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SET50 FUTURES:
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Fund Flow filwaidnazilunsaiyusia SET50 Index U5uau wuziin

Trading $50U22 lunsau 970-985 aLaL Long N9BUAN

SETS50 OPTION:

wuz1i1se Long S50U22C975 41 10 9a (SET50=975) twindnls 20 3a
(SET50=985) @z Cut Loss 3 1A SET50 litseswyuain Fund Flow

SINGLE STOCK FUTURES:

58 Long BEMU22 §i 8.70 um whsinils 8.90 um Cut Loss 0.10 uan

NUVUIINTANINaUsEnauNIsHudInIuN1siUaRanssuNaLAsegna

w1 Long CENTELU22 UStaeu 41.50 v wWhvinanls 43.00 v uag

Cut Loss 0.75 umannu ausglevdainnaianisvisaiieaninuea

GOLD FUTURES:

A13Y USD gauAn nyus1Amaean uwadslianunsaniu $1800 Tnedull a9
Ruleansy wuzdh Trading 29730-30230 um ($1770-1800) uae cut

loss 100 UMaINNU

svoUdnavnuAwsIAlugoniA

Equity
Fund flow 1D WTD MTD
Thai 90 216 330 3,900
Indonesia 89 166 4,099
Philippines (101) (111) (97) (953)
S.Korea 7 106 1,388 (13,336)
Taiwan (148) (195) (626) (35,321)
sum (63) 182 976 (41,611)
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Long Short Mt 2Days 1 Weoks 1 Months
Institution 104834 121 488 16,654 24867 -T6627T 5472
Foreign 143212 114,091 29,121 24921 25132  B8B724
Retail 213,578 226,045 12,467 54 51495 24,003
SET50 Futures Long[Short] Position : Contract Accumulated Long[Shorf]

Leng Short Met Z2Days 1 Waesks 1 Months
Institution 40,404 47215 5811 5878 3893 3395
Foreign 113 461 83251 30,210 42464 46072 89,941
Retail 83,212 108,611 23389 36,586 -42179  -86,546

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

Accumulated Long[Shorf]

Long Short Mt 2Days 1 Weoks 1 Months
Institution 51,419 53,510 2,091 12,891 41806 67,071
Foreign 10,6684 16,089 5,405 16456 -28936 33702
Retail 63,789 56,293 7,496 29347 70742 100773
Metal Futures Longl[Sh-:rrf] Position : Confroct Accumulated Long[Short]

Long Short MHet Z2Days 1 Wesks 1 Months
Institution 4 8456 3,450 1,396 -396 450 4208
Foreign 18 647 14,329 4318 -1,131 8,051 30,209
Retail 14741 20,455 5714 1527 8511  -34507
Call Option LonalSherf) Position : Contract Accumulated Long({Shor)

Lang Sheort et 2Days 1 Waesks 1 Months
Institution 1,379 205 1,174 1,703 1,212 -458
Foreign 252 244 8 212 158 670
Retail 4242 5,424 1,182 1,815 1,370 202
Put Optien LenalShar) Pasition : Confract Accumulated Long(Shord)

Long Short Met 2Days 1 Wesks 1 Months
Institution 2 080 517 1563 1509 1698 2692
Foreign 148 173 -25 =157 -225 4142
Retail 6,851 8,389 1538 1,442 1473 6834
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SET50 OVERVIEW

Uaduunneusinsseinmeginmsinnusenuliuieansgiasu n.a. vilinain
uansyy MNuilindaeing iy dwdiusiuilfianunisuseyn nua. den1siansan
nsusulumenileauarnsdsdyananfiuulovisnisiulussezinaly 10y

yuueheIdendeinasiunisusuiunendelussivu 0.25% W 0.75% luseu

(% [ £%
= U =2 S

Hwazusutumenidedn 0.25% Tumsuiulseyu 2 adsfivdevestnd 1.25% m
neguuauuAgumsUsuTuaendewes FED Ikuqauisianniignluunds (n1s
UsuTunanide 0.75% sionss) iWothasmyusefiens Fund Flow aidnsnaaia
Futhun  uenanianufunionseriduldniuiioglussiugeoradudnnis
tadviivaeiagaidaiulvainaauiusudnmmis wisgslsAnniluszes
Fufl SETS50 Index UuTusussUsznoufutnamuenaegluniie WaittSee 3o

