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All Futures Long[Sh-:rrf] Position : Contract Accumulated Long[Shorf]
Lang Short et 2Days 1 Wasks 1 Months
Institution 168,755 188,004 19,339 31798 66138 60,196
Foreign 147996 117,208 30,788 48,055 55208  -5921
Retail 269,343 280,792 11,449 16,257 10830 66,117
SETS0 Futures Long[Shori] Positon : Contract Accumulated Long[Shorf]
Lang Short et 2Days 1 Wasks 1 Months
Institution 41,604 50,313 8709 11,009 -15606 19,119
Foreign 102,041 69,663 32,378 52606 62697 57,970
Retail 85 824 110,493 23,669 41597 -47.091  -38,851

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

Long Short Mat 2D0ays 1 'Wesks 1 Meonths
Institution 96,670 117 675 21,005 32,800 -47.407 -119,291
Foreign 27 541 27 B0G -265 -3,699 -4 237 -45, 745
Retail 117,513 96,243 21270 36,499 51644 165037
Metal Futures Long[Sh-:rrf] Position : Contract Accumulated Long[Shorf]
leng Short Met 2Days 1 Weshs 1 Months
Institution 3,430 3,863 -433 243 2313 1,025
Foreign 17,430 18,911 1,481 903 -3,349  -20,580
Retail 23695 21781 1,914 650 1036 19,55
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Long Short et Z2Days 1 Wesks 1 Months
Institution 680 279 401 695 265 13
Foreign L44 633 -185 -150 215 488
Retail 6912 7124 =212 -545 -480 -5
Put Option LonalSheort) Position : Confract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 651 359 2582 187 =275 B7e
Foreign 540 185 345 226 -63 709
Retail 7,029 7 666 £37 413 338 1587
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SET50 OVERVIEW
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Direction Trading: vuANudeveiuTiaan3gn1ugn Peak Uanse Fund Flow
fgdlvarinanaviunyu SET50 U3t wugih Trading S50U22 Tunseu 995-1005

9AUay Long NTOUAN

Spread Trading: @n1ug Long Spread S50U22722 16 -1.60 9 Tagtiuniamu
1.3 90 wuzthilesion1ands Spread axgitnAmanguiifl 2.53 9auag Cut Loss 4
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SET50 Option: @anug Long S50U22C975 71 13 gn Yasuls 15 9 dnsuiuil
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Last 1Yr Hist Volatity 2Week Hist Volatity

_SET50 Index 982.59 11.92602 11.38141
Call Option
Prea Break Intrinsic  Time  Allin- Theory . Open Implied . Effective Time
™ tven Vale Value Premium Price Interest  Volatility Gearing  Decay
$50022C1050 020 000 >10502 000 0.20 688% 001 1 7229 13.04 002 8375 01
$50022C1025 040 010 >10254 000 0.40 4.36% 0.17 580 9408 10.35 0.04 9454 0.0
$50022C1000 340 -060 >10034 0.00 340 2.12% 1.99 1033 6794 11.06 022 6255 00
$50U22C975 1380 -1.00 =>9838 759 6.21 063% 1044 429 6043 1241 054 3834 00

$50U22C950 3190 -060 >9819 3259 S#NANA -007% 2894 57 3706 14.06 079 2429 0.0

Put Option
Break Intrinsic  Time Allin-  Theory Open  Implied Effective Time
Premium CM  ‘tven Value Vaiue Premium Prics OU™ interest Volatbty "> Gearing Decay
S50U22P1050 7370 250 <9763 67.41 620  -064% 7212 2 271 1873 092 -1231 00
S50U22P1025 4380 -360 <9812 4241 139  -014% 47.30 0 357  #NANA 100 -2243 00

S50U22P1000 2530 -040 <9747 17.41 789 -080% 2413 108 2827 1057 079 -3064 0.0
S$50U22P975 1120 -120 <9638 0.00 11.20 -191% 760 1229 8239 1255 046 -40.04 0.0
$50U22P950 430 -050 <9457  0.00 4.30 -3.75% 110 803 9151 14.22 021  -4763 0.0

