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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 160,796 167,757 5,961 27,319 398,292 335,282
Foreign 178,232 166,382 21,850 31,734 73,779 65,050
Retail 291,703 308,592 -14,889 59,063 472071 400,332
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 43,037 42,019 1,018 B.O0O7T 11247 33,075
Fareign 102,502 71.641 30,861 38,205 45315 -100,390
Retail 103,962 135,841 -31.879 43212 34,068 67,315

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 94 861 98,767 -3.906 14,3656 359617 262,398
Foreign 19,060 19,222 -162 3372 13317 137830
Retail 109,201 105,133 4 068 ST 73T 472934 400,228
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 14 525 16,756 -2.231 -3.804 -1.234 -5.661
Foreign 56,271 65,047 -8,776 -9,758 4,303 19,027
Retail 48,408 37,401 11,007 13,562 -3,069 -13,366
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 221 415 -194 65 -1,264 -2.142
Foreign 207 229 -22 27 92 2,201
Retail 5022 4 806 216 -92 1.172 -h9
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 289 116 173 -104 495 1,860
Foreign 167 193 -26 -36 1,389 3,568
Retail 4,902 5.049 -147. 140 -1,884 -0.428
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SET50 Overview
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Last 1¥T Hist. Volatlity 2Week Hist. Volatiity
SET50 Index 998.41 13.15298 19.21702

Call Option

. Break Intrinsic Time All-in-  Theory Open Implied Effective Time

Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Deita Gearing  Decay
S50H22C1075 010 0.00 =10751 0.00 0.10 7.68% 013 209 5150 14.97 0.02 16097 0.1
S50H22C1050  0.60 -0.30 =1050.6 0.00 0.50 5.23% 0.82 648 7686 14.29 0.06 94.46 0.1
§50H22C1025 3.00 000  =1028 0.00 3.00 2.96% 357 1040 6475 1343 0.18 59.44 0.0
$50H22C1000 11.00 120 =1011 0.00 11.00 1.26%  11.07 1809 6877 13.95 0.45 40.64 0.0
$50H22C975 2710 300 =10021 2341 3.69 0.37% 2552 689 6463 17.06 0.70 25.84 0.0

Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Fremium  Chg Even Value Value Premium Price Volume Interest  Volatility Deita Gearing Decay
S$50H22P1075 7780 -1040 =9972 7659 121 -012% 8028 ] 40 2138 -094 12009 0.0
S50H22P1050 5730 -380 =9927 5158 571 -057% 5598 3 549 18.68 -0.88 1535 0.0
$50H22P1025 3400 -440 =991 26.59 741 -074% 3373 118 1952 15.33 079  -23.06 0.0
S50H22P1000 1650 -3.80 <9835 1.59 14.91 -1.49% 1625 570 4643 14.51 -0.55  -33.06 0.0
$50H22P975  7.90 -240 <9671 0.00 7.90 -3.14% 570 1605 83811 17 .56 -0.30  -37.90 0.0
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UNDERLYING Close  Chg %Chg asUnmsBoune
SET50 998.41 345 0.35% 10/3/22
80,000
Symbol Setle  Chg % Chag Vol. Ol Ol Chyg 50,000 —-
SEOF22 989.59 0.0 0.0% 96 163 0 0000 —
30,000 —
S50G22 1014.15 0.0 0.0% 97 190 24 o
SE0H22 994.40 53 0.5% 205252 350574 5707 10,000
SEO0M22 989.00 43 04% 36399 54028 1,085 oo
SE0U22 984.30 42 04% 5170 19524 269 20,00
550722 984.00 47 0.5% 2654 9105 28 (20,000)
{40,000}
SET50 Futures Long(Short) : dtunun a:au Long(Short) (50,000} A . -100000
Long Short Net 2% 2ddeni 1 dian 000 e e e e e e -120000
2 &3 8 8 8 8 &8 8 8 § & 38 3
amifu 43037 42,019 1,018 4,050 3778 3737 £ % ¢ ¢ 2 f L ¢ L L L L 2
snaTd 102,502 71,641 30,861 41113 76281 100,058 3 £ 3 2 3 =
sesian 103,962 135,841 31879 40,063 72503 -96.321 i
i anedse va. el wda ey va. il wae
¢ & o a o '
ANANIId Spread ad dULABUAIN ASPS Model SET50 v15¢auA1 PER §114¢)
1hrine Spread B3eina - B5eInd
501 5021 S50M2] S5ON21 550021 50021 (i) u.A. 65E 'u.n. 65E w.8. 65E w.n. 65E D.8. 65E n.g. 65E s.A. 65E
29 10664 01 28 WAGh U 29 Dabd 129 nAbd o 30 &6k U 29 el 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 1,000 1,009 1019 1,029 1058 1,088
Ss0M21 -1.28 0.40 PER215 1,003 1,023 1,033 1,043 1054 1084 1114
SEON21  -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

