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All Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

Long Shert Mgt 2Days 1 'Wesks 1 Months
Institution 214 870 192 246 77624 28527 40470 33105
Foreign 120,035 119,160 875 7410 21563 -20,961
Retail 289,787 113286 23,499 BEI7 62033 12144

SETS0 Futures Long[Shori] Position : Contract

Accumulated Long[Shorf]

Long Shert Mgt 2Days 1 'Wesks 1 Months
Institution 38,991 38 446 545 1452 11152 3721
Foreign 83816 68750 15,0686 9728 64614 62700
Retail 88,205 103,816 45,811 11,180 53482 66,430

5ing|e Stock Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Pt 2Days 1 Weeks 1 Months
Institution 160,669 142,455 18214 32255 3549 1,046
Foreign 28,620 41128 12508 23814 73806 32848
Retail 171,083 176,789 5708 S6080 77355 -31.802

Metal Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Waesks 1 Menths
institution 2397 2847 —a50 3540 1,120 3731
Foreign 6,742 8547 1,805 3180 11789 8441
Retail 8,682 8427 2955 £720 12808  -4710

Call Option Lona(Short) Position : Contract

Accumulated Long(Short)

Long Short et 2Days 1 Weshs 1 Months
Institution 150 167 =17 31 -1 703
Foreign 2B 146 L7 B0 268 508
Retail 2,120 2,185 5] -111 -167 -1,211

Put Option LonalShor) Pasition : Confract

Accumulated Long(Shert)

Leng Short et Z2Days 1 'Wesks 1 Months
Institution 120 112 g8 -35 104 -18
Foreign 191 209 -18 65 300 1,973
Retail 2495 2 485 10 -10 504 -1,855
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SET50 OVERVIEW
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Last 1T Hist. Volatiity 2Week Hist. Volatiity
SETS0 Index 945.80 12,338 16.29745
Call Option
_ Break Intrinsic Time All-in- Theory Open Implied Effective Time
Premium Ch0  “rven  Vale Vae Premium Price "OU™® interest Volatlity _C'" Gearing Decay
S50M22C1050 Q.10 0.00 =10501 0.00 0.10 11.03%  0.00 0 9678 30.26 0.01 126.54 01
S50M22C1025 010 0.00 =10251 0.00 0.10 5.38% 0.00 0 8973 20,79 0.01 9524 01
§50M22C1000 020 0.00 =110002 0.00 0.20 5.75% 0.01 18 8103 21.45 0.02 92.80 01
S50M22CO75 0.90 -0.60 =9759 0.00 0.90 3.18% 0.33 1321 6943 17.78 0.09 89.42 0.0
S50M22C950 550 -450 =89555 0.00 5.50 1.03% 4.42 1192 3474 16.12 0.37 64.30 0.0
Put Option
. Break Intrinsic Time All-in- Theory Open Implied Delt Effective Time
Pr m  Chg Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50M22P1050 104.50 890 =9455 10420 0.30 -0.03% 106.81 0 166 35.55 -0.92 -8.37 0.0
S50M22P1025 7950 830 =9455 79.20 0.30 -0.03%  81.81 0 942 #MNA MK 100 -11.80 0.0
S50M22P1000 58.00 1050 =942 5420 3.80 -0.40%  HG6.82 G4 2907 #MNIANMA 100 16371 0.0
S50M22P975 3250 950 =9425 2920 3.30 -0.35% 3215 357 3659 10.14 -0.99  -2875 0.0
$50M22P950 1250 580 =9375 4.20 3.30 -0.88%  11.24 644 5498 15.99 -0.62 -47.22 0.0

P @893y va. 1oy waa

NIWSoUNISEovIe SET50 INDEX

UNDERLYING Close  Cha FCha asumsbouie
SETSO 34550 -5.91 -09d 226122
Symbol Setle  Chag %Cha Val. Ql Ol Cha
55022 35423 0.0 0.0 70 41 a
S50Kz22 J36.67 0.0 0.0 26 160 i}
S50mMz2 343.00 -10.5 =11 136,303 331423 -4E3
S50Uz2 336.20 -10.5 =11 55,377 101,876 5,026
550222 335.90 -10.0 =11 12422 31436 2054
S50HZ3 33130 -3.7 =10 2.954 T.923 340
SET50 Futures LonaiSher) @ &hunan Al Long(Shor)