MIenuRwieansy eradudoddalunisusuiudssfiunseu 975-987 qa

SET50 INDEX FUTURES

Direction Trading: tnasue1veglunig Wait&See sonsTeautuiles
an3g a1 Fund Flow Mlnardnazidunsamyusia SET50 Index USuaiu wuzi

Trading S50U22 Tunseu 970-985 gauag Long NSaUANN

Spread Trading: Hnasuiazilnaniug Long Spread S50U22722 167 -1.60
0 mmwﬁnﬁamuzﬁﬁaﬁiaLﬁammﬁq Spread 5¥11314 S50Z22 ausag S50U22

¥ 1

wgidnAmmquiil 2.53 90
SET50 Option: Wuxthse Long S50U22C975 71 10 90 (SET50=975) whwirls

20 90 (SET50=985) ag Cut Loss 3 3aAA SET50 taksamyuan Fund Flow

S$50U22 (30 MIN CHART)
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Momentum %£aaad31n RSI 11N
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Last 1Yr Hist. Volatity 2Week Hist Volatiity
SET50 Index 98223 12.1801 5.947047
Call Option

Premiam Break Intrinsic  Time Allin-  Theory Volume Open  Impled Delta Effective Time

S Even Value Value Premium Price Interest Volatility Gearing  Decay

S$50U22C1050 1.00 0.10 >1051 0.00 1.00 7.00% 127 276 6560 11.87 0.05 5397 01
S$50022C1025 280 020 >10276 000 260 462% 374 1183 8608 11.12 0.13 4889 00
$50U22C1000 760 0.90 >10076 0.00 7.60 258% 925 1897 9136 1122 030 3844 0.0

$50U22C975 18.00 220 >993 723 10.77 1.10% 1937 1239 7233 11.57 053 2877 0.0
$50U22C950 3480 410 >9846 3223 237 024% 3484 524 5193 12.35 073 2082 0.0

Put Option
Premium Break Intrinsic  Time Allin-  Theory Volume Open  Implied Delta Effective Time
o Even  Value Value Premium Price Interest Volatility Gearing  Decavy
S$50U022P1050 7300 -040 <977 67.77 523 -053% 7374 3 246 10.04 096 -1298 00
S50022P1025 5180 600 <9734 4277 883 -090% 51.24 8 276 1276 083 -1580 00

S50U22P1000 2020 -450 <9698 1777 1243 -127% 3179 201 892 11.17 070 -2267 0.0
S50U22P975 1680 -290 <9584 0.00 16.60 -243% 1694 1224 2355 1220 047 -2765 0.0
$50U22P950 7380 -220 <9422 0.00 7.80 -408% 743 1313 5111 12.75 -0.27 -3355 0.0

fan: aneaudde va. oWy waa

AALWUS ANUzVoIlinaInuAIIUS:INA

mwsoumsfavw SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UMDERLYING Close  Chg %Chg asuUmsBouie
SETSO agz.23 317 03z ez
80,000 foe Steck Farsign Netihs) £eeTRER Fersige Natiet - -o- 150000
Symbol Setile  Cha %Cha Vaol. Ql Ol Cha - -
S50Mz2 35067 0.0 0o 72 536 o —1 100000
SE0Q2Z 37a.z0 50 0.5 as 424 55 T\A N 4
SEOLzE 877.30 B2 Ofx 188809 4307YE 16734 000 =~ 50000
S50z22 37560 5.3 0.6 30,233 25,4358 -542
S50HZ3 363,40 6.1 0,65 4,892 14,328 &1 0
S50MZ3 36430 57 0.6 2.343 4,823 52 - - "~ 50000
SET50 Futures long(Short) - &rdrdn &aU Long(Short] -
Long Short Net 2 5u 2 ddami 1dau ~ - . . 8§ 8 3 8§ o -100000
aau 40404 47215 -8 5378 -60B4  -3,395 & Ei Ei 2 Eg Eg e L f 2 39
dramd 113,461 83251 30,290 47454 125586 699 3 é g I 3 T 3 % 5 = % 5
MuUag 83,212 106,511 -23.333 -36.586  -13522  -86.546 -
fian: aneanAde va. il wia fian: aneaiAe va. wide wia
AIAN1StU SPREAD tu duifau?an ASPS MODEL SET50 ns:aAuA1 PER (]
1ring Spread B3eina - Bseind
$50121 S50K21 S50M21 S50N21 $50Q21 S50U21 (i) u.n. 65E D.n. 65E W.8. 65E w.n. 65E D.8. 65E n.g. 65E .. 65E
Ld
0U 29 108.64 U 8 WAbd 0u 29 Do.6d tu29nabs oud0anséd 29 nebd PER 20 933 952 961 971 980 1,008 1,036
S0 PER205 957 976 985 995 1,005 1033 1062
SOKZL 168 PER21 980 1000 1,009 1019 1029 1058 1088
S50M21 1.28 040 PER21.5 1,003 1,023 1,033 1,043 1,054 1,084 1,114
S50N21 116 0.53 013 PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
S50Q21 513 362 402 415 PER225 1,050 1,071 1,082 1,092 1,103 1,134 1,166
S50U21 581 413 453 466 051 PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
gundgudaneandaulomasswine .o, - n.0. 64 whi 0.5% PER235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
i aneaise va. wide wia i aneaise va. woide wia

