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

long Short Met 2 Days 1 Weeks 1 Months
Institution 553,178 352,223 200,955 173,615 169,211 45 913
Foreign 285,236 249 835 35,401 13,116 51,558 347
Retail 503,277 739,633 -236,356 -186,730 -220.769 49384
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 66,095 66,406 -3 2,114 7.018 13,602
Fareign 141,222 168,863 -27.641 -51,548 46426 102,792
Retail 204 487 176,535 27,952 49434 39,408 89,190

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 458 754 262,899 195 855 164 270 157288 48,293
Foreign 86,450 33,646 52 804 50377 B1.395 56,981
Retail 217 857 466,516 -248 659 -214 647 -238,683 105274
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 13,724 11,711 2.013 3,683 2,913 2542
Foreign 54,712 45,796 8.916 12925 14951 41057
Retail 30,761 41,650 -10,929 -16,608 -17.864 -43,599
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 703 839 -136 -792 977 -2.695
Foreign 674 278 396 386 468 3,635
Retail 9,156 9.416 -260 406 509 -840
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 1,288 507 781 589 1.074 999
Foreign 1,872 1,056 816 862 961 3,225
Retail 16,976 18,573 -1.597. -1,451 -2.035 -4.224
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SET50 Overview
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Last 1Y Hist. Volatiity 2Week Hist. Volatility
SET50 Index  923.58 13.12075 20.04732
Call Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium Ch0  “cven  vawe vawe Premiwm Price "OU™® nterest Volatiity C'° Gearing Decay
§50H22C1075 060 010 =10756  0.00 060  936% 007 197 5352 1948 003 5298 0.1
§50H22C1050 4110  -0.80 =10511 0.00 110  6.86% 047 1417 7598 1781 006  56.97 01
$50H22C1025 380  -3.20 =10288  0.00 380 460% 217 2654 6311 1815 017 4316 0.0
$50H22C1000 1010 -9.50 =10101  0.00 1040 270% 731 3634 7827 1825 034 3270 0.0
S50H22C975 2450 -14.00 =9995 858 1592  162% 1847 1240 6410 1978 056 2233 0.0
Put Option
_ Break Intrinsic Time: Allsin-  Theory Open Implied Effective Time
Premum Chg  "clen  Value Vae Premium Price "OU™ interest Volatilty ' Gearing Decay
§50H22P1075 09150 2520 <9835 0142 0.08  -0.01% 9177 17T 42 2358  -0.92  -0.88 0.0
$50H22P1050 70.00 27.00 <930 6642 358  -0.36% 6717 6B 511 1751 -085 1329 0.0
S50H22P1025 48310 2420 <9769 4142 666  -0.68% 4388 273 2009 1685 -0.83 -17.05 0.0
S50H22P1000 2620 1420 <9738 16.42 978  -0.99% 2404 2435 4878 1623  -068 -2556 0.0
S50H22P975 1510 040 <0500  0.00 1510  -241% 1020 3995 8874 1842 045 2905 0.
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UNDERLYING Close  Chg %Chg adsUmsBoue
SET50 983.58  -26.10 2.65% T7/3/22 R ——
60,000 = = * 80000
Symbol Settle  Chg %Chg Vol Ol Ol Chg 50,000 50000
SHOF22 989.59 0.0 0.0% 96 163 0 40,000 40000
30,000
$50G22 1014.15 0.0 0.0% 97 190 24 20,00 20000
SEOH22 984.00 239 24% 340218 377160 5707 0.000 0
SEOM22 979.20 243 5% 55047 48595 1085 - -20000
{10,000) -40000
SH0U22 974.50 240 25% 10,100 20,210 269 20,00) £0000
850722 974.60 23.9 -2.5% 6.286 8.290 28 (30.000)
(40.000) 80000
SET50 Futures Long(Short) : &runun a:au Long(Short) (50,000) . -100000
< - - {80,000} —
Long Short Net 2% 2adeni 1idau L S L L S S I e i e e oS 120000
- (=] w (=] (=] (=] w w (=] “Ij (‘P (=] (=] (=]
Aoty 66.095 66,406 3 1050 3778 3737 d k2 £ £ & 4 £ £ & L T L ¢
#1011 141222 168,863 27641 41,113 76281 100,088 O - =
Tesan 204,487 176,535 27952 40,063 72503 -96,321 T
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AnNTsal Spread e ulRauain ASPS Model SET50 fiszeusn PER 7199)

