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

long Short Met 2 Days 1 Weeks 1 Months
Institution 105,186 79,145 26,041 47,065 43429 60,325
Foreign 97,812 84,350 13,462 30,815 -9.112 86,360
Retail 161,121 190,624 -39.503 -f7.880 -34317 -146,685
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 22 341 22167 174 1,737 5,677 -9.684
Foreign 55,165 55,398 -233 3727 -31.707 36,267
Retail 69,500 69,441 59 -1,990 26,030  -26,578

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 72,301 49 804 22 497 36,749 16,097 48,130
Foreign 13,365 7.224 6,141 15,844 16,178 46,129
Retail 48 312 76,950 -28,638 -52.6593  -31,275 -94 259
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 6,572 5679 993 3142 -530 5.038
Foreign 28,815 21,190 7.625 10,327 5.270 1,323
Retail 16,404 25,022 -8.618 -13,469 4,740 -6,361
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 266 100 166 207 -133 116
Foreign 296 163 133 361 460 1,086
Retail 1.408 1.707 -299 -568 -1 -841
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 422 79 343 176 -21 -65
Foreign 121 160 -39 704 701 1,230
Retail 2.095 2,399 -304. -3a0 -6a0 -1.165
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SET50 Overview
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Last 1% Hist. Wolatiity 2Week Hist. Volatility
SET50 Index  1002.47 12.52284 9.010692

Call Option

Break Intrinsic Time Allin-  Theory

- Open  Implied Effective Time

Premum Ch0  “rven  vawe  Vale Premium Price O™ Interest Volatiity _o'° Gearing Decay
S50M22C1125 050 000 -11256 000 060  12.28% 047 3 B44 1318 003 4360 01
S50M22C1100 100 020 1101 000 100  0.83% 124 82 1424 1225  0.04 4374 0.4
S50M22C1075 200 070 1077 000 200  7.43% 205 240 2745 1158  0.08 4149 0.1
S50M22C1050 450 100 =10545 000 450  519% 637 385 3380 1106 016 3509 0.1
S50M22C1025 970 210 =10347 000 970  3.22% 1248 486 3113 1094 030 3127 00

Put Option

Break Intrinsic Time All-in-  Theory

- Open  Implied Effective Time

Premium Cho  “ron  vawe  Vaue Premum Price O™ interest Volatiity _C'° Gearing Decay
S50M22P1125 12710 350 =997.0 12253 457  -0.46% 127.85 O 3 2041 073 577 00
S50M22P1100 10270 330 <9973 9753 517  -052% 10364 O 12 ENANA 100 976 00
S50M22P1075 7980 400 <9952 7253 727  073% 8038 7 176 928 095 -1197 00
S50M22P1050 57.80 410 <0922 4753 1027  -1.02% 5882 3 144 1314 079 1375 00