Long Short Net 2 5u 2 ddani 1idau
Eyin 51,431 54.836 B.655 T.200 2322 2081
AR 32158 104,484 -12.326 2740  -105.287 -72.4394
SUEGT 153,544 W7.ET3 S.ET1 -3,340 102,365 70,433

P7: @8I Ua. 1oLTY waa

AR sAl SPREAD ru Aulfiou?an ASPS MODEL

1hring Spread B5eina - 5eina

$50021 S50K21 S50M21 S50N21 $50Q21 S50U21
29 Wwebd 0y 28wabd cu290864 tu29nnéd ou30anéd ou29nebd
$50021
S50K21 -1.68
S50M21 -1.28 0.40
S50N21 -1.16 0.53 013
$50Q21 5.13 -3.62 -4.02 -4.15
S50U21 581 413 -453 -4.66 -0.51

sunagudanaanidouiomnesewing f.e. - a0, 64 whdy 0.5%
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SET50 fis:AuUA1 PER #i199

(Irn) u.n. 65E D.n. 65E .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
PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217

fun: w9y va. Loy wia
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SINGLE STOCK FUTURES

Short ITDM22

o w

Aanulsintueuvemalsenaunsiliudesnosd 1Ay

o

D lunneigaamnssy
neaiaidaduauisasiunuianneadaiiiudy vInduAnudesRInnsAsdTes
Ma18318NN3 IAsen1snenasuly 8 Wuduuim gnutl AOT 313 1,126 61U

Magilviduvesteviuanasianmangas 35 Adjusted PBV 1 i1 1091 1.96 um

Amamatia wnastukaliueias nseu Downtrend Channel wiandgygiaau

INNIURARLITY EMA 10 Ju Ussiliudhumaneyihnmlslivsnm 1.78 v

nagnsnasavnu

wugidieaniug Short ITDM22 yu 1.87 v il 1.78 uwm Jagdunls

12.24% Lock fls 10% 7 1.85 U

Future Underlying
Setile . . EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV 65F
Price 65F
TDM22 1.84 0.01 2080 20591 1680 13.03 -1.04% 290.01 0.81 -124.10%
an: neen3de va. 1oy wda
HISTORICAL PRICE A1uoruilsviAnuvey STOCK FUTURES
VTD =D ITDC: 1.88 dail
SETS0 INDEX ‘ 3 \“I ‘\I
o A
i |k o e Downtrand Channel
l [ h|'||":l"| T !“r.| LY vy, Ay “L”u‘ > —
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Long MAJORM22

AMEUAS3e3 Dr.Strange NITUARNBUSURNIN dxviawrny Box office lulszne
ansgvhaeglfdusudud 2 08l 352 SruwFeqm Tudusdul 2565 uagnin
swlaludszwalnenin 337 awuw wdweenawld 3 dUant uenmileann
AMURS 1309 Dr.Strange 83309 Jurassic World, Light Year fiunazadnssnels
Aoutnage uaznmeumsiies Top Gun nszuameursuinafaInmsusesulatly

Twitter ndseonanglewiies 2 Ju 8935 DCF ¢ Fair Value U 2565 wdu 25 U

Awmanatia Windawmilonseuuu Symmetrical Triangle agazilyaln Upside

MINHILUTIAMLIATLA 21.00 Um dadmsngyiilsegusian 21.50 U

nagnsnasavnu

wuzihiieanIug Long MAJORM22 91 20.91 uw wWhiinails 21.50 vndag Cut

Loss 0.3 UINANYU

Future Underlying
Seitle _ , EPS GROWTH
Future ] Basis Vol Ol Ol Change leverage | Upside PER 65F PBY é5F
Price H5F
MAJORM22 2167 -012 - 3016 2 5.08 16.82% 2222 239 -49 43%
n: aeedse va. i nda
HISTORICAL PRICE TECHNICAL CHART
MAJOR C: 20.90 daily
YTD mMTD ‘
if
| ‘{ T L ) Symmetrical Triangle
m i . ' ‘
SETS0 INDEX 'f ",ll'x = {V‘le ‘IV T"'t.1 I‘L“Prl'ﬂ 'h"', r‘“l r W",h‘ ,£ ;ZZ =
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MAIDR _ [rsii(14, 70, 30, 1)
-12% -10% 2% % 4% -2% 0% 2% 4% 6% 8% 10% @
n: aneensdte va. oude wda fiun: aneenidde va. i naa

w ASIAPLUS ’