A ASIAPLUS

Securities




DERIVATIVE TALK

nagnsnisaJnuouwus

SINGLE STOCK FUTURES

Long BEMU22

A

AR Traffic 2Q65 Hudilawiu Tngduugldniwiuiud 7%QoQ vasNglagans

soabiihldfu 23%QoQ Suladuvuulssseulasey Onsite wagAanTsuni

\ATEENINNGULN YaRmMNIZaNmeds SOTP I Fair Value ag#l 10.30 U

AMnnawmala Bullish Breakout nsauuu Downtrend Channel A3gu9Ngusae

817 arvioulseaitnnyy Yssdiudmuneviilslin 8.90 um

nagnsnisavnu

wuzin Long BEMU22 U3t 8.70 um wWiviimils 8.90 umuay Cut Loss 0.10

m‘mmﬂwu
Future Underlying
Seftle . ] EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 65F PBV &5F
Price 65F
BEMUZ22 8.98 -0.04 512 12013 500 12.19 9.83% 36.38 3.22 -
n: aneedse va. i naa
HISTORICAL PRICE A1uarunlsvaiAnuves STOCK FUTURES
] e 11
o "I| .‘_||T f ]-I l||i‘wl "I".'m,r-\ I| l! B l'lTi
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Long CENTELU22

Yleurensitauszwalnewasiiun1susu COVID-19  wWulsausesndu  sauds
ulguiensziumMvesnellneiiiseilies geuuinse CENTEL 7dseldaingsia
99951819591%39  Pre-COVID

Tsausuuaziuomslulsewmasuius - 92%

A0UEN15HURNSA DE 0.87 wih wansenuaanilevdu FV Jagduwiiiu 50 um

AUMImAta  JUNUIINFIWMTUUTIN 39.00 UM Wiy asuInmg

WMALIAAINTIME Higher Low Butuile EMA 10 u dsdyy1adln Upside
nagnsnasainu

wugi Long CENTELU22 Uit 41.50 uw twinmls 43.00 v wag Cut Loss

0.75 UIMAINNU

Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
CENTELU22 41.82 0.25 - 403 -300 10.96 7.32% 3.07 -65.40%
fian: aea3de va. il wda
HISTORICAL PRICE TECHNICAL CHART
Y10 mMTD CENTEL C: 41.75 daily
|
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cenTEL i rsi1(14, 70, 30, 1) J
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TRACKING PERFORMANCE

