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

long Short Met 2 Days 1 Weeks 1 Months
Institution 364,214 367,011 2,797 880 140 433,709
Foreign 180,780 182,594 -1.814 21,383 16,869 142331
Retail 413,190 408,579 4611 -22.263 17,009 -576,040
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 31,185 28,235 2.950 -3,397 -1,841 7,600
Fareign 129,159 136,436 -T.2T77 11,871 -3,383 -2,650
Retail 83,381 79,054 4,327 -8.474 5,224 -4,950

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 322 440 324 058 -1.618 6,735 124652 387653
Foreign 20,594 20427 167 441 12,691 142 356
Retail 287,009 285 558 1.451 -T 176 -39 530,009
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 8,409 7.214 1.195 5,065 4 146 4 484
Foreign 30,657 25,379 5278 8,859 7422 695
Retail 20,039 26,512 5,473 -13,924 11,568 -5,179
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 462 413 49 230 137 -1.484
Foreign 174 229 -5h 23 34 =20
Retail 2425 2,419 B -263 171 1.504
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 326 245 81 124 210 1,651
Foreign 129 98 ch| 119 56 1,649
Retail 2.609 2,721 -112. -243 -266 -3.300
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SET50 Overview
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Last 1% Hist. Volatility 2Week Hist. Volatility
SETS0 Index 1008.81 12.98992 11.29968
Call Option
. Break Intrinsic Time Alliin-  Theory Open Implied Delt Effective Time
D m e Even Value Value Premium Price e Interest  Volatility Gearing Decay
S50H22C1075 010 000 =10751 0.00 010 6.57% 0.00 10 5037 2391 0.01 104.95 01
S50H22C1050 0.20 000 =10502 0.00 0.20 4.10% 0.00 73 7744 17.58 0.03 12894 0.0
850H22C1025 110 -0.20 =10261 0.00 1.10 1.71% 0.52 936 6125 12.30 013 115.01 0.0
S50H22C1000 1290 -2.00 =10129 .81 4.09 0.41% 10.46 433 7360 15.00 0.68 53.14 0.0
S50H22C975 34.70 -3.30 =10097 3381 0.89 0.09% 3385 47 6323 na 1.00 29.07 0.0
Put Option
. Break Intrinsic Time Alliin-  Theory Open Implied Effective Time
Premum Ch0  “rien  Vale Value Premium Price 'CU"C interest Volatility o' Gearing Decav
S$50H22P1075 6E6.50 350 =10085 6619 0.3 -0.03%  B66.15 0 40 HMANIA 100 1817 0.0
$50H22P1050 41.00 370 =1009 4119 EN/ANA O 0.02% 4115 80 570 20.36 -0.95 -2344 0.0
S50H22P1025 16.70 270 =1008.32 16.19 0.51 -0.05%  16.67 288 1932 11.69 -0.88 -52.88 0.0
S50H22P1000 2320 030 =9968 0.00 320 -1.19% 1.61 698 6237 13.07 -0.28 -88.26 0.0
S50H22P975 0.60 000 =9744 0.00 0.60 -2.41% 0.01 752 9179 19.35 -0.07  -115.67 0.0
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UNDERLYING Close  Chg 2%Chg asUnmsBouns

SET50 1008.81 -3.53 -0.35% 27/3/22

Symbol Settle  Chg 2%Chg Vol. Ol Ol Chyg

SEOF22 989.59 0.0 0.0% 96 163 0

SE0G22 1014.15 0.0 0.0% a7 190 24

S50H22 1009.90 0.0 0.0% 147,126 247.756 5,707

SHEOM22 1003.60 0.0 0.0% 90,319 139.830  -1.085

S50U22 998.10 0.0 0.0% 4207 19,654 269 :

S60722 998 10 0.0 0.0% 2,055 10,658 28 :

SET50 Futures Long(Short) : girurun atau Long(Short) - -100000
Long Short Net 23u 2 ddeni 1 éau B DD e e -120000