S50M22P1025  35.90 340 =9881 2253 14.37 -1.43% 39895 236 1257 10.97 -0.69 1870 0.0
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UNDERLYING Close  Chg %Chg asUnsBoune
SETA0 1002.47 -3.86 0.39%  11/4/22
140,000 100000
Symbol Seile  Chg %Chg Vol. Ol Ol Chg 120090 20000
S50022 1000.20 49 05% 144 298 22 190 50000
20,000
S50K22 999.80 44 0.4% 97 109 3 80,000 40000
00 20000
S50M22 997.30 56 -06% 132811 340,501 3,608 Eed 0
S50U22 991.40 57 0.6% 10373  29.361 160 2% -20000
$50722 989.90 53 08% 2713 13469 17 088 ii ~40000
S50H23 986.40 55 0.6% 868 2.160 209 10,90 e -60000
S0 - -80000
SET50 Futures Long(Short) : drunun a:au Long(Short) gg:%; -100000
Long Short Net 2% 2&denwi 1idau £0.000) -120000
8 8 8 8 8 88 8 8 8 8 8 d
aoiu 22341 22167 174 1,737 7526  -9.689 Z & & £ £ £ £ £ I £ = £ &
L1 [1+ [1+ 1] [1] [1] L1 L1 [1+ [1+ 1] 1] E
PRRETe) 55,165 56,398 233 3727 11520 36267 2 2 2 2 2 2 2 2 2 2 3 2 7
Sndau 69.500  69.441 59 -1,990 -394 26578
n: aneeise va. e naa fun: anedse va. il wae
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ANANI38d Spread &l dULAdUAIN ASPS Model SET50 v15¢auA1 PER $114¢)
10 Spread B3eina - B3eTnd
S50121 S50K21 S50M21 S50N21 S50Q21 S50021 (i) u.A. 65E 0.n. 65E w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
L4
(29 Wabhu BwAsh u 9 Debd 2 nAs tu30anéd 2 nesd PER20 933 952 961 a1 980 1008 1,036
S0 PER205 957 976 985 995 1005 1,033 1,062
S50K21 168 PER 21 980 1000 1,009 1019 1029 1,058 1,088
SsoM2L 108 0.40 PER215 1,003 1,023 1,033 1043 1054 1084 1,114
SS5ON21  -146 053 013 PER22 1,027 1047 1057 1068 1078 1109 1,140
$50Q21 513 362 4,02 415 PER 225 1,050 1,071 1,082 1,092 1,103 1,134 1,166
S50U21 581 413 453 -4.66 051 PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
*gundigudanaandoulomasswne .o, - n.0. 64 Wiy 0.5% PER23.5 1,097 1,119 1,130 1,141 1,152 1,184 1,217
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Single Stock Futures
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Future Under|ying
Settle . . EPS GROWTH
Future . Basis Vol Ql Ql Chcmge Leverage Up5|de PER 65F PBV 65F
Price 65F
BLAM22 4400 0.90 9 1104 200 20.68 -13.64% 19.88 1.44 11.48%
n: aneedse va. e naa
Historical Price AUIUNIYIANUYeN Stock Futures
o BLA C: 44.00 daily
lﬂ" 45.00 L
SETS0 INDEX l () N t 4350 -
. I| "lull h"l‘
I-nuhll"""r
INSUR I " ‘m""‘-lll“w'm,u'_.'rh \h"llllpl
A ASIAPLUS INg
ecurities




DERIVATIVES TALK
nagnsn1sainuauwus

BY RESEARCH DIVISION

Long BDMSM22
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Future Underlying
Settle . . EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price é5F
BDMSM22 2543 -0.35 1472 1103 200 14 95 16.00% 39.00 3.67 19.54%
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Tracking Performance

0.0%
Unrealized Profit on Mar 2022

Realized Profit on Apr 2022 22.2%
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Top 20 Most Active Volume

Future Setﬂe Basis Vol Ol Ol Change leverage Resistance  Support
Price
1 TRUEM22 5.05 -0.03 12325 130702 0 13.55 5.00 4.84
2 GUNKULM22 6.02 -0.05 10096 143624 -496 2312 6.02 578
3 CHGM22 3.85 -0.16 6902 10279 0 14.59 3.91 3.76
4 TPIPLM22 1.62 0.06 6501 25718 0 10.79 1.64 1.56
5 JASM22 3.92 0.05 5252 221604 99 8.51 4.26 3.79
6 KCEM22 64.80 026 2682 4686 -35 12.31 63.53 58.73
7 IRPCM22 383 0.04 2669 59183 1083 10.47 3.60 3.51
8 HANAM22 49.31 0.55 2442 5008 0 6.38 48.47 45.09
9 WHAM22 332 -0.02 2056 41333 6503 8.09 3.34 328
10 WHAM22 332 -0.02 2056 41333 6503 8.09 3.34 328
1 BCPGM22 12.20 0.30 1818 26939 -79 5.09 12.29 12.08
12 BCHM22 19.85 -0.27 1608 4738 -282 16.51 2133 20.33
13 CBGM22 105.80 0.50 1600 10584 342 754 106.31 101.93
14 BEMM22 8.60 -0.01 1510 11416 1 11.98 8.65 8.46
15 BDMSM22 25.05 -0.35 1472 1103 200 14.95 2511 25.10
16 GULFM22 49.75 043 1341 9778 -199 261 4963 47.29
17 EAM22 96.99 -0.40 1092 11071 3 16.53 91.77 82.12
18 SUPERM22 0.90 0.04 1044 104966 0 579 0.90 0.88
19 CKPM22 4.96 0.03 1016 17886 500 526 5.12 4.99
20 ITDM22 2.06 0.00 1000 20591 5 13.68 207 20
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Gold Futures
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3101 GFJ22 \ilefu Wiy 40 uw Yadt 31,080 U (1,948 wideey) A
PmesiIman spot ananiiedeulvauTion 1,952-1,953 WieayM AINSIAN
GFF22 ﬁﬁjwag"[,uﬂsau 31,000-31,400 U FIANINTIATNDIANTINUHNIUAY
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wAla Gold Spot