Realod o on g 22 _ mos

Vielohied YD 205 Realzed Pretk _ e
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TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 TRUEU22 4.64 0.00 7654 9552 0 12 5.01 475
2 TTBU22 123 0.01 5620 13102 1000 123 1.18
3 CkpPuU22 5.63 -0.07 5112 13501 2000 6 555 533
4 WHAU22 308 0.00 2801 16581 1000 7 318 o4
5 THANIUZ22 3:90 -0.03 2100 1652 500 4 429 3.99
6 MINTUZ2 33.07 -0.93 2014 1912 100 10 3453 33.02
7 Tuuz22 16.57 -0.03 1686 1 600 9 16.52 15.89
8 GUNKULUZ22 5.64 -0.01 1574 41522 1 21 5.32 4.95
) KTBU22 16.63 0.03 1561 6647 0 17 16.51 1541
10 BBLU22 133.80 -0.20 1554 1718 0 8 1356.24 130.61
1 GPSCU22 65.70 -0.55 1534 1213 241 8 70.76 67.40
12 BAMU22 17.40 0.00 1477 2018 200 17.46 16.75
13 CPFU22 26.05 0.05 1426 1563 203 8 2552 2427
14 CPALLUZ2 62.20 -0.05 1256 1240 170 14 61.24 59.35
18 IVLU22 46.25 0.25 1224 1303 104 " 4441 4256
16 PTTU22 34.23 0.27 1199 1044 900 10 3530 M
17 SIRIU22 1.01 0.01 1019 1072 T ) 102 1.01
18 ITDU22 218 0.00 1015 5 0 14 200 1.89
19 PTTEPU22 153.98 502 853 T4 180 16 153.65 148.93
20 GULFUZ2 46.85 0.10 830 1657 601 2 49.62 477
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GOLD FUTURES N
Gold Futures

FIAMBIANAIAANSTIOAN WLTY 5.3 witegy Uan 1,794 widegy™ Laaliuss R R

GFV22 30,230 20 0.07 43 148 13

o/ GFZ22 30,300 30 0.10 35 2 13

VYUINNNTORUAIYDIANARUADAATS LElDWBURUANaNANDY daunilanszln

& a o . o A w9 Mini Gold Futures
ANVUTEADNIIYBVIYEANALIUATA Lwaﬁa@mimmwamLasumw,ﬂaﬁumamgium

1 o g v X o o o o & v GF10Q22 30,1;? - %G:'? 4,3:;:i 6,?;1 Otg;;
T A5 Dollar Index Mutlusuad 0.07% Ua 106.3 gl Tneiuil fog vz 3,19 © 01 30 M2 25

GF10222 30,270 0.2 893 1,453 -50

a U = = N & v o w ~ Y &
FARIUAYU CPl LADU N.A. Gﬁﬁﬂ@LUum@ﬂJﬂaaqﬂﬁy UBNLNUDIINNITANINU LaztUu

Uaduuaviafianienisusuaudnsinenidevessuimsnaansy  (wa) Tums

fn: @e9uive va el waa

US%GQNQ%JM lULReu n.g. 2565 MNewe : 91A1UATeY Gold Futures (Nighf
Session) Settle a4 43871 22.00 u. wagU3un
nasgsnsnasavnu mMsdereiaduluranian 19.30-22.30 u.
1 1

51 M09A1 GFQ22 Wefiu anas 110 uw Uad 30,120 U (1,793 Lusegy®)

TndiAsasamesAinain spot argaiiadeulwiudinm 1,793 widogys Amasan
GFQ22 5’u5axa§1uﬂiau 30,000-30,300 U1 7IANI95IANNDIAIE NI LU
nspufiuszdiuly Jenssuzdbitinawy Trading GFQ22 uSiand 1,770-1,800
WiSEEYY 1130 29,730-30,230 UM Uazfimualn cut loss 13 100 UmaInYu

WataanuanudssnsIamesaedauliiinaInen

InAtin GOLD SPOT

Downitrand Channsl

=3 get o [ e (™ P e ay [+ E e

) e
WML Cormecy (Gl Spot $/02) Gole Kid XAU Daily 1AMGON] -0OMIGH022 Cngyright? 3022 Bloemiben Fisaros LD 10-Asg-2022 0721138

fan: @waudde va. oWy waa

e

O\ ASIAPLUS |

.
Securities /f

.fn'l.'
et | |




DERIVATIVE TALK

naunsmsaanuauwus

BY RESEARCH DIVISION

GOLD TECHNICAL

#FAn1951AM09A7 Bullish Breakout 8uinitiaLd EMA 10 Tu asviouwss@oidivyu
wiouuviafieuyhdame Higher Low Judygrauinmanedin  Amanseunis

wasulwilussezilogi $1750-$1800

nasilassannovAalmduun SPREAD s:1919 GFJ22 — GFQ22

FX (uw/ USD)