[=1 -+ f=1 =1 = w w = [T+ w f=1 =1 =

senifu 31,185 28,235 2,950 -1.050  -3,778  -3,737 T L 2T 2T 2T £ € 2 T % 2 3T 2

farmd 129159 136,436 7277 41113 76,281 100,058 5 £ 5 5 5 2 5 3 £ 2 5 5 &
: - -1 . k : 2 I 2 2 2 L 22 g <222

Tesan 83,381 79,054 4327 40,063 -72,503 -96,321 -
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550121 S50K21
$50J21
S50K21 -1.68
S50M21 -1.28 0.40
S50N21 -1.16 053
$50Q21 -5.13 -3.62
50021 -5.81 -4.13

-4.02
-453

0.13

-4.15
-4.66
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()} u.n. 65E  D.A. 65E W.8. 65E w.n. 65E U.8. 65E n.@. 65E .. 65E
PER 20 933 7 952 961 971 980 1,008 1,036
PER 20.5 957 976 985 995 1,005 1,033 1,062
PER 21 980 1,000 1,009 1,019 1,029 1,058 1,088
PER21.5 1,003 1,023 1,033 1,043 1,054 1,084 1,114
PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
PER 225 1,050 1,071 1,082 1,092 1,103 1,134 1,166
PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
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dIUNNTINGAIMNTIUAATWADTILN war Synergy lanizdilusesAldineuas
Juawuanas  MyuAnenmgsRatty  wyunseuyaruguudulUlane 6.2-6.9
v MeldauuAgiulsudiugausenlvaiiiesyau EV/EBITDA 7.5-8.0 win uaued

s1P1iJaqtiu Laggard YTD +4.60% vaugdinga ICT YTD +8.53%
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Future Underlying
Setfle , , EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
TRUEH22 503 -0.06 2579 122814 -8 15.00 -10.70% 205 -20.58%
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Long AOTM22
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Uszlomdifunannuseifusianand Fair Value 69.60 U
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Future Under|y\'ng
Settle . . EPS GROWTH
Future . Basis Vol Ql Ql Chonge Leverage Up5|de PER 65F PBY &65F
Price 65F
AQTH22 64.95 0.20 85 2632 728 9.96 6.31% 8.54 -63.32%
n: ey va. e naa
Historical Price Technical Chart
YTD aMTD
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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 GUNKULH22 6.62 -0.03 85609 221517 -533 25.19 6.10 5.74
2 JASH22 3.70 0.00 73338 139632 2446 820 3.81 3.58
3 SUPERH22 093 0.00 28510 119805 0 6.12 0.91 0.87
4 CKPH22 5.1 0.01 10032 23994 22 547 5.03 4.86
5 BLANDH22 1.03 0.00 7675 134236 213 9.30 1.07 1.03
6 TIBH22 1.36 0.00 5546 92596 1067 1.32 1.26
7 CBGH22 107.00 -1.00 5210 17852 -99 7.05 105.26 100.75
8 WHAH22 3.46 0.02 5092 65390 2501 871 3.49 3.38
9 GFPTH22 13.40 0.00 4650 13683 270 7 12.52 11.61
10 SIRIH22 1.20 -0.04 4620 72794 8549 11.40 1.20 1.15
1 TPIPLH22 1.67 -0.07 4500 25790 0 11.64 1.66 1.60
12 ITDH22 2.06 0.00 3528 41362 1 14.08 2.14 2.03
13 SAMARTH22 6.15 -0.05 3000 6885 =1 7.60 590 539
14 BANPUH22X 12.46 -0.04 2980 67249 696 13.04 11.42 10.59
15 CKH22 20.30 0.10 2610 4057 95 9.53 2035 19.26
16 TRUEH22 4.99 -0.06 2579 122814 -8 15.00 5.10 4.96
17 PTGH22 14.30 -0.10 2506 21263 85 526 13.68 12.88
18 TIAH22 10.33 -0.07 2143 5376 10 24.40 10.12 9.17
19 STPIH22 5.85 -0.05 2036 37879 0 828 5.56 5.03
20 TPIPPH22 4.00 -0.02 2000 4610 0 9.08 3.94 3.82
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Gold Futures \
Gold Futures
° o A A o sl 1 a o A a FUTURES logt Chg %Chg VoL Ol OiChg
i?ﬂ'Wl@Qﬂ?@ﬁ?ﬂﬁ%ﬁiLﬂJ@ﬂU'JUﬂﬂi%N’TLJZJ'] UANSInIN 1,958 bASYEY I@EJLLN o e Lo e 2

