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Chg %Chg Vol (Contracts) 0Ol (Contracts)

0l Chg (Contracts)

SET50 958.71 8.35 0.88% n.a. n.a. n.a.
550022 951.9 9.70 1.03% 227,418 266,770 13,578
aspu22 34.89 0.75 2.20% 7 1,479 (97)
BEMU22 8.7 -0.09  -1.02% 17,174 1,500
GFM22 30920 80.00 0.26% 19 245 =
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All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 575,881 556,730 19,151 42,097 81990 112,300
Foreign 469,610 471,011 1,401 608 2454 28309
Retail 549,620 567,370 17,750 42705 -B4444 83991
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 38,516 359,520 -1,404 -10,740 -4 473 -12,150
Foreign 350,851 335,443 15,408 21,035 25,864 -69 637
Retail 94 540 108,544 =14 004 -10,2859  -21,3%1 81,787

5ing|e Stock Futures Long[Shorf] Position 1 Controct Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 526,320 506,664 19,656 51638 78928 71,865
Foreign 98,133 118,083 -19,950 20,000 -20488 35508
Retail 410,502 410,208 284 -31,638 -58440 -107 483
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 5,555 3,592 1,963 2002 17394 676
Foreign 19,803 16,795 3,008 595  _3.443 2911
Retail 17,047 22,018 4971 1,407 2049 2235
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 202 143 1459 232 205 065
Foreign 329 ar 242 36 372 916
Retail 26812 3,003 =381 -548 -577 -1,881
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 250 127 123 223 188 32
Foreign 170 293 -123 -13 192 2282
Retail 3,287 3,287 0 210 380  -2584
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SET50 INDEX FUTURES
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Last 1Yr Hist Volatity 2Week Hist Volatity

SET50 Index 958.71 12.2244 16.072
Call Option
Premium Break Intrinsic  Time Allin-  Theory Open  Imphed Effective Time
S Even Value Value Premium Price e Interest Volatility e Gearing  Decay
S50M22C1050 0.10 000 >10501 000 0.10 953% 0.00 4 9674 50.36 0.01 80.08 01

$50M22C1025 0.10 000 >10251 0.00 0.10 892% 0.00 8 8959 38.36 001 10298 01

S$50M22C1000 0.10 0.00 >1000.1 0.00 0.10 432% 0.00 26 8051 2590 0.02 146380 0.0
S50M22C975 050 010 =>9755 0.00 050 1.75% 0.11 1040 7793 16.32 011 207.01 00
S50M22C950 9380 490 >9598 8.71 1.09 0.11% 937 671 3808 18.28 0.75 7346 00
Put Option

Dromisn Break Intrinsic  Time Allin-  Theory Volume Open  Implied Delta Effective Time

o Even Value Value Premium Price Interest  Volatility Gearing  Decay

S50M22P1050 9140 -840 <9586 9129 0.11 -001% 9135 0 166 #NANA <100 -1049 00
S50M22P1025 6780 940 <9574 6629 1.31 -0.14% 66.35 3 933 SNANA  -100 -1418 00

S50M22P1000 4150 -1020 <9585 4129 0.21 -0.02% 4135 59 2838 40.61 091 -2098 0.0
$50M22P975 1720 -10.10 <9578 1629 0.91 -009% 1645 256 3840 1126 098 -5453 0.0
S50M22P950  1.30 -530 <9487 0.00 1.30 -1.04% 072 1130 5028 17.68 -0.20 -148.32 0.0

fan: @89y va. oWy waa

AYIAUWUSaNIUzVaIUNaINURAIUS:INA

mwsoums%vw SET50 INDEX
Tumsnaasnu na: SET50 FUTURES

UMNDERLYING Close  Chg %Cha asumsBous
SETSO 358,71 8.35 0.87% 27622
Symbol Setile  Cha %Chg Vol. Ql Ql Cha
S50.J22 984.23 0.0 0.00 70 4 o
SEOK22 996,67 0.0 0.0:% 76 B0 i}
SEOMZZ 955,40 0.4 1ts 20050 22557 -G1062
SE0Uz2 551,40 5.7 10 22741 ZBETI0 75,255 . : -
Ssnzzz 351,40 9.5 10 1255 35394 2,065 00—y - -100000
S50Hz3 347.10 3.6 10% 1325 8662 274 W A N - ~120000
V= = -140000
SET50 Futures LenalShor) : &ndndn aeAl Long(Short) - o - -160000
Long Short Net 2 5u 2 ddami 1dau o e T P R -180000
aau 38,516 33320 1404 -10,740 M5 1210 3 2 g B § Ei L2 E;é E;é 2 2
dramid 350,851 335443 15,408 21039 -TOE36  -63.637 Y 2 T % Z é I 2 A
MuUag 34,340 105,944 -14,004 -10.293 70,751 81,787 T i "
fian: @e9ite v, wide wia fiun: aneenidde va. i naa
AIMNISNU SPREAD ru duimou?an ASPS MODEL SET50 ns:aAuA1 PER AN
10ring Spread B3eina - Bseind
S50121 S50K21 S50M21 S50N21 S50Q21 S50021 (Irin) U.A. 65E 0.n. 65E 1w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
Ld
U 29 864U 8 WAE U2 D864 u29nnbd 30 anéd 2 nabl PER 20 933 952 961 ort 980 1,008 1,036
50021 PER205 957 976 985 995 1,005 1033 1062
SOK2L 168 PER21 980 1,000 1,009 1019 1029 1058 1,088
SsoM2L 1.8 040 PER215 1,003 1,023 1033 1043 1054 1084 1,114
S50N21 116 0.53 013 PER 22 1,027 1,047 1,057 1,068 1,078 1,109 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
undgudanaanidoulomassi flo. - n.o. 64 whi 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
n: aneedse va. i nda i aneenidse va. il nda
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SINGLE STOCK FUTURES