P @893y va. 1oy waa

AYIWAUWUSENIUzVaIUNaINURAIIUS:INA

nwsoun1sdovis SET50 INDEX
Tumsnaasnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsboune
SETS0 00113 7.7 0.77% 1Az
----- = s ~ 250000
Symbal Setle  Cha %Cha Val. Ql Ol Cha -
SE0MZZ 950,67 0.0 0.0 72 535 0 - 200000
ss0022 335.12 a0 0.0% 41 50 0 450000
S50U22 100070 9.2 0.9% 175,085 465684 16556
S50222 557.10 a3 0.9 41367 90849 9,200 100000
S50H23 990,70 9.1 0.9 0,777 19,851 1,024 - 50000
SEOMZ3 955,60 3.0 0.5 3,153 9,554 297
-0
SET50 Futures lonaiShort) : dnuna aaU Long(Shor)
Long Short Met 25u 2 dulami 1idau -~ -50000
dantiu 41,604 20,313 -58.,709 -11.003 -13.604 -13.113 cg
Pt 02,041  BAEE3 32,378 S2G0E  EIEGS 57970 Z z
adan 86,824 110493 -23669 -41537  -50064  -38.651 o
n: aeedse va. i nda i ey va. il na
ARN1SNI SPREAD ru dguihasu?21n ASPS MODEL SET50 ns:aAuA1 PER NN
10rine Spread B3eina - B5eina
$50121 S50K21 S50M21 S50N21 S50Q21 S50U21 (In) u.A. 65E 0.n. 65E w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
Ld
U 29 W84 0u BWAGA (U 29 Debd 29 nAsh u30anéd 29 nebd PER20 933 952 961 o S0 18 s
072 PER205 957 976 985 995 1005 1033 1,062
S5OK2L 168 PER21 980 1000 1,009 1019 1029 1058 1088
SsoML 198 040 PER215 1003 1023 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
S50Q21 513 362 402 415 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
*gundgudanaandauinmaswing f.a. - n.0. 64 whfy 0.5% PER235 1097 1119 1130 1,141 1152 1184 1217
n: anensite va. oude nada fiun: aneeidse va. i naa
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Long SCBU22

59A1UN0I1 Laggard Nguv vas USUgIU 13% YTD Wiy SET Index au 0.85%
YTD WeimaamuieIagsnssy BITKUB AdAane (2 w.e. 64 Ni1Y1353n553 BITKUB
51A19W SCB Bgl 125 - 130 un) Usenaufuuuldunisituivesasugialne v

Tidu Outperform ngu wieumaniaiuiuna 4% sl

AmmanAlla 3991g Throw Back #8431A Breakout Downtrend Channel angn

goulaunuIsun 107 v Wudwnzaray lnedidvaieyn 110 v
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wuzin Long SCBU22 ustiew 107 uwm wWhwiAils 112 v wag Cut Loss 1.50

UIMINANU
Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
SCBU22 109.78 -1.50 353 4648 -653 9.25 26.10% 10.02 0.83 -
an: aeuide va. 1o1ds wia
HISTORICAL PRICE A1udrunilsvaAnuves STOCK FUTURES

YTD sMTD SCE C: 108.50 daily

SETS50 INDEX
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=

-15% -10% =% 0% 5% 10% 15% — E—

P @893 Ua. 1oy waa AN @893 va. Loy waa

w ASIAPLUS ~

Securities /
1 \ Y \
el || RERERR




DERIVATIVE TALK ‘

nagnsnisasnuauwus

Long CBGU22
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Anganvislulng lauswyuanuleuiensusudurusatusn Tugiedu 4Qss,
] P v aX Il a Y ada ] a
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WY wazausuYUnTIAegiilenduuilduanas PE U 65 91 121 um PE 34 1in

awvnanatia Wesugiulauraula wisuviadiauriaiiey Spinning Bottom Uu

agyiou Downside luszoziinazdiauds Wimsnevihinlsee 102.50
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wuz11se Long CBGU22 U3kl 99.75 um wwinAils 102.50 uam wag Cut Loss

