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All Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Met 2 Days 1 Weeks 1 Months
Institution 93,347 94360 -1,013 9,630 12,822 74,245
Foreign 102 387 84 545 17,842 18,335 -8.454 -37.280
Retail 156,116 172,945 -16,829 -27,865 4,368 111,425

SET50 Futures LongI{Short} Position : Contract

Accumulated Long(Short)

Long Short Met 2 Doys 1 Weeks 1 Months
Institution 24721 27217 -2,496 224 631 8,019
Foreign 70,694 54 087 16,607 11,987 5847 43346
Retail 54 387 68,498 -14.111 -12.211 -6,478 35327

Single Stock Futures Long(Short) Position : Contras

Accumulated Long(Short)

Long Short MNet 2 Doys 1 Weeks 1 Months
Institution 55,336 57117 -1,781 3,374 16,279 -108.478
Foreign 8.027 12,219 -4 192 4 058 1,154 26,693
Retail 60,421 54 448 5973 -7.432 17,433 81,785

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Met 2 Days 1 Weeks 1 Months
Institution 7,023 3,495 3528 4,284 2,318 3,200
Foreign 22 968 17,792 5176 2299 -15516 -19,866
Retail 14,344 23,048 -8,704 -6.583 13,198 16,666

Call Option Long(Short) Position : Contract

Accumulated Long(Shortf)

Long Shart Met 2 Doys 1 Weeks 1 Months
Institution 104 106 -2 -141 -65 -323
Foreign 74 119 -45 -110 12 1,610
Retall 1,192 1,145 47 251 53 -956

Put Option Long{Short) Position : Contract

Accumulated Long(Short)

Long Short Met 2 Days 1 Weeks 1 Months
Institution 489 313 176 636 606 -29
Foreign 149 56 93 101 303 2,376
Retail 2,603 2772 269 137 909 -2.347
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SET50 Overview
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Last YT Hist. Volatility 2Week Hist. Volatility
SET50 Index 933 56 12.59034 8.520608