Long OSPU22
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ANl 2Q65 15997UU QoQ uar YoY MyusieUsednsnmnisnanaTy sy
115 Ramp up @18NSHARYIALMITHUWTNUIAY TIRERAYIEHLTIYWAIN
wansusilud 89 PER 91 30 win T FV U 2565 91 37 um sunaunsadu Net Cash

377 3 WUAWUIW ANAULIY Div Yield 517 3% #9U

AMNmALA  USFRNAUINUTNALUISY  WioNvindamie  Higher Low Usd

Downside B5u3AA Useuliuwudsulin 33.50 v Ineddviunea 34.75 U

nagnsnasavnu

Wizl Long OSPU22 Ushan 33.50 uw wUvinmls 34.75 um wag Cut Loss 0.50

m‘mmﬂnu
Future Underlying
Seffle _ _ EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV 65F
Price 65F
0sPU22 34 89 0.39 o7 2914 100 744 7.25% 30.32 549 12 61%
un: ansenside va. oude nda
HISTORICAL PRICE A1uorurilsviAnuvey STOCK FUTURES
YTD mMTD OSP C: 33.50 dally
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Long BEMU22

BEM s1ga1ulSunasalanieiiusazlagansalnin aiaiiou w.a. Usunusaiauu
NNAIILNAUNIAZ 1 AU/ IU 991UIU Ridership NAULNTEAU 2.8 LauLiie/
Tuan 1.5-2.0 wawiiey/ T Suladevyuainmsilsaseudamen nMsnauldnun

nulueeile ilugnavinseiilsgvslunn 2065 MawiiulneglidedAy

Tuthefimdovesd 8435 SOTP 14 Fair Value U 2565 gl 10.30 U

awmamella wndsinga Tunseu Bullish Flag wisudeyarauianmawmaila 910
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Astuwilowdy EMA 200 Su Ustnmsindaduwnltiuuniy
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Wiz Long BEMUZ22 UStaay 8.70 U whwinails 9.00 v wag Cut Loss 0.10

m‘mmﬂwu
Future Underlying
Seffle _ _ EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
BEMUZ22 8.70 0.00 1500 12013 500 12.05 9.20% 36.38 3.22 64.33%
n: aeedse va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD BEW C: 8.60 daily
- ll' mh (] B 2.00
SETS0 INDEX . i! ,||1.I .*, ,.Il '!T',’r. v - |]; yll -
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TRACKING PERFORMANCE

Fonfzed Profton dune 2022 _ i

Vielohied YD 205 Realzed Pretk _ e

110% 115% 120% 125% 130% 135% 140% 145% 150%

N = N - . . oy o N R
VEELWE ﬂTTﬂTAIf.éEJWF\F]‘JLl.‘ﬂ'AQ:‘.EL‘]?TTﬁﬂL"jGﬂ.‘.\!']‘ALl‘A:‘AWL'j‘AE\”‘A'Q‘A lﬁ‘J‘Jﬂ‘JﬂFﬂ“j[ﬂﬂT??Lﬂ l'j‘.JFJWE\F]‘JLI.‘f]‘Aﬂ:@l-lQ‘Aﬂ']TQ35\11'A‘f]FJT‘JIQ‘JLL‘A.‘:'ATi‘A’“j@Nﬂ1'A$‘f11ﬂ11§‘-°5|@’117@‘f]‘4