1.25 UMannnNu

Future Underlying
Setile . ) EPS GROWTH
Future ] Basis Vol Ol Ol Change leverage | Upside PER 65F PBY é5F
Price 65F
CBGU22 99.76 0.00 27 5601 =270 7.40 40.50% -
an: aneenidde va. el wda
HISTORICAL PRICE TECHNICAL CHART
] I
L I
b I i.llw Lo
o -IL-'H;I.' +’+“ '.l;‘ ﬂ‘. " : 'hh“‘,'io -

|
CBG : ‘

I
| Mk
2% -15% -10% % 0% 5% 10% R 4

@MUY Ua. LelEY wad ;@189 Ua. Lowdy waa

=
=4
=)

A ASIA PLUS ) Z @v

. LARRR!
Tl | | RRRRRR




DERIVATIVE TALK

I

nagnsn1satnuauwus

TRACKING PERFORMANCE

Fesllzed Froflton Sepatzt _ R

Heghted YID 2022 Resfaed Prefl _ e
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TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 EAU22 8210 0.10 23952 24557 473 14 87.56 83.80
2 TTBU22 127 0.02 3098 37725 958 1.30 1.25
3 HMPROU22 13.76 -0.04 1681 9751 7 ) 1425 13.82
4 CHGU22 365 -0.03 1510 57563 -495 13 jes in
5 THANIUZ22 4.3 -0.01 1500 3162 0 4 4.81 4.46
6 GUMKULUZ22 5.04 0.04 1048 167580 1042 19 5.62 519
7 BEMUZ22 8.75 -0.05 1018 16956 -504 12 9.15 8.86
8 MTCUZ22 4415 0.40 930 3611 232 7 4551 43.54
+) BLANDU22 1.02 0.02 820 88666 2 9 1.04 1.02
10 SIRIU22 1.09 -0.04 752 85495 -1 10 118 1.10
1 SAWADU22 5090 015 668 5850 -21 7 5273 4578
12 JASU22 2.69 0.03 630 127608 229 6 273 2.56
13 WHAUZ22 351 0.01 596 28784 501 8 372 346
14 TPIPLUZ2 1.69 -0.01 548 14390 0 1 179 1.71
18 IRPCUZ22 343 -0.07 514 8542 -632 10 337 3.23
16 PRMUZ22 5.98 -0.02 504 6874 0 4 6.58 6.05
17 ORIUZ2 10.49 0.09 503 4288 0 10 10.65 1025
18 SPRCU22 12.83 013 500 11120 -501 10 12.35 1128
19 CKu22 20.70 0.00 488 2047 528 9 2222 20.97
20 MINTUZ2 33.04 0.04 407 2373 12 9 3222 29.77
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GOLD FUTURES \
Gold Futures
FIANDIANAINANSTEOAY LNTY 8.4 1Bagy Undl 1,724 wisegy lesuilade e e B

GFZ22 29,810 -100  -0.33 59 133 7
GFG23 29,960 10 0.03 2 2 0

NLYUINNTINAVBIORTIHANDULNUAUSURTANIT  WaYN1509UAIYDIANY

P ¢ o a o o Mini Gold Futures
2RKBLEN) iflﬁlJﬂa'Nﬂ’]@ﬂ’limm']La“ULQULWE]“U@QEM?@LG]E]U .0, LVLADANINIINN

= ! v = | ) \ v & X GF10v22 ze,aol? Ch‘q ?f;? s,o;? 4,?05 01??
LABDUNBDUNUN "Ux‘l"\]%‘?ﬁ’sEJﬁ(ﬂLLNﬂ@]@]ulumﬁLﬁﬁUiU“Uuﬂ@ﬂLUSJ"UENﬁUWﬂ’]iﬂa’N GFl0222 29,860 0 003 3823 5% 84
GF10G23 29,920 20 007 4120 1,010 0

