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

Long Shart Net 2 Days 1 Weeks 1 Months
Institution 128,210 112,135 16,075 15,062 21,517  -55,138
Foreign 110,256 105,767 4.489 2231 -9.896 42 804
Retail 175.830 196,394 -20.564 -37,393 11,621 97,942
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Lang Shart Met 2 Days 1 Wesks 1 Months
Institution 25,376 24,840 536 -1,960 4,349 9,488
Foreign 59,414 54,528 4,686 21,493 -1.411 -28,015
Retail 56,814 62,236 -5,422 -19.633 -2.938 18,627

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

Long Short Met 2 Days 1 Weeks 1 Months
Institution 87,843 72,746 15,097 13,316 19,153 103,638
Foreign 18,178 11,741 6,437 2,245 3,685 8,074
Retail 62,596 84,130 -21,534 -15,661  -22,838 95,564
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
lang Shart Met 2 Days 1 Wesks 1 Months
Institution 7,090 10,711 -3,621 93 1,071 6,765
Foreign 32421 39,158 6,737 -1.561  -12.206 -34,723
Retail 40,369 30,011 10,358 1,654 11,135 41,488
Call Option Long(Short) Position : Contract Accumulated Long(Short)
long Short Met 2 Days 1 Weeks 1 Months
Institution 114 93 22 20 40 -398
Foreign 116 41 75 30 85 1.723
Retail 1,344 1,441 =97 -50 -125 -1,236
Put Option Long(Short) Position : Contract Accumulated Long(Short)
long Short MNet 2 Days 1 Weeks 1 Months
Institution 226 78 148 324 671 428
Foreign 127 130 -3 90 250 2,324
Retail 1.762 1.907 145 414 -921 -2,752
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SET50 Overview
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Last 1¥T Hist. Volatiity 2Week Hist. Volatility
SET50 Index  979.01 12.59092 8.729277
Call Option

_ Break Intrinsic Time Alliin-  Theory Open Implied Effective Time

Premium Ch Volu Delta

remum &0 Even  value  Value Premium Price ™ Interest Volatility Gearing Decay
§50M22C1125 010  -0.20 =11251  0.00 010 1492%  0.02 0 868 1503 001 13993 0.1
$50M22C1100 010  -0.40 =11001  0.00 020 1237% 010 0 1775 1386 002 23565 0.
S50M22C1075 080 040 =10758 0.00 0.80 9.89% 038 70 4037 1366 004  46.98 0.1
S50M22C1050 150  -0.40 =10515 0.00 150 7.40% 129 444 5158 12.87 007  47.99 0.1
S50M22C1025 360  -0.60 >10286  0.00 160 507%  3.69 198 4816 1218 0415  40.90 0.1
Put Option

. Break Intrinsic Time Allin-  Theory Open Implied Effective Time

Premium Ch Volu Delta

remum &M Even  Value  Value Premium Price ™ Interest Volatility Gearing Decay
S50M22P1125 148.50 440 <9762 14599 281 -0.29% 149.79 0 3 5215  -0.64 -4.24 0.0
S50M22P1100 123.80 430 <9762 12099 281 -0.29% 124.89 0 18 EMNANA 100 -7.91 0.0
S50M22P1075 99.00 420 <976 9599 3.01 -0.31%  100.20 0 175 #NANA 100 -9.80 0.0
S50M22P1050 7640 570 <9736 7099 5.41 -055% 76.13 1 147 1128  -095 1212 0.0
S50M22P1025 5370 300 <9713 4599 771 -0.79% 5356 10 1126 1224 084 -1530 0.0
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UNDERLYING Close  Chg %Chg asumsBouie
SET50 979.01 458 0.46% 3/5/22 e - 140000
Symbol Setile  Chg %Chg Vol Ol Ol Chg 13000 120000
550422 984.23 0.0 0.0% 70 41 0 142833 100000
S50K22 976.30 31 0.3% 23 258 12 1%’% 80000
S50M22 975.10 30 03% 129790 3513056 7418 200 60000
S50U22 968.90 2.9 03% 8823 33,065 58 ?ﬁg% 40000
$50222 967.90 26 03% 2266 15,038 177 290 20000
S50H23 964 .40 23 0.2% 684 3,366 54 10,050 0
3 ,oml

