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

long Short Met 2 Days 1 Weeks 1 Months
Institution 112,894 115,340 -2 446 -13,807 64,865 229 485
Foreign 79,466 76,757 2,709 2214 54611 170,076
Retail 168,912 169,175 -263 11,593 10,254 -399.561
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 21,258 20,330 928 1,772 5811 12 358
Fareign 41,343 40,755 588 2453 25883 88,602
Retail 48,718 50,234 -1,516 4,225 20,072 -76,244

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 77125 84, 787 -7.662 27,269 31172 218,481
Foreign 16,622 11,6594 5028 191 26,901 94 560
Retail 84 770 82,136 2,634 27 460 4271 -313,041
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 4 453 8.214 -3.762 -1, 787 912 -147
Foreign 21,161 24,192 -3,031 -463 487 -5,892
Retail 25,373 18,580 6.793 2250 1399 6,039
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 34 26 8 113 -226 173
Foreign 91 29 62 237 707 374
Retail 581 651 -70 -360 -481 =201
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 39 58 -19 118 -138 123
Foreign 41 138 -97 -55 354 971
Retail 1,366 1,250 115. -63 -216 -1.094
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SET50 Overview
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Last 1Yr Hist. Volatiity  2Week Hist. Volatity
SET50 Index 1022.31 12.45796 5.281211
Call Option
. Break Intrinsic  Time Allin-  Theory Open  Implied Effective Time
Pr m  Chg Even Value Value Premium Price Volume Interest Volatility Gearing Decay
$50M22C1125 090  -0.10 =1125.9  0.00 0.90  10.08%  1.91 7 756 11.65  0.04 4475 0.1
§50M22C1100 190  -0.20 =1101.8  0.00 1.90 773% 309 29 1143 1128 008 4323 0.1
§50M22C1075 440  -050 =1079.4 0.00 4.40 553%  7.73 155 2438 1089 016 3617 0.1
§50M22C1050 940 -0.80 =10594 0.00 9.40 358% 1392 161 3206 1080 028  30.81 0.0
$50M22C1025 1850 -0.80 =10435 0.00 1850  2.02% 2328 165 2642 1115 046 2520 0.0
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium Ch Volu Delta
remum N8 Even  Value  Value Premium Price ™ Interest Volatility Gearing Decay
$50M22P1125 107.90 040 =1017.1 10219 571  -056% 108.59 0 3 1433 080 -855 0.0
$50M22P1100 2440 020 =10156 77.19 721 -D70% 8570 0 14 1306 -087 -1051 0.0
$50M22P1075 6240 160 =10126 5219 1021 -1.00% G447 0 201 1042 084 -13.82 0.0
$50M22P1050 4150 000 =10085 27.19 1431 -1.40% 4560 1 141 1116 070 -17.25 0.0
$50M22P1025 2520 010 =9998 219 2301 -225% 3008 99 1022 1096 -054 -21.91 0.0
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UNDERLYING Close  Chg %Chg adsUmsBoue
SETS0 1022.81 0.85 0.08% 4/4/22
! 120000
Symbol Setle  Chg %Chg Vol. Ol Ol Chg 1 100000
550422 1020.90 06 0.1% 232 339 4 ; 80000
S50K22 1017.00 31 0.3% 7 110 4 : Egggg
S50M22 1018.50 02 0.0% 97,670 338,088  -1,015 ~ 0000
S50U22 1012.30 0.2 0.0% 10256 29791 621 T o
550722 1010.60 07 01% 2610 14,081 935 ~ 20000
S50H23 1007.40 05 0.0% 544 928 280 - - -40000
- - 60000
SET50 Futures Long(Short) : dndoan a:au Long(Short) - - -80000
Long Short Net 23 2éleni  1idou 6 6 6 o 6 6 6 6 o o o o « 00000
(=] (=] (=] L= (=] (=] (=] (=] (=] (=] (=] (=] (3]
aentiu 21258 20,330 928 1772 16,694 -12.358 2 £ £ T T T T T T T T T i
m m m o m m m m m m o o E
Gatd 41343 40756 588 2453 52729 88,602 2 2 2 2 2 2 2 2 2 2 2 2 3
sutian 48718 50,234 1,516 4225 36,035 -76.244
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(Ir) U.A. 65E 0.n. 65E w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 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
PER 215 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
PER23.5 1,097 1,119 1,130 1,141 1,152 1,184 1,217
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Long RSM22
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Future Underlying
Setfle , , EPS GROWTH
Future Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
RSM22 16.83 -0.10 160 40770 102 6.39 32.94% 21.05 731 210.49%
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Long AOTM22
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Future Underlying
Settle . . EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
AOTM22 67.00 0.05 1778 2866 0 10.04 5.44% 8.54 -63.32%
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Tracking Performance

Unrealized Profit on Mar 2022

Weighted YTD 2022 Realized Profit - 1.8%

-16% -14% -12% -10% 8% -B% 4% -2% 0% 2% 4%
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Top 20 Most Active Volume

