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

long Short Met 2 Days 1 Weeks 1 Months
Institution 481,351 293,993 197,358 398,313 372801 288281
Foreign 274 859 245929 28,930 64,331 64124 32,903
Retail 498,483 724771 226,288 462,644 436,926 -321.184
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 77,369 73,243 4126 3815 11124 17,440
Fareign 133,627 165,599 -31.972 -59.613  -89.946 -135648
Retail 229,260 201.414 27,846 55,798 78822 118,208

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 379,736 198,754 180,982 376,837 343226 265,839
Foreign 83,504 23,936 59,568 112,372 137669 119132
Retail 178,883 419,433 -240 550 -489.209 -480,895 -384 971
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 14,029 15,142 -1.113 900 909 -1.540
Foreign 55,927 54,791 1,136 10052 14699 36221
Retail 42,943 42,966 -23 -10,952 15,608 -34.681
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 418 985 537 673 -1,322 -3.320
Foreign 492 813 -321 75 96 3,237
Retail 8,978 8,120 858 598 1.226 83
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 1.427 1.417 10 791 949 1,046
Foreign 1,269 706 563 1,379 1.407 3,719
Retail 18.614 19,187 -5?’3. -2.170 -2,356 -4, 765
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SET50 Overview
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Last 1Yr Hist. Volatiity 2Week Hist. Volstiity
SET50 Index 98297 13.12046 19.4722

Call Option

Premium Chg

Break Intrinsic Time Allin-  Theory Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing  Decay
S50H22C1075  0.40 -0.20 =10754  0.00 0.40 9.40%  0.04 174 5267 18.94 0.02 5816 01
S50H22C1050  1.00 -0.10 =051 0.00 1.00 6.92%  0.29 743 7432 17.65 0.06  55.08 01
S50H22C1025  2.00 -0.80  =1028 0.00 200 458% 153 2138 5289 17.41 015 40.04 0.0
§50H22C1000 7.90 -2.20 =1007.9 0.00 7.90 254% 572 3378 7676 16.66 0.31 39.11 0.0

$50H22C975 1850 -6.00 =9935 7.97 1053 1.07%  15.64 1957 6483 18.22 0.55 29.20 0.0

Put Option
- Break Intrinsic  Time  Allin- Theory Open  Implied Effective  Time
Premum Chd ren Vvawe Vaue Premmm Price '™ inierest Volatlty " Gearng Decay
S50H22P1075 0300 650 =077 9203 597  -061% 9611 31 42 2641 092 920 00
S50H22P1050 7110 110 <8780 6703 407  -041% 7137 22 B10 1870 093 -1281 00

$50H22P1025 49.50 140 =9755 4203 7.47 -0.76%  47.62 253 1908 18.79 -0.82  -16.37 0.0
$50H22P1000 29.80 360 =9702 17.03 1277 -1.30%  26.82 1043 4469 17.94 -0.66  -21.90 0.0
$50H22P975 1500 -0.10 =960 0.00 15.00 -2.34%  11.74 2896 7753 18.28 -0.44  -28.95 0.0
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UNDERLYING Close  Chgq %Chg asUnmsBoune
SET50 982.97 -0.61 0.06% 8/3/22 N R
60,000 IR T 80000
Symbol Setle  Chg % Cha Vol. Ol Ol Chyg (
SEOF22 989.59 0.0 0.0% 96 163 0
850622 1014.15 0.0 0.0% 97 190 24
SE0H22 978.40 56 06% 361279 375198 5707
SEO0M22 974.00 5.2 06% 69670 49646  -1,085 oo
50022 969.70 48 05% 12769  19.761 269 {20,000}
S50722 969.80 48 0.5% 6448  8.804 28 (20,000)
(40,000} A A
SETS0 Futures Long(Short) : dirunan a:au Long(Short) e -100000
Long Short Net 2% 2ddeni 1 dan (8,000 oo oo o . e e o o o 120000
- =] g =] [=] [=] 8 w [=] w w3 =] =] [=]
amifu 77369 73,243 4,126 4,050 3778 3737 £ % ¢ ¢ 2 f L ¢ L L L L 2
191G 133,627 165,599 31972 41113 76281 100,058 3 23 2 2 =
sesian 229260 201414 27846 40,063 72,503 -96,321 i
n: aneeise va. e naa ey va. wide waa
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ANANIId Spread ad dULAdUAIN ASPS Model SET50 v15¢auA1 PER 1149
Ihrine Spread B3eina - B5eind
S501 S50K21 S5M21 S5ON?] $50Q21 S50U21 (i) u.A. 65E 'u.n. 65E 1.8, 65E w.n. 65E D.g. 65E n.e. 65E s.n. 65E
20 10664 0 28 WAGh U 29 Db 129 nAbd o 30 &6k U 29 ekl PER 20 933 952 961 971 980 1,008 1,036
TR PER205 957 976 985 995 1005 1033 1062
S50K2L  -1.68 PER 21 980 1000 1,009 1019 1,029 1058 1,088
SsoM21  -1.28 0.40 PER215 1,003 1,023 1,033 1,043 1054 1084 1114
S5ON21  -1.16 0.53 013 PER22 1,027 1047 1057 1,068 1,078 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