Securities

7

_ \ Pl
Tl | | RRRRRR




DERIVATIVE TALK

I

nagnsn1satnuauwus

TRACKING PERFORMANCE

0.0%
Unrealized Profit on June 2022

0% 20% 40% 60% 80% 100% 120%

N = N - . . o N R
WUNELLWE fﬂTWT,MMNﬂEﬂ?J’JLL’ﬂ'451:ii{ﬂﬁﬂL"jﬁﬂ.’J‘]’JLL’J:’A'IL'j’Jﬁ’J'Q’J lﬁ‘J’Jﬁ’JﬂﬁT"jﬂﬂTQ@ l'j’ANQEB’JLL’ﬂ’Aﬂ:RNQ’Jﬂ‘ﬂQ‘.:ﬁxiT,l’ﬂEJT‘J?Q‘JLL’J‘.:'Mi’j"jﬂ?\ﬂ'1',4:’r1'm'11?-“£ﬂ@‘lﬂ@’f]’4

P @893y va. 1oy waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 JASM22 344 0.00 27 221604 -5005 349 3.28
2 SUPERM22 0.74 0.02 6002 104966 2000 6 0.84 0.76
3 QHMZ22 214 -0.01 3697 43698 -2707 12 220 214
4 WHAM22 303 0.03 3512 41333 1006 ] 3 303
5 CKmM22 19.90 -0.40 3000 4163 0 9 20.38 19.37
6 ITDM22 184 0.01 2090 20591 1680 13 193 1.83
7 TRUEMZ22 4.66 -0.04 2052 130702 25714 12 4.76 4.54
8 TRIPLM22 162 -0.02 2022 25718 501 1" 157 1.50
) STECM22 12.10 0.20 1707 4709 1101 6 13.10 12.39
10 TUM22 17.30 0.12 1640 6203 2518 9 17.79 17.29
1 EPGM22 9.60 029 1610 12063 1020 17 9.89 9.56
12 GUNKULM22 563 -0.03 1600 143624 103150 22 5.68 532
13 SPRCMZ22 12.00 023 1555 6124 500 10 12.26 1129
14 CPFM22 2595 0.30 1514 51366 1553 8 26.18 2575
18 CHGM22 364 0.03 1511 10279 0 14 372 355
16 CBGm22 106.40 0.00 1382 10584 6945 8 106.81 101.99
17 HMPROM22 12.95 -0.10 1103 1985 -1 ) 13.99 12.86
18 PTGM22 13.87 010 860 11369 1404 4] 14.30 13.50
19 TTBM22 125 0.00 857 89217 4605 126 123
20 SAWADMZ2Z 4731 0.00 780 7028 2623 8 5220 46.89
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GOLD FUTURES \
Gold Futures

FIAMBIAINAINANSTIIRAY USULNTY 4.8 Wisegys Ul 1,837 WSy 90 I
GFQ22 31,040 180 0.58 62 140 16

GFV22 31,070 0.39 23 41 -16

wsad@eLfemls ndesiamesAisisasfinreiu 3 Jusiu 25 wisegy™ wenanidl

v o g DA o a w Mini Gold Futures
doguaaNUeIUTEsIUsMIATNANENTY  (Wn) dlanusaiuniagaiaRuiel

) ' X & p 0§ v ~ o v o GF10M22 30,9? qu qu 3.9\;‘:I 9;3 - ?q
PLADANIAY  NIUNTITLINVUNDALUEY szma’1am’fL‘ViLm%ﬂﬂammmam’azmaaa GFIQ2  30,9% 9 ¥ 14 47 z
b o v GF10v22 31,020 2 2 814 2,254 9%

nesulviA1RuAaaIseaueT wag Dollar Index vEuas 0.23% Uadl 104.2 0
“ o o~ o , N o X X o~ flan: ae93de vatelde wia
fouanladenyusienamesd  lagtuillagngell Meansgaziinisseau

milauAsegnadAey 1w ganvigtiulu, dull PMI uagiuiugvesuadasinig vanews - 1elaves Gold Futures (Night
’j’]\‘iﬂ’]u5’]ﬁjﬁﬂﬂ’]‘1}‘1 Lﬁué]’u Session) Settl:a a4 4381 22.00 . kagUsuna
MsBeveintuluginal 19.30-22.30 u.

