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

long Short Met 2 Days 1 Weeks 1 Months
Institution 184.811 171,354 13.457 10,962 6,029 497,593
Foreign 112,122 106,790 5332 -3,843 5,785 150,188
Retail 229 156 247,945 -18.789 -1.119 244 B4T 781
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 29,498 34,526 5,028 -2, 450 6,926 14,914
Fareign 59,034 57,911 1,123 11174 11,296 14 442
Retail 69,007 65,102 3,905 13,624 -4,370 -502

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 131,652 114 287 17,365 -2 283 5137 434,693
Foreign 30,219 26,823 3.396 8277 -1,234 170,834
Retail 118,735 139,496 -20,761 -5.,994 6,371 -B0A 627
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 7.857 7.454 403 -1.239 418 -5.313
Foreign 22,533 21,865 668 -1,089 4,475 -10,343
Retail 17,799 18,870 -1,071 2,328 4,057 15,656
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 63 129 -66 23 239 -1.007
Foreign 110 59 51 a1 -3 1.215
Retail 1.161 1.146 15 -104 -208 -208
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 85 56 29 207 559 1,387
Foreign 133 91 42 10 69 2,756
Retail 2.335 2.406 -71. 217 -628 -1.143
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SET50 Overview
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Last YT Hist. Volatiity 2Week Hist. Volatiity
SETS50 Index 1008.61 12.98315 11.57426

Call Option

Premium Chg

Break Intrinsic Time All-in-  Theory Volhume Open Implied Delt Effective Time

Even Value Value Premium Price Interest Volatility Gearing  Decay
S50H22C1075  0.10 0.00 =10751  0.00 0.10 5.59% 0.00 40 5047 17.33 001 11203 01
S§50H22C1050 0.20 -0.10 =1050.2 0.00 0.20 4.12% 0.12 159 7818 1470 003 130,03 0.0
S50H22C1025 110 -1.80 =1026.1 0.00 1.10 1.73% 1.97 865 5675 11.19 015 13674 0.0
S50H22C1000 1430 -430 =10113 861 2.69 0.27%  11.83 359 7588 11.26 071 63.17 0.0

850H22C975 3350 -490 =10085 3361 #MANMA -001% 3242 19 6347 15.32 0.94 2841 0.0

Put Option

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

Even Value Value Premium Price Interest  Volatility Gearing Decay
S§50H22P1075  66.80 390 =<1008.2 6639 0.41 -0.04%  67.97 0 40 #MAMA - 100 -15.10 0.0
550H22P1050 4280 480 =10072 4139 1.41 -0.14%  43.08 33 570 14.92 -0.97  -2291 0.0
§50H22P1025 13.90 310 =1006.1 1638 2.51 -0.25%  19.94 137 2117 13.96 -0.79 -42.42 0.0
S50H22P1000 500 1.30 =995 0.00 5.00 -1.35% 4.80 1178 5972 14.32 -0.34  -G67.67 0.0
S50H22P975 1.20 -0.10 =973.8 0.00 1.20 -3.45% 0.39 1203 9360 15.34 -0.09 -76.68 0.0
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UNDERLYING Close  Chg %Chg asUmsBoue
SET50 1008.61 3.92 0.39% 23/3/22
- 80000
Symbol Settle  Chg %Chg Vol Ol Ol Chg - 60000
S50F22 989.59 0.0 0.0% 96 163 0 40000
S50G22 1014.15 0.0 0.0% 97 190 24 | 20000
S50H22 1006.80 54 05% 152115 295305 5707 0
SEOM22 1000.60 438 05% 55991 83046 1,085 -20000
50022 995.70 4.4 04% 5495 19,330 269 ] “;ﬁggg
S50722 995.60 43 04% 2353 10,335 28 80000
SET50 Futures Long(Short) = &runun a:Au Long(Short) _ -100000
Long Short Net 2% 2ddewi  1idau o PR o LTTe e oIS -120000
aeniiu HMAT5 37.169 4006 1050 3778 3737 £ L 2 ¢ 2 L L L L L LT T 2
[1] L [1] [y} [y} 1‘( [1-] [1-] E q: [1] [1] [y}
Rret] 80,573 84,653 4,080 41,113 76281 100,058 23 224223 L2 2
Swgian 94,248 94,174 74 40,063 -72.503 -96,321 i
fun: @nenuise va. wide waa un: @euidse va. el wda
v '
L4 a = = [ 1 1
AN Spread  dULAauUlxIN ASPS Model SET50 visgauA1 PER M196)
Ihkng Spread BSelna - B5eIna
5011 S50K21 S5M21 SSON21 $50Q21 50021 (i) u.A. 65E 'U.ﬂ. 65E w.8. 65E w.n. 65E D.8. 65E n.e. 65E  s.A. 65E
20 166 1 28 WAbh 129 Db 29 nAbd o 30 eL6h o 29 el PER 20 933 952 961 971 980 1,008 1,036
e R L R 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 PER215 1,003 1023 1033 1,043 1054 1084 1,114
S50N21  -116 0.53 0.3 PER22 1,027 1047 1057 1,068 1,078 1109 1,140
S50Q21 513 -362 402 415 PER225 1050 1071 1082 1,092 1,103 1,134 1,166
S50U21 -5.81 -4.13 -4.53 -4.66 -0.51