P @893y va. 1oy waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 GUMKULUZ2 558 0.03 85050 41522 1 2 5.64 523
2 BECU22 14.54 0.04 61501 22 0 20 14.97 13.78
3 KTCU22 58.75 -0.25 30224 1341 0 7 59.50 56.51
4 STPIU22 4.07 0.01 11000 11508 0 6 413 jed
5 TRUEU22 4.72 -0.02 10837 95562 0 12 4.78 4.56
6 BTSU22 843 0.12 9027 3508 0 8 644 §.10
7 TTBUZ2 125 0.01 8508 13102 1000 1.26 1.24
SUPERU22 0.79 0.02 8223 29622 11000 5 0.83 0.75
9 CBGu22 109.30 -0.70 4916 1538 1 8 11117 106.60
10 IRPCU22 323 -0.01 4504 4346 15 ) 333 3.08
1 ICHIU22 820 0.00 4142 7101 200 4] 8.70 768
12 SIRIU22 1.02 0.01 4002 1072 T 9 107 0.98
13 AAVUZ2K 274 -0.04 3732 500 0 8 280 27
14 WHAUZ2 3.08 0.04 3047 16581 1000 7 3.16 302
15 WHAU22 3.08 0.04 3047 16581 1000 7 316 3.02
16 JASUZ22 345 0.05 3008 9553 -1500 7 351 in
17 ITOU22 1.85 0.00 2603 8 0 12 1.1 1.80
18 CHGU22 3.82 0.06 2019 3 0 14 383 372
19 Uniauz2z 4.95 0.01 2000 18 1 8 4.96 4.80
20 KTBU22 15.40 0.10 1913 6647 0 17 15.50 14.94
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GOLD FUTURES N\
Gold Futures

FIAMBIAIRaIRansTloAy Usuanas 3.5 wisegys Uan 1,823 wiseg® w39 e A= = o= = = &

GFQ22 30,730 -160 -0.52 62 140 16

! L GFV22 30,870 -160 .52 23 41 -16

NARUIINNITANMITUVBIBATIHARBULNWITUSURSanSgeny 3 U dsesu 3.2%

Y

- o - o a = - o & o v Mini Gold Futures
LLazﬂ’liLﬂﬂLNEJGUaﬂJuaLﬂngﬂﬁ]ﬂMingU’m YIFTIUNYDAFIYDAUANAINU LAY

o o w Y] = A v o X - ° Yo GF10M22 w.s;y Go‘? Q:JC:Q 3.9\;:l 9.?93 O‘?’q
Wliuﬂ’]i‘ifl’]ﬁiyliy’]su’]EJU’]TJ‘VI?E]‘UG]ﬂ’ﬁSU’]EJ‘IJ?‘ULW?J"UUIULG]@‘H N.A. ﬂ’]‘Wﬁ’J%JV]’]I‘VIuﬂ z:lsozzzz 2:3 10 0.4 1,:;4 :27:1 2
10v. A -160  -0.52 14 ,254 9
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YDIIAN 1Q65 ﬁ%ﬂizmﬁiui’uwﬁ newme : 91AUaves Gold Futures (Night

Session) Settle a4 1781 22.00 U. LazUsuney

naanémsa\mu MsteveiRntulurianan 19.30-22.30 u.

1P M93A1 GFM22 ilefu anas 160 U1 Undi 30,680 U (1,828 Wi3Bay™) g9

nisAmesdaan spot anaaiadeulmuina 1,823 wieyY AN
GFM22 5’u5axa§1uﬂiau 30,500-30,900 U AANI9SIAINBIANE LN IIG 3 b
N0V 1,820-1,850 L3y desanliiitlaseluddandundou deisea
wugih Trading dWwifu GFQ22 (wnu GFM22 flasdioweiuanting 29 fie.d)
USLId 30,570-31,070 U LAMINSIANEURIILAENTEUATS Luginliseds
a0ug Long wavinumga Cut Loss 13 100 Umanyu iietlostunuides
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GOLD TECHNICAL

PAN193IAMOIR RALTLTsuLAEY viganwaTuuTn $1850 Wudmanaude

Downside \d8sUsugiusie laeduuwisuusian $1815

nasndavsannadarlriduuan SPREAD s:191 GFJ22 — GFQ22

FX (uw/ USD)

35.00 35.25 35.50 35.75 36.00
1,760 29,280 29,489 29,699 29,908 30,117
1,790 29,779 29,992 30,205 30,417 30,630
1,820 30,278 30,495 30,711 30,927 31,144
1,850 30,778 30,997 31,217 31,437 31,657
1,880 31,277 31,500 31,723 31,947 32,170
1,910 31,776 32,003 32,230 32,457 32,684
1,940 32,275 32,505 32,736 32,966 33,197 L
1970 32,774 33,008 33,242 33,476 33,710 —=— = = ™ —r -
2,000 33,273 33,511 33,748 33,986 34,224