*gunfgudaneanidoulomnessie f.8. - .0, 64 whdy 0.5%
PER 235 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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Wizl Long KBANKH22 UStaeu 154.25 v ihiils 158.25 U cut loss 2
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Future Underlying
Settle EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
KBANKH22 156.20 0.59 1518 3995 228 13.16 2.96% 8.61 073 11.84%
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Long CPALLH22
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Future Underlying
Settle . . EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price é5F
CPALLH22 66.00 -0.40 2629 6886 -360 14.92 6.77% 34.99 6.20 98.49%
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Tracking Performance

Unrealized Profit on Mar 2022

Realized Profit on Mar 2022 -15.0%
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Top 20 Most Active Volume

Future Sei:ﬂe Basis Vol Ql Ol Change Leverage Resistance  Support
Price
1 TIBH22 1.36 0.00 24798 92596 1067 1.39 1.29
2 WHAHZ22 3.46 0.02 15704 65390 2501 871 348 3.29
3 GUNKULH22 6.62 -0.03 13041 221517 -533 25.19 6.48 5.95
4 IRPCH22 3.79 0.01 12368 51505 1114 11.64 3.78 3.59
5 SIRIH22 1.20 -0.04 11616 72794 8549 11.40 1.24 1.13
6 QHH22 2.3 -0.01 9092 24908 -501 12.32 2.34 224
7 SUPERH22 0.93 0.00 8230 119805 0 6.12 0.94 0.90
8 GULFH22 49 .87 -0.63 7790 15086 1312 265 4985 47.74
9 JASH22 370 0.00 5684 139632 2446 820 3.59 3.36
10 OSPH22 37.73 -0.02 5646 25064 33 728 38.38 35.04
11 TRUEH22 4.99 -0.06 5351 122814 -8 15.00 4.99 467
12 STECH22 14.18 -0.02 5117 18202 -200 7.07 14.25 13.19
13 TASCOH22 17.37 0.07 4414 9441 0 470 17.48 16.44
14 CPFH22 25.02 022 4350 22863 -193 845 2550 24.01
15 EAH22 89.15 -1.85 4128 15618 36 15.98 91.85 84.97
16 CHGH22 3.5 -0.07 4105 13576 1500 121 3.69 3.38
17 MTCH22 51.99 -0.01 3567 4216 141 832 5327 48.30
18 KTBH22 13.93 013 3526 12831 19 15.57 14.05 13.34
19 ITDH22 2.06 0.00 3417 41362 1 14.08 2.10 1.94
20 TPIPLH22 1.67 -0.07 3038 25790 0 11.64 1.72 1.62
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Gold Futures \
Gold Futures
MPmesanansgiilofu wﬁmm 52.3 WisBQY™ w0 2.6% duwmile 2,000 e S E S
wieny Wuadwsnifudous a.n. 2563 Tnelndl 2,049 Wisrym anTurouth e —
vunansuinadenutandiseninasema suilosanasasiusade- Mini Gold Futures
12 f o Lost dl %C] Vol o] od
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GF10Q22 32,140 490 1.55 733 501 301

Sy Fernuedeulmdinandmalisanhdun@y wagenahlvdRtuile
NN : 51A1UAYBY Gold Futures
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$1AMMB9AN GFJ22 1aAY MNTUAUAaIALaNsIH 860 U UaN 32,150 un
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GOLD Technical

#An1es1Amesdn wnisluwnltuwu araanduiuluneasy High iy Ui

$2074 AAnTaUNSLAaEUlT $2015-52074

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
unaonusegea Unaonusieos
(Fsssuita 490.10 unn/dndrgn/dw) (Fsssuiiau 98.10 uin/drdoen/d70)
fla fut finls Aisssudlou+  Avls(ienu) $la fut Airls dsssuilen+  Avls(anavu)
IR IUTre wienulag (mvu) VAT [uw) AV TR It wituilag (zmu) VAT [um) ANg
32,400.00 250.0 12,500 (1,049) 11,451 32,390.00 250.0 2,500 (210) 2,290
32,350.00 200.0 10,000 (1.049) 8,951 32,340.00 200.0 2,000 (210) 1,790
32,300.00 150.0 7,500 (1,049) 6,451 32,290.00 150.0 1,500 (210) 1,290
32,250.00 100.0 5,000 (1,049) 3,951 32.240.00 100.0 1,000 (210) 790
32,200.00 50.0 2,500 (1,049) 1,451 32,190.00 50.0 500 (210) 290
32,150.00 0.0 2 (1,049) (1,049) 32,140.00 0.0 2 (210) (210)
32,100.00 -50.0 (2,500) (1.049) (3.549) 32,090.00 -50.0 (500) (210) (710)
32,050.00 -100.0 (5,000) (1,049) (6.049) 32,040.00 -100.0 (1,000) [210) (1.210)
32,000.00 -150.0 (7.500) (1,049) (8,549) 31.990.00 -160.0 (1,500) (210) (1,710)
31,950.00 2000 {10,000) (1,049) {11,049) 31,940.00 -200.0 (2,000) (210) (2,210)
31,900.00 -250.0 (12,500) (1,049) (13,549) 31.890.00 -250.0 (2,500) (210) (2,710)
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