PER 23 1,073 1,095 1,106 1,116 1127 1,159 1,191
PER23.5 1,097 1,119 1,130 1,141 1,152 1,184 1217

*aunfgudaneaniioulonessie f.e. - a.a. 64 Wiy 0.5%
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Long TRUEH22
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Juawuanas  MyuAnenmgsRatty  wyunseuyaruguudulUlane 6.2-6.9
v MeldauuAgiulsudiugausenlvaiiiesyau EV/EBITDA 7.5-8.0 win uaued

P12t Laggard YTD +4.60% vaugding ICT YTD +8.53%

AMNLATA KNI99BATIN WNAINTaIEL EMA 10 U wSoudagiauanannuvig

\euyhdome Higher Low dsdayanandn Upside Suwaduil 5.20 um
NaYNSNITAMNU

wuzin Long TRUEH22 Ustaad 5.00 v wWhvinaals 5.20 v cut 0.10 Umann
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Future Underlying
Setfle , , EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
TRUEH22 504 -0.06 631 122814 -8 15.00 -10.70% 205 -20.58%
an: aneu3de va. 1oids wia
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Long KCEH22
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Future Underlying
Settle . . EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price é5F
KCEH22 65.25 0.15 400 3377 31 11.80 43.43% 24 43 6.82 38.06%
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KCE C: 62.75 daily
)...--'Ll"""‘”‘ M, 10.00)
SETS0 INDEX I A J‘.,F*---' o I"‘.-u.-- e « ”‘,,.I‘s‘_ 80.00)
j"-ﬁ 1 | 8400 70.00|
T o — - "-"““'L'_“.J':' w050 ERE o0
ETRON :00'0
. volume_colored_EMA1(5)
I 80,000.000.00]
Dbl sl 0 ol sttt Moo 20 ::-o.uuu.00|
stoc_sl1(14, 3, 3, 80, 20)
e 100.0000|
- = =

-30% 5% -20% -15% -10% 5% 0% 5% 10%

fan: @1e913de va. oWy waa fun: @e9udde va. Loy waa

O ASIAPLUS ITs

Securities



DERIVATIVES TALK
nagnsn1sasnuauwus

BY RESEARCH DIVISION

Tracking Performance

0.0%
Unrealized Profit on Mar 2022
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Top 20 Most Active Volume

Future Seiiﬂe Basis Vol Ol Ol Change leverage Resistance  Support
Price

1 STPIH22 5.85 -0.05 16004 37879 0 8.28 5.57 5.07
2 GUNKULH22 6.62 -0.03 14533 221517 -533 25.19 6.50 6.12

2 QHH22 231 -0.01 9500 24908 -501 12.32 228 220
4 TIBH22 1.36 0.00 5273 92596 1067 1.33 1.27
5 SIRIH22 1.20 -0.04 4559 72794 8549 11.40 1.24 1.20
6 BANPUH22X 12.46 -0.04 4335 67249 696 13.04 11.37 10.48
7 BTSH22 972 0.12 3507 22468 -500 9.81 9.35 8.91

