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

long Short Met 2 Days 1 Weeks 1 Months
Institution 222 416 218,739 3,677 -8,025 7101 465,060
Foreign 142,582 119,385 23197 22 526 9,928 134,750
Retail 234 231 261,105 -26.874 14,501 -2,827 -599,800
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 33,476 39,823 5,347 2,341 6,713 9721
Fareign 110,523 91,375 19,148 15,068 3,897 975
Retail 76,430 89,231 -12.801 12,727 2816  -10,696

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 176,037 167 684 8353 -8.661 18262 404 314
Foreign 12 577 12,303 274 4147 4919 145 216
Retail 121,778 130,405 -8,627 4 504 13,343 549531
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 8,377 4 507 3.870 4190 2 667 -1.431
Foreign 18,963 15,382 3.581 3,233 915 -13,288
Retail 12,855 20,306 7,451 7,423 -3,582 14,719
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 251 70 181 65 -T3 -1.183
Foreign 220 142 78 8 25 G
Retail 1.838 2,097 -259 -73 48 1177
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 158 115 43 -T8 337 1.620
Foreign 269 181 88 15 -15 1,586
Retail 2418 2,549 -131. 63 -322 -3.206
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Last 1¥r Hist. Volatiity 2Week Hist. Volatiity
SETS50 Index  1012.34 12.95433 11.17825
Call Option
. Break Intrinsic Time All-sin-  Theory Open Implied Effective Time
Premum Ch0  “rven  vawe Vawe Premium Price "OU™® interest Volatiity CC'° Gearing Decav
S50H22C1075 0.10 0.00 =10751 0.00 0.10 5.20% 0.00 0 5047 17.33 0.01 112.44 0.1
S50H22C1050 020 0.00 =10502 0.00 0.20 3.74% 0.14 130 7736 14.67 0.03 139.54 0.0
S50H22C1025 1.20 0.20 =1026.3 0.00 1.30 1.38% 261 1238 6063 10.19 017 13276 0.0
S50H22C1000 14.90 360 =10149 1234 2.56 0.25% 14.88 279 7600 14.57 0.74 50.23 0.0
S50H22C975  38.00 450  =1013 37.34 0.66 0.07% 37.30 26 6343 19.19 0.94 2498 0.0
Put Option
_ Break Intrinsic Time AllLin-  Theory Open Implied Effective Time
Premium Ch Volume Delta
5 Even Value Value Premium Price Interest  Volatility Gearing Decay
S50H22P1075 6300 -380 =102 6266 0.34 -0.03% 62.81 0 40 #MAN/A 100 -16.07 0.0
$50H22P1050  37.30 -5.50 =«10127 3766 #MANA 0.04% 37.95 45 581 19.92 -0.892 -2489 0.0
S50H22P1025 14.00 -490 =101 12.66 1.34 -0.13% 1542 321 2034 10.66 -0.82 -59.62 0.0
S50H22P1000 290 =210 =997 0.00 2.80 -1.51% 269 874 6147 15.01 -0.26 -90.85 0.0
550H22P975 0.60 -0.60 =9744 0.00 0.60 -3.75% 0.12 586 9184 18.68 -0.06 -96.74 0.0
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UNDERLYING Close  Chg %Chg dsUmsBoue
SET50 1012.34 373 0.37% 24/3/22
- 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% a7 190 24 20000
S50H22 1012.20 54 05% 148794 275937 5707 0
SEOM22 1006.10 55 05% 64777 100937  -1,085 -20000
50022 1000.80 5.1 05% 4984 19,507 269 “:;ggg
0,
$50722 1000.50 49 0.5% 1832 10572 28 ~ _s0000
SET50 Futures Long(Short) = &runun a:Au Long(Short) _ -100000
Long Short Net 2% 2ddewi  1idau STTTLTSTS o LTTe e oIS -120000
— (=] w (=] (=] (=] £ w (=] “? (‘P (=] (=] (=]
aeniiu 33476 39,823 6347 1050 3778 3737 £ L 2 ¢ 2 L L L L L LT T 2
[1] g [1] [y} [y} 1'( [1-] [1-] E 1‘( [1] [1] [y}
et 110,523 91,375 19,148 41113 76,281 100,058 4 3T 2 2 2 L LT L a2 <
Swgian 76,430 89,231 12,801 40,063 -72,503 -96,321 i
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AnN1sal Spread e ulauan ASPS Model SET50 fiszeuan PER A9