nagnsnasavnu

SRR GFM22 Wi 130 uin Uit 30,880 U (1,838 wideey) Tndies
MPmesdImann spot anaadiiadeulmuia 1,838 Wieg ANTIA1 GFM22
ifuf:%aq”[,uﬂiau 30,750-31,100 UM fiAn1esimmesdaunisialunsoui
Usziiuld 1,820-1,850 Wiy vilieddeasuuzidn Trading GFM22 U3l
30,570-31,070 U uanInsIAduaseznsauany wuzsihlvsolaaniuy
Long GFM22 Wagrnmuaga Cut Loss 13 100 umannmu tiedesiurundes

‘1/1’1?]71?’1’1‘1/]@\‘1?‘T’]Lﬂﬁ@ﬂl%’}ﬂ@ﬁ]’]ﬂﬁ?@

InAtiAn GOLD SPOT

L.

f

1850

1750

$-1700

Sep Oct Nov Dec Jan Feb Mar Apr May Jun

XAU Curncy (Gold Spot  $/02) Gold Kid XAU Daily 14AUG2021-22JUN2022 Copyright2 2022 Bloomberg Finance L.P. 23-Jun-2022 07:11:23
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GOLD TECHNICAL

PAN193IAMOIR RALTLTsuLAEY viganwaTuuTn $1850 Wudmanaude

Downside \d8sUsugiusie laeduuwisuusian $1815

nasndavsannadarlriduuan SPREAD s:191 GFJ22 — GFQ22

FX (uaw/ USD)

34.50 34.75 35.00 35.25 35.50
1,760 28,862 29,071 29,280 29,489 29,699
1,790 29,354 29,567 29,779 29,992 30,205
1,820 29,846 30,062 30,278 30,495 30,711
1,850 30,338 30,558 30,778 30,997 31,217
1,880 30,830 31,0563 31,277 31,500 31,723
1910 31,322 31,549 31,776 32,0038 32,230
1,940 31,814 32,044 32,275 32,505 32,736 i
1,970 32,306 32,540 32,774 33,008 33,242 —— = = e — '
2,000 32,798 33,035 33,273 33511 33,748

n: eneenise va. il naa fn: aneeidse va. i nda
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNS0NUS EE0e UNE0NUS EE0E
(Feasumden 420,10 uvin/dhandt/do) (Areasmdew $8.10 uwn/dhunut/d)
swia Als AIETTULTIEY+ Al seia Avrls AIETTULLEM+ Als
future wlieuwilas (mnau) VAT () (mavu)avs future wlieunilas (@) VAT () (mevu)avs
31,130.00 250.0 12,500 (1,049} 11,451 31,170.00 250.0 2 500 210) 2,280
31,080.00 200.0 10,000 (1,048} 8,951 31,120.00 200.0 2,000 (2109 1,780
31,030.00 150.0 7,500 (1,045) 5,451 31,070.00 150.0 1,500 (210} 1,290
30,580.00 100.0 5,000 {1,049} 3,951 31,020.00 100.0 1,000 (2109 750
30,930.00 50.0 2,500 {1,048} 1,451 30,570.00 50.0 500 (210) 280
30,880.00 0.0 B {1,048} {1,048} 30,920.00 0.0 - (210) (210)
30,830.00 -50.0 (2,500) (1,048} (3,548} 30,870.00 -50.0 (500} (2109 (710
30,780.00 -100.0 (5,000) (1,045} (5,045) 30,820.00 -100.0 (1,000) (210} (1,210)
30,730.00 -150.0 (7,500 (1,049} (8,549} 30,770.00 1500 (1,500} (2109 (1,710)
30,680.00 -200.0 {10,000) (1,048} (11,048) 30,720.00 -200.0 (2,000) [210) (2,210
30,630.00 2500 {12,500) (1,049} (13,549) 30,670.00 250.0 (2,500) (210) (2,710
i anenwdse va. il wda ey va. il waa
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DWO08 Top Pick: CRC08C2212A , CPF08C2209A
DW08 WATCH LIST

