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

long Short Met 2 Days 1 Weeks 1 Months
Institution 191.430 193,925 -2, 495 12,633 26,193 489,978
Foreign 108,640 117,815 -9.175 -17.930 -4.809 130,714
Retail 244 192 232522 11,670 30,463 -21384 630,692
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Shart Met 2 Days 1 Weeks 1 Months
Institution 35,585 33,007 2678 656 32 18,459
Fareign 51,040 63,337 -12.297 -12.294 5,892  -30,519
Retail 87,972 78,253 9,719 11,638 -9,019 12,060

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

Long Short Met 2 Days 1 Wesks 1 Months
Institution 125,313 144 961 -19.648 -26,976 18,341 428429
Foreign 37,841 32,960 4 881 -2.624 -1.407 164,889
Retail 120,672 105,905 14,767 29600 -16934 593 318
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Shart Met 2 Days 1 Weeks 1 Months
Institution 7.425 9.067 -1.642 -1.926 -3.129 -5.144
Foreign 19,509 21,266 -1,757 -2,986 -9,409 -8,914
Retail 19,552 16,153 3,399 4,912 12,538 14,059
Call Option Long({Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 128 39 89 -T2 59 -1.330
Foreign 146 116 30 -34 =27 1.690
Retail 1.436 1.6564 -119 106 -32 -360
Put Option Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 206 28 178 386 5 1.074
Foreign 104 136 -32 -T2 L 3,480
Retail 2,30 2447 -145. -4 -G08 -4.554
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SET50 Overview
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Last 1¥T Hist. Volatility 2Week Hist. Volatiity
SET50 Index 101088 13.00079 12.46189
Call Option
. Break Infrinsic Time Alliin-  Theory Open Implied Effective Time
Premum Ch  “ren  Vae Vale Premum Price "O'™© interest Volaiity - Gearing Decay
S50H22C1075 010  -0.20 =10751 0.00 0.10 6.35%  0.04 2 5096 1663 001 11228 0.1
S50H22C1050 0.0  -0.20 =1050.6 0.00 0.60 393% 060 199 7904 1508 005 3493 0.0
S50H22C1025 310  -2.80 =10281 0.00 3.10 170%  4.28 552 5629 1265 025 8017 0.0
S50H22C1000 1610 -5.00 =1016.1 10.88 5.22 052% 16.06 501 7366 1436 063 4289 0.0
S50H22C975 3750 530 =10125 3588 1.62 0.16%  36.63 20 5350 1546 093 2515 0.0
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premum Cho  “rven vawe vawe Premium Price "™ jnerest Volatity o0 Gearing Decay
S50H22P1075 G460 390 =1010.4 654.12 043  -0.05% 64.07 0 40 ENANA 100 1565 0.0
S50H22P1050 3850 350 =10115 3912 #NANA 006% 3964 17 558 HNANA  -1.00  -26.26 0.0
S50H22P1025 17.20 230 =1007.8 14.12 308 -0.30% 1832 161 2114 1266 075 -44.30 0.0
S50H22P1000 430  -0.10 =9952  0.00 480  -155% 511 705 5731 1486 032 -66.73 0.0
S50H22P975 160 -010 =9734  0.00 160 -371%  0.68 409 9472 1893 011 -68.92 0.0
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o % 4 L% 1
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UNDERLYING Close  Chgq %Chg asUnmsBoune
SETE0 1010.88 414 041%  21/3/22 R ——
0,000 et Ll 80000
Symbol Setle  Chg % Cha Vol. Ol Ol Chyg
SEOF22 989.59 0.0 0.0% 96 163 0
S50G22 1014.15 0.0 0.0% a7 190 24
S50H22 1011.70 4.1 04% 134612 309,835 5707
S50M22 1005.40 4.4 04% 33236 74539  -1.085
S50U22 1000.30 39 0.4% 4654 18329 -269
S50222 999.80 4.2 -0.4% 2,080 9.801 28
SET50 Futures Long(Short) : drunun a:au Long(Short) - -100000
Long Short Net 25 2ddeni 1dau o P o . e e o oo -120000
- =] g =] [=] [=] 8 w [=] w w3 =] =] [=]
aoiu 35,585  33.007 2,578 1,050 3778 3737 O -
snahd 51,040 63,337 12,297 41113 76281 100,058 2 F 222 23 F T2 2
Smdan 87,972 78,253 9719 40,063 72,503 -96.321 i
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AnN1sal Spread s ulauain ASPS Model SET50 fiszfiudn PER 699

