performance

Unrealized Profit on Feb 2022

Weighted YTD 2022 Realized Profit -17% -
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Top 20 Most Active Volume

Future Sei:ﬂe Basis Vol Ql Ol Change Leverage Resisfonce  Support
Price
1 BANPUH22X 10.93 0.03 16894 67249 696 13.04 11.07 10.56
2 WHAH22 3865 0.01 10074 65390 2501 871 350 337
3 SUPERH22 093 0.00 10026 119805 0 6.12 094 0.92
4 GUNKULH22 6.71 0.01 10002 221517 -533 2519 B6.73 6.37
5 TRUEH22 559 -0.11 9961 122814 -8 15.00 494 4.59
6 IRPCH22 384 -0.14 9683 51505 1114 11.64 383 373
7 TTBH22 145 0.03 8788 92596 1067 1.40 1.33
8 SIRIH22 129 -0.01 7208 72794 8549 11.40 129 1.22
9 CKPH22 520 0.00 6082 23994 22 547 522 4.96
10 CPALLH22 65.50 -0.25 4305 6886 -360 1492 67.73 63.89
11 JASH22 372 -0.02 3763 139632 2446 8.20 348 3.20
12 KBANKH22 169.02 0.02 3294 3995 228 13.16 176.14 159.44
13 LPNH22 480 0.04 3202 20092 -3000 696 492 467
14 PTGH22 1470 -0.10 3114 21263 85 526 1452 1411
15 GULFH22 51.50 -0.50 3086 15086 1312 265 50.08 48.67
16 CHGH22 3.24 0.02 2704 13576 1500 1211 3.45 3.28
17 BEMH22 897 0.07 2523 25341 -10 12.33 9.06 857
18 GPSCH22 76.10 -0.40 2398 8771 208 8.71 76.41 7287
19 AQTH22 65.51 0.01 2383 2632 728 9.96 64.27 62.67
20 BAMH22 2188 018 23683 9783 171 2124 2031
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Gold Futures
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Gold Futures

FUTURES Logt Chg %Chg Vol. Ol

N\

Ol Chg

GFG22 30,000 -90 -0.30 66 222
GF22 29,360 740 -2.46 95 231
GFM22 29,990 -150 -0.50 64 135

11
34
-30

Mini Gold Futures

Lost Chg %Chg Vol. Ol

Ol Chg

GF10G22 29,360 790 -2.62 2,155 5532
GF10)22 29,410 -740 -245 3,205 8,894
GF10M22 29,420 730 -242 1,860 3,505

22
1039
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u. wazdSuranisdevieinduly
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GOLD Technical

Arn9sAmesr gafuss Uniluuwriaiisy Doji Inedus@onduanniduaiiage

10 Ju w¥endsmz Higher Low mandugnseutadoulmi $1850-$1900

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)

n: aenuide va. lowde waa an: aneauite va. lewde waa
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AUINNsUIANUYeY Gold Futures AUINN1YIANUYBY Mini Gold Futures
UnaonUsEEios Unaonusieion
(Fivessuitau 490.10 un/drurgn/dw) (Fnsssuitau 98.10 un/drunsn/ o)
fls Aisssudiou+  ATls(zenu) firls drsssudlen+  Avls{aavu)
enila future uldenulag (zmu) VAT [umw) And =enda future al@ruulag (zmu) VAT [um) dng
30,250.00 250.0 12,500 (1.049) 11.451 29,610.00 250.0 2,500 (210) 2,290
30,200.00 200.0 10,000 (1,049) 8,951 29,560.00 200.0 2,000 (210) 1,790
30,150.00 150.0 7,500 (1,049) 6,451 29,510.00 150.0 1,500 (210) 1,290
30,100.00 100.0 5.000 (1.049) 3.951 29,460.00 100.0 1,000 (210) 790
30,050.00 50.0 2,500 (1,049) 1,451 29,410.00 50.0 500 (210) 290
30,000.00 0.0 - (1,049) (1,049) 29,360.00 0.0 - (210) (210)
29,950.00 0.0 (2,500) (1,049) (3.549) 29,310.00 0.0 (500) (210) (710)
29,900.00 -100.0 (5.000) (1.049) (6.049) 29,260.00 -100.0 (1.000) (210) (1.210)
29,850.00 -150.0 (7.500) (1.049) (8.549) 29,210.00 -150.0 (1.500) (210) (1.710)
29,800.00 2000 {10,000) (1,049) {11,049) 29,160.00 -200.0 (2,000) [210) (2.210)
29.750.00 -250.0 (12,500) (1.049) (13.549) 29,110.00 -250.0 (2,500 (210) 2.710)
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