1hrne Spread B8elna - B3eina

S5011 S50K21 S5M21 SSON21 $50Q21 50021 (i) u.n. 65E 'U.ﬂ. 65E 1.8, 65E w.n. 65E D.@. 65E n.g. 65E s.n. 65E
20 10664 0 28 WAkd U 29 Do6d 00 29 nad 30 Akl o 29 ned PER 20 933 952 961 971 980 1,008 1,036
R S s T e PER205 957 976 985 995 1,005 1033 1062
S50K21  -168 PER 21 980 1,000 1,009 1019 1029 1,058 1,088
S50M21 128 0.40 PER215 1,003 1,023 1,033 1043 1054 1084 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
igg‘jzi z;i ji; 222 ;‘;z o5t PER225 1050 1071 1082 1092 1,103 1134 1,166
*aundgudaneaniioulenessne f.0. - .0, 64 whdy 0.5% PER 23 1,073 1,095 1,106 1,116 1127 1159 1191
PER235 1,097 1119 1,130 1,141 1152 1,184 1217
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Long ADVANCH22
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Future Under|ying
Settle . . EPS GROWTH
Future . Basis Vol Ql Ql Chcnge Leverage Up5|de PER 65F PBY 65F
Price 65F
ADVANCH22 226.81 -0.88 525 37N -36 17.49 2.94% 23.49 71 2.99%
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Long HMPROH22

fls 4Q64 agil 1.77 studuum Wiuln 14.6%YoY ganinAns1 11% uéngain
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Future Under|y?ng
Settle . . EPS GROWTH
Future . Basis Vol al Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
HIMPROH22 15.56 -0.10 452 8414 179 9.46 5.96% 30.88 7.86 14.39%
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Tracking Performance

Unrealized Profit on Mar 2022
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Top 20 Most Active Volume

Future Sei"¥|e Basis Vol Ql Ol Change Leverage Resistance Support
Price
1 BANPUH22X 12.46 -0.04 26153 67249 696 13.04 1224 11.33
2 TTBH22 1.36 0.00 19379 92596 1067 1.39 1.31
3 IRPCH22 3.79 0.01 18913 51505 1114 11.64 3.80 3.63
4 RSH22 16.20 0.00 16357 30697 237 6.80 17.58 15.53
5 GULFH22 49 87 -063 14848 15086 1312 265 50.01 4833
6 SIRIH22 1.20 -0.04 11036 72794 8549 11.40 1.25 114
7 TRUEH22 4.99 -0.06 10352 122814 -8 15.00 498 465
8 WHAH22 3.46 0.02 10325 65390 2501 871 3.49 3.32
9 GUNKULH22 6.62 -0.03 9412 221517 -533 25.19 6.53 6.05
10 OSPH22 3773 -0.02 9163 25064 33 728 38.00 3478
" STECH22 14.18 -0.02 6574 18202 -200 .07 14 .35 13.45
12 KTBH22 13.93 013 5542 12831 19 15.57 14.07 13.43
13 SUPERH22 0.93 0.00 5010 119805 0 6.12 0.97 0.94
14 ITDH22 2.06 0.00 4897 41362 1 14.08 2.1 1.98
15 CKPH22 511 001 4219 23994 22 547 515 498
16 TPIPLH22 1.87 -0.07 4062 25790 0 11.64 173 1.64
17 PTTH22 39.85 -0.15 3345 11289 -874 11.55 3882 37.66
18 BEAUTYH22 1.51 0.01 3040 40813 0 5.13 1.53 1.48
19 EAH22 89.15 -1.85 2992 15618 36 15.98 9239 87.11
20 JASH22 3.70 0.00 2761 139632 2446 820 3.59 3.35
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Gold Futures