GFQ22 31,350 130 042 17 7 [

NAAUNITLAFEUIMITITIAIMBIANNIINNTHITUVDITA I INERB UL UNUSTRS

ansgeny 10 U drzdugeanluseuiiiou 3 U, maudaveamiiuneaalsansy Mini Gold Futures
] ] -3 = G-‘? %Chq s,z\t;:L 7,?25 OI?:)
WewguiuAduanadu lae Dollar Index v&udu 0.04% Uaustias 98.8 qn oo mme  w e e em W

GF10Q22 31,290 40 0.13 733 501 301

FMINSAMTUYBImAIAUAlaudansy 153.3 qa vise 0.44% dmsu

a I

dUaill  Ussnudidesfiamuuenmviieainaniumsaliade-giasy  §adinig e : AR Gold Futures

. (Night Session) Settle a4 1381 22.00
NYNUAIAULATYIN VNI 1A8LaNIZNITTINIUAIALDNYULALUBNAIALNEAT 1. uazUBanmnisaaviaintuly

24291281 19.30-22.30 U.
NaYNSNITALYY
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5781 GFJ22 Lﬁ'aﬁui’uﬂﬂ%ﬁmum Wity 30 U Ui 31,320 U (1,959

=~ ] A A a ~
LV]?EJQJ"I) Qﬂﬂﬁqiqﬂ’]@aq@ SpOt V]a’]?j@Lﬂa@uVLﬂ’J‘UiL’Jm 1,956 EASYEYT AR \

5101 GFJ22 Juilageglunsou 31,100-31,500 UM AiAN1931ANBIAEMNTH
Tunseufivszdiuly vhlsdne3sonauusih Trading GFJ22 USaas 1,940-1,970
WREYM %39 31,020-31,500 U wazAmuage Cut Loss b3 100 U e

JasiumnudswmInsIamasaedauliinanen

wAla Gold Spot

p-2100

»-2050

|ﬂ hi 1977 >
Y
W’u WH’ Wm” 1930 L
’ V.

ln‘}]ﬁ;ﬂmhﬁ“ o

¥AU Curncy (Gold Spot  $/0z) Gold Kid AU Daily 14AUG2021-27MAR2022 Copyright? 2022 Bloomberg Finance L.P. 28-Mar-2022 07:57:41
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GOLD Technical

AAn195IA M dusssuniindumiiauudsu wieauargaviidsnne Higher Low

Usal $1930 maundathgnseunsiadeulnd $1930-51977

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 AUIUNN1YIANUYBY 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
31,570.00 250.0 12,500 (1.049) 11.451 31.500.00 250.0 2,500 (210) 2,290
31,520.00 200.0 10,000 (1,049) 8,951 31,450.00 200.0 2,000 (210) 1,790
31,470.00 150.0 7,500 (1,049) 6,451 31,400.00 150.0 1,500 (210) 1,290
31.420.00 100.0 5.000 (1.049) 3.951 31.350.00 100.0 1,000 (210) 790
31,370.00 50.0 2,500 (1,049) 1,451 31,300.00 50.0 500 (210) 290
31,320.00 0.0 - (1,049) (1,049) 31,250.00 0.0 - (210) (210)
31,270.00 0.0 (2,500) (1,049) (3.549) 31,200.00 0.0 (500) (210) (710)
31,220.00 -100.0 (5.000) (1.049) (6.049) 31.150.00 -100.0 (1.000) (210) (1.210)
31,170.00 -150.0 (7.500) (1.049) (8.549) 31.100.00 -150.0 (1.500) (210) (1.710)
31,120.00 2000 {10,000) (1,049) {11,049) 31,050.00 -200.0 (2,000) [210) (2.210)
31,070.00 -250.0 (12,500) (1.049) (13.549) 31.000.00 -250.0 (2,500 (210) 2.710)
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