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 wieuwilas (znavu) VAT () (mavu)avs future wlieunilas (@) VAT () (mevu)avs
30,530.00 250.0 12,500 (1,049} 11,451 30,500.00 250.0 2 500 210) 2,280
30,880.00 200.0 10,000 (1,048} 8,951 30,850.00 200.0 2,000 (2109 1,780
30,830.00 150.0 7,500 (1,045) 5,451 30,800.00 150.0 1,500 (210} 1,290
30,780.00 100.0 5,000 {1,049} 3,951 30,750.00 100.0 1,000 (2109 750
30,730.00 50.0 2,500 {1,048} 1,451 30,700.00 50.0 500 (210) 280
30,680.00 0.0 B {1,048} {1,048} 30,650.00 0.0 - (210) (210)
30,630.00 -50.0 (2,500) (1,048} (3,548} 30,600.00 -50.0 (500} (2109 (710
30,580.00 -100.0 (5,000) (1,045} (5,045) 30,550.00 -100.0 (1,000) (210} (1,210)
30,530.00 -150.0 (7,500 (1,049} (8,549} 30,500.00 1500 (1,500} (2109 (1,710)
30,480.00 -200.0 {10,000) (1,048} (11,048) 30,450.00 -200.0 (2,000) [210) (2,210
30,430.00 2500 {12,500) (1,049} (13,549) 30,400.00 250.0 (2,500) (210) (2,710
i anenwdse va. il wda ey va. il waa
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BY RESEARCH DIVISION

DWO08 Top Pick: CRC08C2212A ,INTU08C2209A
DW08 WATCH LIST

E— ——
DWOS BID  GEAR %% DWOS BID  GEAR D%caY DWOS BID  GEAR 0%
ACEQ8C2209A 0.06 7.6 9 ESSO08C2301A 0.23 4.2 10 SCGPOBC2212A 0.24 6.0 5
AOTO8C2209A 047 9.2 &4 GPSCO8C2208A 0.056 102 6 SINGOBC2209A 012 56 4
AWCO08C2212A 0.24 65 &4 GULFOB8C2209A 0.07 89 7 SIRIO8C2212A 0.08 537 13
BANPOBC2202A 014 59 6 GUNKO8C2209A 0.09 537 3 SPALOBC2212A 0412 6.6 i
BBL08C2209A 011 0.9 5 INTUOBC2209A 0.05 106 8 SPRCO8C2207A 0.26 941 1
BCHOBC2212A 015 6.3 6 IVL08C2208A 012 33 4 STGTO8C2212A 011 5.6 8
BCPO8C2209A 0.07 6.9 8 JMARTO8CG2301A 0.29 40 6 SUPEO8C2212A 014 32 12
BCPGO8C2212A 0,07 66 13 JMTO8C2207A 0.05 129 3 SYNEX08C2301A 0.22 4.0 7
BECO8C2209A 0.07 13 3 JMTO8C2301A 048 37 4 THANOBC2209A 0.08 8% 6
BGRIO8C2208A 014 313 5 KBANO8BC2209A 0.09 9.7 5 TQMO8C2209A 0.18 55 3
BHO8C2207A 021 112 1 KEX08C2301A 031 4.5 5 TRUEOBC2212A 040 43 3
EPPO8C2301A 014 58 9 KTE08C2207A 0.05 134 4 TTA08C2209A 0.06 6.0 10
(BGO8C2209A 017 69 4 KTCO8C2209A 0.09 8.6 5 [J08C2209A 0.09 0.3 6
CENTO8C2209A 013 65 65 LH08C2212A 010 71 9 WHAO8C2209A 0.06° 91 10
(CHGO8C2212A 0.20 6.6 5 MAJOOBC2209A 018 6.4 3 AOTOSP2209A 010 -80 4
(KO8C2209A 012 35 4 MEGAOBC2209A 015 59 5 BANPOSP2200A 0.08 -54 5
COM708C2212A 0.09 55 10 MINTO8C2301A 0.1F 50 10 BBLOSP2209A 016 -6.3 3
CPALLOBC2301A 013 83 8 ORIO8C2209A 0.08 5.9 8 KBANOSP2209A 018 -75 3
(PFO8C2209A 0.28 379 3 PLANOBC2209A 0.06 74 9 KTBOSP2200A 0.08 -64 6
CPNOBC2207A 0.06 133 3 PTTEO8C2206A 0.26 200 O PTTEO8P2200A 011 -66 4
CRCOBC2212A 008 71 11 PTTE08C2209A 0.29 3.0 2 SCBO8SP2209A 0.28 -51 2
DOHOO8C2212A 010 6.0 9 (QHOB8C2209A 0.06 7.0
DTACOBC2212A 0.26 4.9 5 REFO8C2301A 021 41 xgzgzggg :
cocoosc2rom@RlaR| 2 swaoscszom [ 9a| o [y :
= & 5 iy 5 S5008P2209A 2
EPGO8C2212A 041 5.0 11 SCEO0BC2209A 0.07 86 $5008P22008 3
ESSO08C2207A 049 64 2 SCCO8C2209A 048 122 SET5008P2200C 1
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