Ihrine Spread B3eina - B5eind

501 5021 S50M2] S5ON21 550021 50021 (In) u.n. 65E 'El'.ﬂ. 65E 1.8, 65E w.n. 65E D.@. 65E n.e. 65E s.n. 65E
29 a4 ru 28wAbd u29 0864 tu29naéd ou30anéd ru29nebéd PER 20 933 952 %61 o 980 1,008 1,036
S50021 aoes aigs aons g s ™ PER 20.5 957 976 985 995 1,005 1,033 1,062
S50K21 1.68 PER 21 980 1,000 1,009 1,019 1,029 1,058 1,088
S50M21 -1.28 0.40 PER215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
S50N21 -1.16 0.53 0.13 PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
Zgggzi ggi jig jgg ;‘;Z ot PER225 1050 1071 1082 1092 1103 1134 1,166
—— — - —— - PER 23 1,073 1,095 1,106 1,116 1127 1,159 1,191
*gundgdaneanidoulonasse f.8. - n.0. 64 whdy 0.5%
PER 235 1,097 1,119 1,130 1141 1,152 1,184 1,217
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Single Stock Futures

Long GPSCH22
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Future Underlying
Seftle , , EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
GPSCH22 70.80 0.10 366 8771 208 8.71 17.65% 29.89 1.85 -1.33%
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Long KCEH22

AiEmeiilsgnSen 1065 wNTiigeaInan 4064 esnuuiliusglasiuas

a a [

UsgBnsnmnsyinmlsaznsemanananeuwazaniianisnlsasiusiluna Q65

e

wazazuitauluemn 2H65 vdenisvesatensnanlal vaueNilsgnst 2565

4

0
[

LYY 45% yoy NANFWRTLANTY donndaeiunITuAiIvedATEgRalanae
guamnssueueuAlan PER U 2565 1 22 wih FV U 65 wiriu 90 U

ANNNATA TINIZHNF UAIINAALUITIUSTOZEUUSIIU 65.50 U DDLU

Fnzn1sgesun? EMA 10 Ju T dudnsitnazay leedlidmune 64.00 v

NAYNSNITAINY

wugi Long KCEH22 U3 60.50 v wWavihnils 64 uam Cut Loss 1.50 U

INNU
Future Underlying
Settle . . EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
KCEH22 62.75 0.15 105 3377 3 11.80 43.43% 24.43 6.82 38.06%
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Tracking Performance

0.0%
Unrealized Profit on Mar 2022

Realized Profit on Mar 2022 37.0%
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Top 20 Most Active Volume

Future Setﬂe Basis Vol Ol Ol Change leverage Resistance  Support
Price
1 TRUEH22 4.99 -0.06 44671 122814 -8 15.00 5.08 4.94
2 SUPERH22 0.93 0.00 10000 119805 0 6.12 0.92 0.87
3 JASH22 370 0.00 7312 139632 2446 820 3.76 354
4 TIBH22 1.36 0.00 5642 92596 1067 1.34 1.27
5 KTCH22 62.70 -0.30 4003 46852 -110 19.59 62.56 59.78
6 OSPH22 3773 -0.02 2989 25064 33 728 38.52 36.06
7 ITDH22 2.06 0.00 2002 41362 1 14.08 215 2.04
8 IRPCH22 3.79 0.01 1544 51505 1114 11.64 3.68 3.49
9 BGRIMH22 33.90 -0.10 1114 11964 10 541 36.11 33.55
10 PTGH22 14.30 -0.10 810 21263 85 526 13.86 12.91
1 BCPGH22 12.35 0.05 601 15562 313 556 12.21 11.60
12 GUNKULH22 6.62 -0.03 590 221517 -533 25.19 6.17 5.71
13 TPIPLH22 1.67 -0.07 523 25790 0 11.64 1.75 1.67
14 SPRCH22 9.05 0.00 512 12250 975 718 9.38 8.89
15 CHGH22 3.5 -0.07 511 13576 1500 121 3.87 3.61
16 CRCH22 38.88 -0.12 507 3933 100 39.37 37.98
17 KBANKH22 162.59 059 452 3995 228 13.16 161.05 154.54
18 CBGH22 107.00 -1.00 387 17852 -99 7.05 110.01 104.41
19 BANPUH22X 12.46 -0.04 380 67249 696 13.04 11.35 10.43
20 GPSCH22 70.85 0.10 366 8771 208 871 71.02 65.31
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Gold Futures
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Gold Futures