Ihkng Spread BSelna - B5eIna

550021 S50K21 S50M21 S50ND] $50Q21 S50U21 (i) u.A. 65E U.A. 65E w.8. 65E w.p. 65E D.8. 65E n.e. 65E s.A. 65E
29 10864 U 28 W64 U 29 D64 29 A 30 8064 (U 29 1664 PER 20 933 7 952 961 971 980 1,008 1,036
e R L R S e PER205 957  O76 985 995 1005 1,033 1062
S50K21  -168 PER 21 980 1,000 1,009 1019 1029 1,058 1,088
SsoM21 128 0.40 PER215 1,003 1,023 1033 1043 1054 1084 1114
S50N21 -116 0.53 013 PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
zgggi z;i iig 32§ j;g i PER225 1050 1071 1082 1092 1103 1134 1,166
*aunfgudaneaniioulonessie f.a. - a.a. 64 Wiy 0.5% PER 23 1,073 1,095 1,106 1,116 1127 1,159 1,191
PER235 1,097 1119 1,130 1,141 1152 1,184 1217
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Single Stock Futures
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Setfle , , EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
TRUEH22 502 -0.06 10127 122814 -8 15.00 -10.70% 205 -20.58%
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Long KCEH22
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KCEH22 65.19 0.15 176 3377 3 11.80 43.43% 24.43 5.82 38.06%
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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 BLANDH22 1.03 0.00 19018 134236 213 9.30 1.07 1.03
2 TPIPLH22 1.67 -0.07 11005 25790 0 11.64 1.66 1.66
3 TRUEH22 4.99 -0.06 10127 122814 -8 15.00 5.09 495
4 JASH22 3.70 0.00 6255 139632 2446 8.20 378 357
5 CRIH22 11.96 -0.04 4041 9200 -989 12.09 11.66 11.01
6 IRPCH22 379 0.01 3526 51505 1114 11.64 3.66 348
7 BTSH22 972 0.12 3200 22468 -500 9.81 9.33 8.89
8 ITDH22 2.06 0.00 2500 41362 1 14.08 2.14 2.03
9 BCPGH22 12.35 0.05 2200 15562 313 5.56 12.14 11.59
10 WHAHZ2 3.46 0.02 2061 65390 2501 871 3.49 338
1 TIBH22 1.36 0.00 2048 92596 1067 1.33 1.26
12 PRMH22 6.70 0.10 1500 9881 0 3.85 6.23 577
13 BANPUH22X 12.46 -0.04 1356 67249 696 13.04 11.40 10.56
14 AAVH22X 252 0.02 1246 7869 4 772 264 247
15 CPFH22 25.02 022 1077 22863 -193 8.45 2448 23.13
16 GULFH22 49.87 -0.63 1022 15086 1312 265 50.80 48.89
17 PTGH22 14.30 -0.10 1010 21263 85 526 13.73 12.91
18 STPIH22 585 -0.05 1000 37879 0 828 558 5.09
19 BEMH22 895 -0.05 1000 25341 -10 12.33 8.72 8.44
20 CBGH22 107.00 -1.00 883 17852 -99 7.05 105.32 100.85
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Gold Futures

AR maInansTileny USuliiadu 13.7 wisuyn v3e 0.7% Uan 1,958

wRegr  vhunaewinafefuaziudle  waskansnuanmsvh
ansmsEIetadouargiaTy vasiinisszgn NATO 1uil Saldidiudyna
Fanniasvilasnsmavadludiiu wi EU @owunndonisadiuinsndaay
ndadefinn  ammuesliAsusadrdenesdlugiugduninduasndt

Tagangawtnil (7.30 w.) s1vduduluuiian 1,962 wise

NaYNSNITALYY

511 GFJ22 \ilofu Ty 190 v Und 31,290 UM (1,964 Wggy™) ganin
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Gold Futures
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GFI22 31,290 280 0.9
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Mini Gold Futures

Lost Chg %Chg
20 0
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NN : 51A1UAYBY Gold Futures
(Night Session) Settle a4 1381 22.00
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Pan: @189 Ua. Loy waa

F-2100

F-2050

F-2000

1950

1900

}-1800

p-1750

}-1700

fug 31 Sep 15 Sep 30 ocf 15 0ct 25 Nov 15 Hov 30 Dec 31 Jen 14 Jan 31 feb 14 Feb 28 War 15 Har 31
2

022

¥AU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 14AUG2021-24MAR2022 Copyright? 2022 Bloomberg Finance L.P. 25-Mar-2022 08:00:49

P @893 Ua. Loy waa

ASIAPLUS

Securities

N




DERIVATIVES TALK
nagnsn1sasnuauwus

BY RESEARCH DIVISION

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
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AUINNsUIANUYeY Gold Futures AUINN1YIANUYBY Mini Gold Futures
UnaonUsEEios Unaonusieion
(Fivessuiten 490.10 un/drurgn/owo) (Fsssuitau 98.10 un/drunsn/ o)
fils Aisssudiou+  Avls(zienu) firls drsssudlen+  Avls{aavu)
enila future uldenulag (zmu) VAT [umw) And =endla future al@ruulag [z@u) VAT [um) dnd
31,540.00 250.0 12,500 (1.049) 11.451 31.510.00 250.0 2,500 (210) 2,290
31,490.00 200.0 10,000 (1,049) 8,951 31,460.00 200.0 2,000 (210) 1,790
31,440.00 150.0 7,500 (1,049) 6,451 31.410.00 150.0 1,500 (210) 1,290
31,390.00 100.0 5.000 (1.049) 3.951 31.360.00 100.0 1,000 (210) 790
31,340.00 50.0 2,500 (1,049) 1,451 31,310.00 50.0 500 (210) 290
31,290.00 0.0 - (1,049) (1,049) 31,260.00 0.0 - (210) (210)
31,240.00 0.0 (2,500) (1,049) (3.549) 31,210.00 0.0 (500) (210) (710)
31,190.00 -100.0 (5.000) (1.049) (6.049) 31.160.00 -100.0 (1.000) (210) (1.210)
31,140.00 -150.0 (7.500) (1.049) (8.549) 31.110.00 -150.0 (1.500) (210) (1.710)
31,090.00 2000 {10,000) (1,049) {11,049) 31,060.00 -200.0 (2,000) [210) (2.210)
31.040.00 -250.0 (12,500) (1.049) (13.549) 31.010.00 -250.0 (2,500 (210) 2.710)
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