Deca

O

DWO8 BID  GEAR Dfcth) DWO8 BID  GEAR Dfcty) DWO8 BID  GEAR ,0fo%,
AOTO8C2209A 0.17 8.8 4 ESSO08C2301A 0.27 4.0 9 SINGO8C2209A 0.10 5.9 5
AWC08C2212A 0.24 6.4 4 GULFO8C2209A 0.06 9.7 8 SIRIO8C2212A 0.08 5.8 13

BANPO8C2209A 0.16 5.7 6 GUNKO8C2209A 0.09 5.7 7 SPALO8C2212A 014 6.2 7
BBLO8C2209A 0.12 94 5 INTUO8C2209A 0.05 10.3 8 SPRCO8C2207A 0.37 8.1 1
BCHO8C2212A 012 6.4 8 IVLO8C2208A 0.15 1.0 4 STGT08C2212A 010 5.5 9
BCPO8C2209A 0.09 6.1 7 JMARTO8C2301A 0.26 4.1 6 SUPE08C2212A 013 3.2 12
BCPGO8C2212A 0.08 6.0 13 JMTO8C2301A 043 3.8 4 SYNEX08C2301A 0.19 4.0 7
BECO8C2209A 0.07 6.8 7 KBANO8C2209A 0.08 103 6 THANO8C2209A 0.09 7.9 6
BGRIO8C2208A 0.1 15 6 KEX08C2301A 0.32 4.4 5 TQMO08C2209A 0.8 5.5 4
BHO8C2207A 0.19 108 1 KTB08C2207A 0.06 131 4 TRUEO8C2212A 0.40 4.2 3
BPPO8C2301A 0.15 5.7 9 KTCO8C2209A 0.0 103 6 TTAO8C2209A 0.06 5.8 9
CBGO8C2209A 0.14 31 4 LHO8C2212A 0.10 6.8 9 TUO8C2209A 0.09 9.4 6
CENTO8C2209A 0.15 6.4 5 MAJOO8C2209A 0.19 6.4 3 WHAO8C2209A 0.05 9.1 10
CHGO8C2212A 0.17 6.6 6 MEGAO8C2209A 0.15 6.0 5 AOTO8P2209A 0.12 -7.6 3
(CKO8C2209A 0.13 1.5 4 MINTO8C2301A 0.19 4.9 9 BANPOSP2209A 0.08 -5.4 5
(COM708C2212A 0.08 5.4 12 ORIO8C2209A 0.07 6.3 9 BBLO8P2209A 017 -6.2 3
CPALLO8C2301A 0.10 89 ) PLANO8C2209A 0.056 1.5 10 KBANOSP2209A 0.21 -3.2 2
CPFO8C2209A 0.27 1.9 k) PTTEO8C2206A 0.38 136 O KTBO8P2209A 0.09 -5.8 6
CPNO8C2207A 0.06 138 3 PTTEO8C2209A 0.33 6.7 2 PTTEO8P2209A 011 -6.6 4
CRCO8C2212A 0.08 3.1 11 QHO8C2209A 0.0% 1.0 9 SCBO8P2209A 0.33 -4.8 2
DOHO08G2212A 0.09 6.1 9 RBFO8C2301A 019 4.2 8 TOPO8P2209A 0.28 -51 2
DTACO8C2212A 0.26 4.9 5 RCLO8C2301A 0.22 3.3 8
EA08C2209A 013 3.2 4 SAWAO08C2209A 0.07 7.7 7 ss:gg:gzzzzg:; g::: i:; g
EGCO08C2209A 0.33 6.7 2 SCB08C2209A 0.0% 8.0 7 Al 008 260 &4
EPGO8C2212A 011 5.0 12 SCC08C2209A 041 131 4 o 022 -363 o
ESSO08C2207A 0.62 5.6 2 SCGP0O8C2212A 017 6.4 6 LI IPrT) 045 -12.3 2
v . ) - NLlolok{ybIel )2 0.56 -101 3
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