8 WHAH22 3.46 0.02 3122 65390 2501 8.7 3.49 3.38
9 PTGH22 14.30 -0.10 3036 21263 85 526 13.77 12.94
10 BLANDH22 1.03 0.00 2505 134236 213 9.30 1.07 1.03
1 PRMH22 6.70 0.10 2500 9881 0 385 6.23 578
12 THANIH22 421 0.01 2500 18349 -2500 4.54 4.21 4.05
13 CPFH22 25.02 022 2250 22863 -193 845 2455 23.14
14 BCPGH22 12.35 0.05 1702 15562 313 556 12.15 11.62
15 BGRIMH22 33.90 -0.10 1616 11964 10 541 36.20 33.60
16 LHH22 9.60 0.05 1514 5774 I 13.57 9.74 9.38
17 JASH22 370 0.00 1422 139632 2446 820 377 355
18 RSH22 16.20 0.00 1055 30697 237 6.80 17.96 16.64
19 EPGH22 10.01 0.11 1012 6303 559 17.27 10.32 9.67
20 GFPTH22 13.40 0.00 900 13683 270 T 12.65 11.76
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Gold Futures \
Gold Futures
samasdmaeansgidiofu Aedadu 24wy ve 1.26% Undl 1,945 A N
wRBgy vhunasmuAnaingAsade-giasu uazaudssnntule s e —
msdamedoyaiasugiaansgiiouns lasseametulmianauson nw. Mini Gold Futures
. w0y s v o g
wazinden wuliAnnisddenesdlugiurduninduasnds uazimune R R

GF10Q22 31,150 270 0.87 733 501 301

a o & o o o ¢ v A A a 4
AUNINYLAY aswaumﬂmmm@umWﬂﬁmaamgmaﬂuﬂﬂm 448.96 P NID
NN : 51A1UAYBY Gold Futures

. 3 (Night Session) Settle a4 1381 22.00
grATU i’]ﬂﬂﬂﬂ’]iﬂ&lﬂu%aﬂgaLﬁi@iﬂﬁ]ﬂ’m@%@ﬂﬁ%ii bIU AU PMI a9 uUIU 1. uazUBanmnisaaviaintuly

1.29% dmiuiuil asweaianun1suseygu NATO Litemsaiieafuaniunisadly

¥ o U a I [ < £ ¢ -
uesuatainisinnunedaiiunuy auaan 19.30-22.30 u.
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5901 GFJ22 dlofiu USuifiatu 420 v Tail 31,100 v (1,945.5 wiseey=) \

TndiABasanana Spot ianaandeulnuina 1,946 Wsgy" AN GFJ22
fuflaveglunseu  30,950-31,400 uW  nfiAnIeTiAmadurIuA
A0UNMINTIETULAZAIRULM TINDITaNaNIUTEYN NATO vinlvideidens
wuzi Trading USaae 1,930-1,960 wiawgy™ %30 30,850-31,330 U Way
fimungn Cut Loss 13 100 v tledesfumnuidssnsimvesanadoulm

NAAINATG

wAlla Gold Spot

$-2050

»-2000

\ -
.

1880

1950

1900

1800

1750

»-1700

Aug 31 Sep 15 Sep 30 0ct'15 0ct 29 Nou 15 Nov 30 Dec 15 Ded 31 Jan 14 Jan'31 Feb 14 Feb 28 Mar 15 Mar' 31
2022

XAU Curncy (Gold Spot  $/02) Gold Kid XAU  Daily 14AUG2021-24MAR2022 Copyrighte 2022 Bloomberg Finance L.P. 24-Mar-2022 07:19:47
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GOLD Technical

AAn195IA M dusssuniindumiiauudsu wieauargaviidsnne Higher Low

U3nal $1930 Aauniadhgnsounsiadeulndl $1930-51960

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: aenuide va. lowde waa an: aneauite va. lewde waa
o o o o . .
AUINNsUIANUYeY Gold Futures AUINN1YIANUYBY 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
31,350.00 250.0 12,500 (1.049) 11.451 31.380.00 250.0 2,500 (210) 2,290
31,300.00 200.0 10,000 (1,049) 8,951 31,330.00 200.0 2,000 (210) 1,790
31,250.00 150.0 7,500 (1,049) 6,451 31,280.00 150.0 1,500 (210) 1,290
31,200.00 100.0 5.000 (1.049) 3.951 31.230.00 100.0 1,000 (210) 790
31,150.00 50.0 2,500 (1,049) 1,451 31,180.00 50.0 500 (210) 290
31,100.00 0.0 - (1,049) (1,049) 31,130.00 0.0 - (210) (210)
31,050.00 0.0 (2,500) (1,049) (3.549) 31,080.00 0.0 (500) (210) (710)
31,000.00 -100.0 (5.000) (1.049) (6.049) 31.030.00 -100.0 (1.000) (210) (1.210)
30,950.00 -150.0 (7.500) (1.049) (8.549) 30.980.00 -150.0 (1.500) (210) (1.710)
30,900.00 2000 {10,000) (1,049) {11,049) 30,930.00 -200.0 (2,000) [210) (2.210)
30.850.00 -250.0 (12,500) (1.049) (13.549) 30.880.00 -250.0 (2,500 (210) 2.710)
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