Call Option

_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
FIELID €00 Even Value Value Premium Price D Interest  Volatility L2 Gearing Decay
S50mM22C1125 030 0.00 =1125.3 0.00 0.30 14.41% 0.03 3 868 15.03 0.01 46.86 0.1
S50M22C1100 050 0.00 =1100.5 0.00 0.50 11.89% 0.14 23 1775 13.96 0.02 47.35 0.1
S50M22C1075 070 -0.10 =10757 0.00 0.70 9.37% 0.51 45 3987 12.50 0.04 56.27 0.1
§50M22C1050 1.90 0.00 =1051.9 0.00 1.80 5.95% 1.62 269 4846 12.18 0.08 42.55 0.1
S50M22C1025 420 0.00 =1029.2 0.00 4.20 4.64% 4.42 341 4749 11.65 07 40.01 0.0
Put Option
_ Break Intrinsic Time All-in- Theory Open Implied Effective Time
Premium Cho  ‘Fien  vae  Vae Premium Price 'OU™® interest Volatiity _C'" Gearing Decav
S50M22P1125 144 40 -0.10 =9806 14144 2.96 -0.30% 14870 o 3 47 62 -0.66 -4.51 0.0
S50M22P1100 11950 270 =9305 11644 3.08 -0.31%  121.83 0 18 #MAMNA 100 -8.23 0.0
S50M22P1075 9480 -0.10 =9802 91.44 3.36 -0.34% 97.23 o 1758 #MIAMNA -1.00 -10.38 0.0
S50M22P1050 70.70 -0.20 =979.3 G6.44 4.26 -0.43%  73.37 0 148 13.80 -0.89 -12.36 0.0
S50M22P1025 4980 -0.50 =9752 41.44 8.36 -0.85% 51.19 1 1119 11.47 -0.80 -15.83 0.0
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UNDERLYING Close  Chg %Chg asUnmsBoune
SETA0 983.56 0.02 0.00% 29/4/22
}‘28% - 160000
Symbol Setle  Chg %Chg Vaol. Ol Ol Chg }%% 140000
S50J22 984.23 0.0 0.0% 70 11 0 120000 120000
S50K22 979.40 0.2 0.0% 28 246 6 e 100000
80,000
S50M22 978.10 0.2 0.0% 136811 343,887  -5850 200 80000
SEO0U22 971.80 02 0.0% 10,085 33,123 569 25 - 0000
30000 - 40000
850722 970.50 0.2 0.0% 2325 14.861 398 R0 - 20000
SE0H23 966.70 04 0.0% 522 3,312 -1 10,000) 3 -
e 0
SET50 Futures Long(Short) : drunun a:au Long(Short) gg;%l -20000
Long Short Net 25 2dleni 1dau 60,000 - -40000
S 28 8 8 8 8 8 8 8 8 8 8 &
anu 24721 21217 -2 496 224 8.805 8019 Z & &£ £ & £ & & &£ & & &£ £
L1 [1+ m 1] o 11 11 11 [1] 11 [1] [1] q:
PRIy 70,694 54,087 16,607 11,987 -35981 -43346 N
sueian 54387  68.498 4111 12211 27ATE 35327
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A1ANII8d Spread &l duULAdUAIN ASPS Model SET50 v15gauA1 PER §114¢)
10 Spread B3eina - B3¢ind
$50121 S50K21 S50M21 S50N21 $50Q21 S50U21 (i) U.n. 65E D.A. 65E W.8. 65E w.n. 65E D.8. 65E n.@. 65E s.A. 65E
Ld
(U 29 Wa.bd U BWASE U9 D864 uWnabh rud0ansd 29 nebd PER20 933 952 961 o7 980 1,008 1,036
50021 PER20.5 957 976 985 995 1005 1033 1062
S50K21 168 PER 21 980 1,000 1,009 1,019 1,029 1,058 1,088
SsoMRL 128 0.40 PER215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
SEON2L -116 053 013 PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
$50Q21 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
unigudanaanideulomasewing f.u. - n.0. 64 whiy 0.5% PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
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Settle EPS GROWTH
Future Basis Vol Ql @] Chcmge Leverage Upside PER &5F PBY &5F
Price 65F
VNGM22 8.15 0.06 4 579 19.34 75.51% 10.69 1.84 9.34%
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Long CPALLM22
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gaamefiusuifisdusnanmaiulagenisauLAuresi CPALL (+109%YoY),
MAKRO (+2%YoY) vanfumaidaanailyminaenisiusiilsan Lotus’s getu dau
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NV
Future Underlying
Settle EPS GROWTH
Future . Basis Vol ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
CPALLM22 66.25 -0.35 243 4078 G0 14.92 14.03% 34.99 6.20 98.49%
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Tracking Performance

0.0%
Unrealized Profit on Mar 2022

Realized Profit on May 2022 | 0.0%
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Top 20 Most Active Volume

Future Se!:ﬂe Basis Vol Ql Ol Change Lleverage Resistance  Support
Price

1 BANPUM22X 11.26 -0.05 14626 31357 14 13.40 12.18 11.31
2 KTCM22 60.50 0.85 6121 41033 =1 18.18 59.15 56.51
3 JAsm22 3.92 0.03 5092 221604 99 8.51 388 3.56
4 SIRIM22 122 -0.01 3005 153338 38420 10.70 119 113
5l TPIPLM22 162 0.02 3003 25718 0 10.79 157 1.44
6 WHAM22 3.32 -0.03 2885 41333 6503 8.09 337 3.34
T WHAM22 332 -0.03 2885 41333 6503 809 3371 334
8 SMm22 195 0.00 2503 21101 0 10.32 198 1.89
9 KTBM22 13.21 0.02 2256 15357 -187 14.91 15.15 13.70
10 TIBM22 129 0.01 2246 89217 1545 132 129
" CHGM22 385 -0.16 2029 10279 0 14.59 384 389
12 ICHIM22 11.40 -0.30 1855 25683 0 716 11.81 11.33
13 SCBM22 113.84 1853 1245 76 9.46