3500 3525 3550 3575  36.00
1,650 27,450 27,646 27,842 28,038 28,235
1,680 27,949 28,149 28,349 28,548 28,748
1,710 28,448 28,652 28,855 29,058 29,261
1,740 28948 29,154 29,361 29,568 29,775
1,770 29,447 29,657 29,867 30,078 30,288
1,800 29,946 30,160 30,373 30,587 30,801
1,830 30,445 30,662 30,880 31,097 31,315 _
1,860 30,944 31,165 31,386 31,607 31,828 - — —— S——
1,890 31,443 31,668 31,892 32,117 32,341

n: aneedse va. e nda i aneenidse va. i nda
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNECNUS EE0E UNE0NUS EE0E
(Freaswilau 490.10 uwn/dhunu/do) (Fresswlau 28.10 uwn/drunuy/do)
sria fvls AIETTULTIEY+ Avrls s1Ria Avls ANETTULIEY+ Avls
future wWinuudas (zavu) VAT () (mevu)ave future wWisuudas (@) VAT () (mevulave
30,370.00 250.0 12,500 (1,045) 11,451 30,420.00 250.0 2,500 (210} 2,250
30,320.00 200.0 10,000 (1,049} 8,951 30,370.00 200.0 2,000 (210 1,780
30,270.00 150.0 7,500 {1,048} 8,451 30,320.00 150.0 1,500 (210 1,280
30,220.00 100.0 5,000 {1,048} 3,951 30,270.00 100.0 1,000 (210 750
30,170.00 50.0 2,500 {1,048} 1,451 30,220.00 50.0 500 (210 280
30,120.00 0.0 - (1,049) (1,049) 30,170.00 0.0 - (210) (210)
30,070.00 -50.0 (2,500} (1,049} {3,543} 30,120.00 -50.0 (500} (210 (710
30,020.00 -100.0 (5,000} (1,049} (5,045} 30,070.00 -100.0 {1,000} (210 i1,210)
28,570.00 -150.0 (7,500) (1,049} {8,543) 30,020.00 1500 {1,500} (210 (1,710)
28,820.00 -200.0 {10,000} (1,048} (11,048) 29,870.00 -200.0 (2,000} (210 (2,210
25,870.00 -250.0 (12,500) (1,045) (13,549} 25 520.00 -250.0 (2,500} (210) (2,710)
n: ansenidse va. oude naa fiun: aneenidde va. i nda
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DWO08 Top Pick: CENTO8C2209A ,CPALL08C2301A
DW08 WATCH LIST

DWO8 BID GEAR , Decay

AOTO8C2209A 0.10 121
AWCO8C2212A 0.22 3.3
BANPO8BC2209A 0.09 13737
BBL08C2209A 0.05 145
B8CHO8C2212A 016 6.9
BGRIOBC2208A 0.13 10.6
BPPO8C2301A 013 6.5
CBGO8C2209A .09 0.7
CENTO8C2209A 0.05 87
CHGO8C2212A 012 8.1
CKO8C2202A 0.07 9.9
CPALLOBC2301A 0.08 9.9
CPFO8C2209A 0.11 120
CRCO8C2212A 010 7.9
DOHOO8C2212A 0,02 0.1
DTACO8C2212A 0.24 54
EAO8C2209A 0.05 10.0
EGCOO8BC2209A 0.27 8.9
EPGO8C2212A 010 5.3
ESS008C2301A 0.16 4.7
FORTHO8C2301A 0.36 3.0
JMARTOBC2301A 015 438
JMTO8C2301A 046 4.1

MAJOOBC2209A 0.04 94
MEGAO8C2209A 0.06 8.8
MINTO8C2301A 014 5.6
PSLO8C2301A 0,22 3.9
PTTEO8C2209A 014 08
REFO8C2301A 0.09 5.0
RCLO8C2301A 014 4.3
SAWAOBC2209A 0.06 0.6
SCC08C2209A 0.03 21.0
SCGPO8C2212A 016 31
SIRI08C2212A 0.05 6.8
SPALO8C2212A 011 3.0
STGTO8C2212A 0.04 3.3
SUPEO8C2212A 010 3.8
SYNEXO8C2301A 0.20 4.3
TQMO8C2209A 0.06 8.6
TRUEO8C2212A 0.38 4.7
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