FUTURES Lost Chg  %Chg
180

Vol

o]}

N\

Ol Chg

GFI22 30,880
GFM22 30,900
GFQ22 30,910 160
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136
38
17

250
223
7

2
5
0

Mini Gold Futures

Lost Chg %Chg
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GOLD Technical

AANI9IIATNDIAT USIVBLINARU RAIIANAFDULLIAIU EMA 30 TU niauyin

Jaz Lower High maunislunseunisindeulmi $1880-61930

nsudassiamasilmduum Spread 3¥%314 GFJ22 - GFQ22

FX (u2w/ USD) — =]

32.50 32.75 33.00 33.25 33.50 ,

1,700 26,262 26,464 26,666 26,868 27,070
1,730 26,725 26,931 27,137 27,342 27,548
1,760 27,189 27,398 27,607 27,816 28,025
1,790 27,652 27,865 28,078 28,290 28,503
1,820 28,116 28,332 28,548 28,765 28,981
1,850 28,579 28,799 29,019 29,239 29,458
1,880 29,043 29,266 29,489 29,713 29,936
1,910 29,506 29,733 29,960 30,187 30,414 .
1,940 29,969 30,200 30,431 30,661 30,892 ——— . ) b S ——

GOLD Londin AM ( USD/Ounce)

n: anenuide ua. lowde waa n: aneauite va. leude waa
o o o o . .
AUINNYIANUYeY Gold Futures AUIN15U1AUYBY Mini Gold Futures
UnaonUsEEios Unaonusieion
(Fivessuitan 490.10 un/drurgn/owo) (Fnsssuitau 98.10 un/drunsn/ o)
fils Aisssudiou+  Avls(zienu) firls drsssudlen+  Avls{aavu)
enila future uldenulag (zmu) VAT [umw) And =enda future al@ruulag (zmu) VAT [um) dng
31,130.00 250.0 12,500 (1.049) 11.451 31.180.00 250.0 2,500 (210) 2,290
31,080.00 200.0 10,000 (1,049) 8,951 31,130.00 200.0 2,000 (210) 1,790
31,030.00 150.0 7,500 (1,049) 6,451 31,080.00 150.0 1,500 (210) 1,290
30,980.00 100.0 5.000 (1.049) 3.951 31.030.00 100.0 1,000 (210) 790
30,930.00 50.0 2,500 (1,049) 1,451 30,980.00 50.0 500 (210) 290
30,880.00 0.0 - (1,049) (1,049) 30,930.00 0.0 - (210) (210)
30,830.00 0.0 (2,500) (1,049) (3.549) 30,880.00 0.0 (500) (210) (710)
30,780.00 -100.0 (5.000) (1.049) (6.049) 30.830.00 -100.0 (1.000) (210) (1.210)
30,730.00 -150.0 (7.500) (1.049) (8.549) 30.780.00 -150.0 (1.500) (210) (1.710)
30,680.00 2000 {10,000) (1,049) {11,049) 30,730.00 -200.0 (2,000) [210) (2.210)
30,630.00 -250.0 (12,500) (1.049) (13.549) 30.680.00 -250.0 (2,500 (210) 2.710)
un: anenuide va. leude wia i aeaise va. woide wia
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