Gold Futures

N\

FUTURES Lost Chg  %Chg Vol ol Ol Chy
GFI22 31,080 -210 -0.67 136 250 2
GFM22 31,330 490 1.59 38 223 5
GFQ22 31,120 =200 -0.64 17 7 0
Mini Gold Futures

Lost Chg %Chg Vol o] Ol Chg

GF10022
GF10M22
GF10Q22

31,230 -30
31,240 -30
31,260 -20

-0.10
-0.10
-0.06

5,206
2,110
733

7426 970
6,410 407
501 301

NN : 51A1UAYBY Gold Futures
(Night Session) Settle & 1281 22.00
- LNy |

u. wazUSinaunsdevieinvuly

4291281 19.30-22.30 U.
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XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 14AUG2021-124PR2022 12-Apr-2022 07:56:12
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GOLD Technical

NANI951AINDIAT WIIPaNAUTWNLBLUITUN $1930 91NWNLIgL Hammer A9

unathgnseunisiadeulnd $1930-51977

nsudassiamasilmduum Spread 3¥%314 GFJ22 - GFQ22

FX (uaw/ USD)

3300 3325 3350 3375  34.00
1,850 29,019 29,239 29,458 29,678 29,898
1,880 29,489 29,713 29,936 30,160 30,383
1,910 29960 30,187 30,414 30,641 30,868
1,940 30431 30661 30,892 31,122 31,353
1,970 30,901 31,135 31,369 31,603 31,838
2,000 31,372 31609 31,847 32,085 32,322
2,030 31,842 32,083 32325 32,566 32,807 :
2,060 32,313 32,558 32,802 33,047 33292 e — —— S——
2,090 32,783 33,032 33280 33528 33,777

GOLD Londin AM (USD/Ounce)

n: anenuide va. loude wia lan: aneeuide va. leude wia
o [ o o o e
AUINN1sUIANUYeY Gold Futures AUINN15U1AUYBY Mini Gold Futures
unaonuseeoa Unaonusieeios
(Fsssuita 490.10 uin/dndrg/dw) (Fsssuiiau 98.10 uin/drdoen/d70)
- finls Aisssudiou+  Avls(nenu) - Airls dsssuilen+  Avls(anavu)
sendla future uldenualag (zmu) VAT [uw) And =nenda future al@ruulag (zmwu) VAT [um) dni
31,330.00 250.0 12,500 (1,049) 11,451 31.480.00 250.0 2,500 (210) 2,290
31,280.00 200.0 10,000 (1.049) 8.951 31.430.00 200.0 2,000 (210) 1.790
31,230.00 150.0 7,500 (1,049) 6,451 31,380.00 150.0 1,500 (210) 1,290
31,180.00 100.0 5.000 (1.049) 3.951 31.330.00 100.0 1,000 (210) 790
31,130.00 50.0 2,500 (1,049) 1,451 31,280.00 50.0 500 (210) 290
31,080.00 0.0 - (1,049) (1,049) 31,230.00 0.0 - (210) (210)
31,030.00 -50.0 (2.500) (1.049) (3.549) 31.180.00 -60.0 (500) (210) (710)
30,980.00 -100.0 (5.,000) (1,049) (6.,049) 31,130.00 -100.0 (1,000) [210) {1.210)
30,930.00 -150.0 (7.500) (1.049) (8.549) 31.080.00 -150.0 (1.500) (210) (1.710)
30,880.00 2000 {10,000) (1,049) {11,049) 31,030.00 -200.0 (2,000) (210) (2,210)
30.830.00 -250.0 (12,500) (1.049) (13.549) 30.980.00 -250.0 (2.500) (210) (2.710)
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