SET50 Futures Long(Short) : drunun aau Long(Short) o oo -20000

Long  Short Net 2% 2&leni 1@ aﬁg:%l - ~40000
— 25376 24.840 5§36 1960 4372 9488 S s 88 5 2388 28 8 8 4§
191G 5941 54528 4886 21493 19817 28016 S 55555555 55 5 Ei.‘

) ! ] ] 19, -28, . :
J——— 56,814 62,236 5422 19533 15445 18,627 ¢ égdddSd I
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An1sal Spread & AuLAauain ASPS Model SET50 fiszéiudn PER 699

e Spread B3eina - B3eTnd

$50121 S50K21 S50M21 S50N21 $50Q21 S50021 (i) u.n. 65E T.n. 65E .8, 65E w.n. 65E D.8. 65E n.e. 65E s.n. 65E
L4
(U 29 10864 U BWAGH 0D Tobh u29nAbd 30 anbd 9 nebd PER20 933 952 961 971 90 1008 1036
S50021 PER 20.5 957 976 985 995 1,005 1,033 1,062
SSK2L 168 PER 21 980 1,000 1009 1019 1029 1,058 1,088
S5OVl 108 040 PER21.5 1,003 1023 1033 1043 1054 1084 1,114
S50N21 116 053 013 PER22 1027 1047 1057 1068 1078 1,09 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
*gundgudanaanidoulomasswng fl.e. - n.0. 64 whry 0.5% PER23.5 1,097 1,119 1,130 1,141 1,152 1,184 1,217
n: aneedse va. e nda fun: aneenidse va. il naa
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Future Under|ying
Settle EPS GROWTH
Future Basis Vol Ql @] Chcmge Leverage Upside PER &5F PBY &5F
Price 65F
VNGM22 8.15 0.06 32 579 19.34 75.51% 10.69 1.84 9.34%
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Long CPALLM22

dohmevuaglduussaiuayuannaausenounsiitiuuiltuiui Tasaarls
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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!iﬂe Basis Vol Ql Ol Change Leverage Resistance Support
Price

1 BANPUM22X 11.26 -0.05 14626 31357 14 13.40 12.30 11.36
2 KTCM22 60.50 0.85 6121 41033 -1 18.18 59.00 56.35
3 JASM22 3.92 0.03 5092 221604 99 8.51 3.87 3.52
4 SIRIM22 1.22 -0.01 3005 153338 38420 10.70 1.18 1.12
5 TPIPLM22 1.62 0.02 3003 25718 0 10.79 1.57 1.44
6 WHAM22 3.32 -0.03 2885 41333 6503 8.09 3.34 329
7 WHAM22 3.32 -0.03 2885 41333 6503 8.09 3.34 329
8 SM22 1.95 0.00 2503 21101 0 10.32 1.98 1.89
9 KTBM22 13.21 0.02 2256 15357 -187 14.91 15.31 13.78
10 TIBM22 1.29 0.01 2246 89217 1545 1.32 1.29
11 CHGM22 3.85 -0.16 2029 10279 0 14.59 3.83 3.67
12 ICHM22 11.40 -0.30 1855 25683 0 7.16 11.32 10.84
13 SCBM22 113.84 1853 1245 76 9.46

14 IRPCM22 3.63 0.00 1829 59183 1083 10.47 353 341
19 LHM22 9.26 -0.20 1646 5274 0 13.23 9.44 9.27
16 AOTM22 65.89 -0.01 1619 2866 0 10.04 67.08 65.90
17 CKPM22 4.96 -0.04 1569 17886 500 5.26 5.36 5.08
18 ESSOM22 8.34 0.12 1504 9026 500 6.46 9.26 8.37
19 BAMM22 2013 -0.27 1421 7759 300 19.85 19.25
20 SAWADM22 55.20 -0.85 1235 7028 0 797 53.78 50.58
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Gold Futures
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Gold Futures
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Mini Gold Futures

Lost Chg %Chg
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24291281 19.30-22.30 U.
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GOLD Technical

AN1951A1N99A1 TLSITBNAUIINLAL EMA 200 1 wSauukviaiey Bullish

Breakout dsdgyqiadda Upside Lm'jﬂL%wgiﬂiaumsm?{aulmﬁ $1890-$1930

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. wide wia 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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