ansg (we) vy Dollar Index ¥8uad 0.6% Uausii 108.31 90 laeiull

fan: w9y vaLelde waa
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\AsEgRIRIUBUAREAdUAY 1 PP, SuiuvesuaiafnTitsuseduam, vanewn : eaves Gold Futures (Nigr;l
Sﬁ]ﬂﬁﬂﬂaﬂ LLaxﬁﬁjﬁﬂ’]ﬂﬂ’ﬁwam L‘fluéfu Session) Settlye U 1381 22.00 W, hazuiun
Aseeveindulugieaan 19.30-22.30 u.
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s1AMaad GFV22 Wiefu Liiudu 40 v Tnil 29,820 V1 (1,729 Wieay) 6N
nsIAmeIdIAan spot ananfiadeulin 1,726 WiegY AN GFV22
%uﬁ%ag"[,uﬂiau 29,650-30,000 U IagUSEAURANIISTIAINDIALAII6 3 b
NIOUNAY  1,710-1,740 u38gy”l Lﬁaiaaé”sLam‘EuLﬂaaw%’gﬁuﬁ AR RN
wwih Trading GFV22 U3 29,480-29,990 U uimnAviiuiuuaznseu
vy wuzahliisea Short wagAmungm cut loss 100 U Hietleafuauides
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InAtiAn GOLD SPOT

Downtrend Channel

1810

- mm . w
M Cormy (G008 Spot  $/02) Gold ki XALN Daiily 14ALIGR0O21-12SERDO02 Cagrriphtt 2227 Bloambery Finanos L8 12-Sap-2002 0721802
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GOLD TECHNICAL

AAN1951AMDIAT ANNTOUUL Downtrend Channel wiauyindswme Lower High
AIBUYINLYIEU Bearish Breakout d@sdfyaantla Dowside miansaunisiadoulnd

Tuvsilogi $1680-$1750

nasndavsaanadailrituuan SPREAD s:n91 GFV22 — GFJ23

FX (uaw/ USD)

3600 3625 3650 3675  37.00
1,650 28,235 28431 28,627 28,823 29,019
1,680 28,748 28,948 29,147 29,347 29,546
1710 29,261 29,464 29,668 29,871 30,074
1,740 29,775 29,981 30,188 30,395 30,602
1,770 30,288 30,498 30,709 30,919 31,129
1,800 30,801 31,015 31,229 31,443 31,657
1,830 31,315 31532 31,750 31,967 32,184 _
1,860 31,828 32,049 32,270 32,491 32,712 e — —_— —
1,890 32,341 32566 32,791 33,015 33,240

T Gy
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Atudrunvlsvinnuvoy GOLD FUTURES Atuarunialsvaanuvay MINI GOLD FUTURES
UNacNUS EEoe UNECNUS EEoe
(Fresswlou 490.10 uwn/dhanun/do) (Fresswdau #8.10 un/drunun/do)
eia fls AIETTULTLHU+ fls Feia Avls AIESTULLEU+ fls
future wdpuuilas (miavu) VAT () (mevu)ave future wdeuulas (iavu) VAT (U]  (miamu)ave
30,070.00 250.0 12,500 {1,048} 11,451 30,050.00 250.0 2 500 210 2,280
30,020.00 200.0 10,000 (1,045) B,951 30,000.00 200.0 2,000 (210} 1,750
28,570.00 150.0 7,500 {1,049} 5,451 29 850.00 150.0 1,500 (210 1,280
28,820.00 100.0 5,000 {1,048} 3,951 29,500.00 100.0 1,000 (210 790
28,870.00 50.0 2,500 {1,048} 1,451 239 850.00 50.0 500 (210 230
29,820.00 0.0 - {1,048} {1,048} 29,800.00 0.0 - [210) [210)
259,770.00 -30.0 (2,500) (1,045) (3,549) 29 750.00 -50.0 (500} (210} (710}
28,720.00 -100.0 (5,000} {1,049} (5,043} 29 700.00 -100.0 {1,000} (210 {1,210}
28 670.00 -150.0 (7,500) {1,048} (8,549} 29 650.00 -150.0 {1,500} (210 {1,710}
28,620.00 -200.0 {10,000) {1,048} (11,043} 29 600.00 -200.0 (2,000} (210 (2,.210)
28,570.00 -250.0 {12,500} {1,048} {13,548} 28 550.00 _250.0 (2,500} (210 (2,710}
n: aneedse va. i naa i ey va. il nia
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