Future Sei:ﬂe Basis Vol Ol Ol Change Leverage Resistance Suppeort
Price

1 JASM22 3.92 0.05 44123 221604 99 851 41 3.68
2 GUNKULM22 6.02 -0.05 31690 143624 -496 2312 6.21 598
3 TRUEM22 5.05 -0.03 7185 130702 0 13.55 5.15 5.00
4 TuM22 19.09 019 6560 8203 -200 1042 19.00 18.40
S TIBM22 1.29 -0.01 5696 89217 1945 1.32 1.29
6 IRPCM22 3.63 0.04 4596 59183 1083 10.47 3.62 3.55
T TIAM22 9.70 0.10 3661 12157 1 2273 10.00 8.89
8 ICHIM22 11.40 -0.50 2664 25683 0 7.16 11.72 10.93
9 AOTM22 65.89 0.05 1778 2866 0 10.04 66.93 64.90
10 EAM22 96.99 -0.40 1614 11071 51 16.53 102.00 90.57
" GFPTM22 12.50 0.18 1202 15111 1 765 1299 12.43
12 CHGM22 3.85 -0.16 1025 10279 0 1459 39 37
13 BEAUTYM22 1.50 0.02 1004 15786 0 497 1.52 1.46
14 BECM22 17.46 -0.49 1004 43174 -985 2355 16.88 16.07
156 SPRCM22 10.07 0.05 1000 8124 0 7.85 10.40 9.40
16 WHAM22 3.32 -0.02 925 41333 6503 8.09 343 333
17 WHAM22 3.32 -0.02 925 41333 6503 8.09 343 333
18 CRCM22 3873 024 923 831 0 4024 38.44
19 PTTM22 39.10 025 914 10840 -200 1133 3915 38.65
20 KBANKM22 156.50 -1.50 839 7273 43 12 46 161.48 157.50
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Gold Futures \
Gold Futures

FIAOIRIRAINENSTlAY AndaTu 8.4 wisurys TUaf 1,933 WSy vinunans e

o o - o = > = 0 & = GFQ22 130,770 40 013 17 7 0
i nafeanuasnsusad-ginsu mevddidyaaidiasmsud
wnltuniudats Taes1eauaaavensgnsunusesidedinsiuauann Mini Gold Futures

o Logt Chg %Chg Vol. Ol Ol Chg

TunmweTunnideanieveansufen Ussiudmnarmuliiausad denase ST

GF10Q22 30,750 30 0.10 733 501 301

Tugnuzdunsndglasnds  wazaruniunisnasulmvesriuneaalsansg
NN : 51A1UAYBY Gold Futures

WA vinlsi Dollar Index utivduu 0.43% Uau3viar 98.99 9a d@misu
(Night Session) Settle a4 1381 22.00

ol awlesinmuanIunsalsninSadauaselATy  TINdenTsiUawme 4. wazlSunansaoredadily
ToyaiAsugnaansy W TenunaUsegmapiou 1.0, 9an13A1 wazdwIuy auaan 19.30-22.30 u.
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591 GFJ22 Wlofu iy 220 uw Uafl 30,770 uw (1,936 Widegy™) gsni

F1IAMDIAINAN Spot a'wzjmﬁmﬁlaulmu%mm 1,932 T8y AIATIAT GFF22
ﬁﬁwagﬂumau 30,550-30,900 UM AiAn191AmesSaunieialunseui
Usziliuld 1,910-1,940 wi3eey~ eauuziil Trading Ui 30,360-30,830 UM
wazsaaaniuy Short GFJ22 snsianwduiuluungnseuuy WiouUMMUARA
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XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 14AUG2021-05APR2022 Copyrighte 2022 Bloomberg Finance L.P. 05-Apr-2022 07:21:53
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GOLD Technical

a o dy v A IS o A ! a
NANWNINAINDIAT IIWDNAULULRUBLUITUN $1930 NUNLNEYW Hammer Aa

unathgnseunsiadeulund $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)
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AUINNsUIANUYeY Gold Futures AUINN1YIANUYBY Mini Gold Futures
UnaonUsEEios Unaonusieion
(Fivessuitau 490.10 un/drurgn/dw) (Fnsssuitau 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
31,020.00 250.0 12,500 (1.049) 11.451 30.950.00 250.0 2,500 (210) 2,290
30,970.00 200.0 10,000 (1,049) 8,951 30,900.00 200.0 2,000 (210) 1,790
30,920.00 150.0 7,500 (1,049) 6,451 30,850.00 150.0 1,500 (210) 1,290
30,870.00 100.0 5.000 (1.049) 3.951 30.800.00 100.0 1,000 (210) 790
30,820.00 50.0 2,500 (1,049) 1,451 30,750.00 50.0 500 (210) 290
30,770.00 0.0 - (1,049) (1,049) 30,700.00 0.0 - (210) (210)
30,720.00 0.0 (2,500) (1,049) (3.549) 30,650.00 0.0 (500) (210) (710)
30,670.00 -100.0 (5.000) (1.049) (6.049) 30.600.00 -100.0 (1.000) (210) (1.210)
30,620.00 -150.0 (7.500) (1.049) (8.549) 30.550.00 -150.0 (1.500) (210) (1.710)
30,570.00 2000 {10,000) (1,049) {11,049) 30,500.00 -200.0 (2,000) [210) (2.210)
30,520.00 -250.0 (12,500) (1.049) (13.549) 30.450.00 -250.0 (2,500 (210) 2.710)
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