*gundgdaneanidoulonasse f.8. - .0, 64 whdy 0.5%
PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217

fan: @waudde va. oWy waa fun: @ne9udde va. Loy waa

A ASIAPLUS TS

Securities



DERIVATIVES TALK
nagnsn1sasnuaywus

BY RESEARCH DIVISION

Single Stock Futures

Long KBANKH22
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Future Underlying
Settle EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
KBANKH22 156.61 0.59 437 3995 228 13.16 2.96% 8.61 073 11.84%
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Long GPSCH22
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Future Underlying
Settle . . EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price é5F
GPSCH22 68.00 0.10 1537 8771 208 8.71 17.65% 29.89 1.85 -1.33%
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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 Ol Ol Change Leverage Resistance Suppert
Price
1 IRPCH22 3.79 0.01 8094 51505 1114 11.64 3.76 3.55
2 TTIBH22 1.36 0.00 4310 92596 1067 1.38 1.28
3 TRUEH22 4.99 -0.06 2662 122814 -8 15.00 5.00 4.68
4 BANPUH22X 12.46 -0.04 2644 67249 696 13.04 11.38 10.47
5 WHAH22 3.46 0.02 2534 65390 2501 8.71 3.46 3.27
6 SIRIH22 1.20 -0.04 2133 72794 8549 11.40 1.23 1.12
7 SUPERH22 0.93 0.00 2000 119805 0 6.12 0.93 0.89
8 JASH22 3.70 0.00 1627 139632 2446 8.20 3.59 3.37
9 ESSOH22 7.85 0.00 1559 5390 -485 6.10 8.04 7.65
10 GPSCH22 70.85 0.10 1537 8771 208 8.71 72.85 66.41
1 CHGH22 3.55 -0.07 1523 13576 1500 12.11 3.75 3.42
12 GULFH22 49.87 -0.63 1308 15086 1312 265 49.64 47.33
13 TASCOH22 17.37 0.07 1222 9441 0 470 17.37 16.38
14 TOPH22 52.60 0.10 1149 2461 325 8.70 54.27 51.63
15 SPRCH22 9.05 0.00 1046 12250 975 7.18 9.64 8.95
16 ITDH22 2.06 0.00 1044 41362 1 14.08 207 1.92
17 CKPH22 511 0.01 1022 23994 22 547 5.10 4.89
18 QHH22 23 -0.01 1003 24908 -501 12.32 232 223
19 PTTEPH22 151.24 0.74 953 407 144 12.72 156.24 137.98
20 SAWADH22 58.50 0.25 741 8817 -101 8.32 58.65 54.48
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Gold Futures
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GOLD Technical

AAN1931A199A7 wASTULUALEINYITU 1S9 Take Profit #dsannAgeU High 1Ay

U3 $2074 ﬂ’]@ﬂSBUﬂ’]iLﬂsE)ulWJﬁ $1970-52015

nsudassiamasilmduum Spread 3¥%314 GFJ22 - GFQ22

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: anenuide ua. lowde waa n: aneauite va. leude waa
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AUINNYIANUYeY Gold Futures AUIN15U1AUYBY Mini Gold Futures
UnaonUsEEios Unaonusieion
(Fivessuitau 490.10 un/drurgn/ow) (Fsssuitau 98.10 un/drunsn/ o)
fls Aisssudiou+  ATls(zenu) firls drsssudlen+  Avls{aavu)
enila future uldenulag (zmu) VAT [umw) And =endla future al@ruulag [z@u) VAT [um) dnd
31,690.00 250.0 12,500 (1.049) 11.451 31.670.00 250.0 2,500 (210) 2,290
31,640.00 200.0 10,000 (1,049) 8,951 31,620.00 200.0 2,000 (210) 1,790
31,590.00 150.0 7,500 (1,049) 6,451 31,570.00 150.0 1,500 (210) 1,290
31,540.00 100.0 5.000 (1.049) 3.951 31.520.00 100.0 1,000 (210) 790
31,490.00 50.0 2,500 (1,049) 1,451 31.470.00 50.0 500 (210) 290
31,440.00 0.0 - (1,049) (1,049) 31,420.00 0.0 - (210) (210)
31,390.00 0.0 (2,500) (1,049) (3.549) 31,370.00 0.0 (500) (210) (710)
31,340.00 -100.0 (5.000) (1.049) (6.049) 31.320.00 -100.0 (1.000) (210) (1.210)
31,290.00 -150.0 (7.500) (1.049) (8.549) 31.270.00 -150.0 (1.500) (210) (1.710)
31,240.00 2000 {10,000) (1,049) {11,049) 31,220.00 -200.0 (2,000) [210) (2.210)
31,190.00 -250.0 (12,500) (1.049) (13.549) 31.170.00 -250.0 (2,500 (210) 2.710)
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