samasdmaeansgifiofy  sevienstensUiutuluung 2,000 Wwisey
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1AM GFJ22 WA Wudumumaialansay 710 uw Uaft 31,290 U
(1,994 wWiswgy™) @9N915IANBIANAIN spot éwqmi’uﬁﬁnm 1,992-1,993
3B AINTIAT GFJ22 Fuilozunisirlunsou 31,100-31,500 v fiFnis
1A MEIRIS I URILTIB TUmLAL T naE oA, sty wavduile
e 3d8AIUzY Trading GFJ22 USian 1,970-2,010 wiswgy® %30 30,910-
31,540 U LLazﬁmumm Cut Loss +3 100 UIMIINYUY ﬂaﬂﬁum’lm?immﬂ

1 mesAAdeulmRnINAIn

wAllA Gold Spot

Gold Futures \

FUTURES Lost Chg  %Chg Vo. Ol OlChg
GFJ22 31,290 20 06 136 250 2
GFM22 31,330 30 0.10 38 223 3
GFQ22 31,340 -10 -0.03 17 7 0

Mini Gold Futures

Lost Chg %Chg Vol Ql Ol Chyg
GF10122 31,340 -0 -0.03 5,206 7426 970
GF10M22 31,330 300 010 2,110 6410 407
GF10Q22 31,330 S0 -0.16 733 501 301

NN : 51A1UAYBY Gold Futures
(Night Session) Settle & 1281 22.00
. wazUSinansveveintuly
91381 19.30-22.30 U.
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XAU Curncy (Gold Spot  $/02) Gold Kid XAU  Daily 14AUG2021-08MAR2022 Copyright® 2022 Blosmberg Finance LP. 08-Mar-2022 07:06:57
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GOLD Technical

#1951 meAn wnIsluwnliuwnTu @gn Breakout WwIsinuusIn $1970

UizLﬁuﬂiaUﬂﬂsLﬂﬁaulwaisazﬁﬁ $1970-$2015

nsulassiamasilmduum Spread 3¥%#314 GFJ22 - GFQ22

FX (uaw/ USD) S =
32.50 32.75 33.00 33.25 33.50 L
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 e

GOLD Londin AM ( USD/Ounce )

n: anenuide va. loude wia lan: ane9uide va. leude waa
o o o o . .
AUINN1UIANUYeY Gold Futures AUINN15Y1AUYBY Mini Gold Futures
unaonusiegea Unaonusieos
(Fsssuita 490.10 uin/dndrg/dw) (Fsssuiiau 98.10 uin/drdoen/d70)
fla fut finls Aisssudiou+  Avls(nenu) $la fut Airls dsssuilen+  Avls(anavu)
IR IUTre wiienulag (1) VAT [umw) AV TR It wituilag (zmu) VAT [um) ANg
31,540.00 250.0 12,500 (1,049) 11,451 31,590.00 250.0 2,500 (210) 2,290
31.490.00 200.0 10,000 (1.049) 8,951 31.540.00 200.0 2,000 (210) 1,790
31,440.00 150.0 7,500 (1,049) 6,451 31,490.00 150.0 1,500 (210) 1,290
31,390.00 100.0 5,000 (1,049) 3,951 31.440.00 100.0 1,000 (210) 790
31,340.00 50.0 2,500 (1,049) 1,451 31,390.00 50.0 500 (210) 290
31,290.00 0.0 2 (1,049) (1,049) 31,340.00 0.0 2 (210) (210)
31.240.00 -50.0 (2,500) (1.049) (3.549) 31.,290.00 -50.0 (500) (210) (710)
31,190.00 -100.0 (5,000) (1,049) (6.049) 31,240.00 -100.0 (1,000) [210) (1.210)
31,140.00 -150.0 (7.500) (1,049) (8,549) 31.190.00 -160.0 (1,500) (210) (1,710)
31,090.00 2000 {10,000) (1,049) {11,049) 31,140.00 -200.0 (2,000) (210) (2,210)
31,040.00 -250.0 (12,500) (1,049) (13,549) 31.090.00 -250.0 (2,500) (210) (2,710)
n: anenuide va. loude wia flan: aeaAte va. woide wia
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