14 IRPCM22 363 0.00 1829 59183 1083 10.47 353 340
15 LHV22 9.26 -0.20 1646 5274 0 13.23 9.42 9.26
16 AQTM22 65.89 -0.01 1619 2866 0 10.04 67.04 65.75
17 CKPM22 496 -0.04 1569 17886 500 526 531 506
18 ESSOM22 8.34 0.12 1504 9026 500 6.46 9.16 8.34
19 BAMM22 2013 -0.27 1421 7759 300 19.90 19.37
20 SAWADM22 5520 -0.85 1235 7028 0 797 53.91 50.69
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Gold Futures
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591 GFM22 ileAuiuAnsisiuin anas 70 vm Uadl 31,000 uwm (1,894
a 6 1 o 1 d' dll a =
LTEEY*) MININTIATNBIANNAIN Spot mqwmaaulm*umm 1,865 L1i38y~
AMIAT GFM22 Jull azUsuasanlunsau 30,400-30,700 UM 31NA1552989
L3veITIAmRIAIRaTalan Uasyinlviinamuiiianiue Long GFM22 fiunu
d' a a 1 ¥ dy o U 6 dy dl'
\dg 30,900 um gnlaanur a AnUatiautil dmsunagnsiuil iesen
HaANUdALIuYeINITUsEYe  Fawusthlinduun Trading GFM22 uSian
1,850-1,880 ti3eisy™ %38 30,280-30,770 U wazAmuaga Cut Loss Hnnu
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FUTURES Lost Chg  %Chg Vol. ol Ol Chg
GFJ22 30,947 -33 -0.11 136 250 2
GFM22 31,000 -230 -0.74 38 223
GFQ22 31,070 4180 -0.61 17 7 0
Mini Gold Futures

Lost Chg  %Chg Vol. ol Ol Chg

GF10122
GF10M22
GF10Q22

30,947 -3
31,170 -50
31,150 -90

-0.01
-0.16
-0.29

5,206
2,110
733

7,426 970
6,410 407
501 301

NN : 51A1UAYBY Gold Futures
(Night Session) Settle a4 1381 22.00
U. wazUSunanistevianinduly

24291281 19.30-22.30 U.
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GOLD Technical

AN1951AMMNBIAN vigawuFudAtyUSIn $1890 wiauuviaiey Bearish

Breakout d@dayaaudn Downside uniadignseunisiaioulnin $1862-51890

nsudassiamasilmduum Spread 3¥%314 GFJ22 - GFQ22

FX (u1w/ USD)

3400 3425 3450 3475  35.00
1,800 29,090 29,304 29518 29,732 29,946
1,830 29,575 29,792 30,010 30,227 30,445
1,860 30,060 30,281 30502 30,723 30,944
1,890 30,545 30,769 30,994 31,218 31,443
1920 31,029 31,258 31486 31,714 31,942
1950 31,514 31,746 31978 32,209 32,441
1,980 31,999 32234 32470 32,705 32,940 :
2010 32484 32,723 32962 33201 33,439 - — —— S——
2,040 32969 33,211 33454 33,696 33,938

GOLD Londin AM ( USD/Ounce )

fian: @eaise va. il wda fan: aeite va. wide wda
o [J o o o e
AUINlsUIANUYeY Gold Futures AUIUN15YIANUYBY Mini Gold Futures
unaonuseeoa Unaonusieeios
(Fsssuita 490.10 unn/dndog/dw) (Fsssuiiau 98.10 uin/drdoe/d70)
finls Aisssudiou+  Avls(nenu) Airls dsssuilen+  Avls(anavu)
sendla future uldenualag (zmu) VAT [uw) And =enda future aldruulag (zmu) VAT [um) dni
31,197.08 250.0 12,500 (1,049) 11,451 31,197.08 250.0 2,500 (210) 2,290
31.147.08 200.0 10,000 (1.049) 8,951 31.147.08 200.0 2,000 (210) 1,790
31,097.08 150.0 7,500 (1,049) 6,451 31,097.08 150.0 1,500 (210) 1,290
31,047.08 100.0 5,000 (1,049) 3,951 31.,047.08 100.0 1,000 (210) 790
30,997.08 50.0 2,500 (1,049) 1,451 30,997.08 50.0 500 (210) 290
30,947.08 00 - (1,049) (1,049) 30,947.08 0.0 - (210) (210)
30,897.08 -50.0 (2,500) (1.049) (3.549) 30,897.08 -50.0 (500) (210) (710)
30,847.08 -100.0 (5,000) (1,049) (6.049) 30,847.08 -100.0 (1,000) [210) (1.210)
30,797.08 -150.0 (7.500) (1.049) (8.549) 30,797.08 -160.0 (1.500) (210) (1.710)
30,747.08 2000 {10,000) (1,049) {11,049) 30,747.08 -200.0 (2,000) (210) (2,210)
30,697.08 -250.0 (12,500) (1,049) (13,549) 30,697.08 -2A0.0 (2,500) (210) (2,710)
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