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Index Date Start Price Start Last  %Return %Chg Policy Rate Policy Rate (Now)
KOSPI Index 26/08/21 3128.53 2611.36[ A7 1]25% 1.75%
NZSE Index 24/11/21 2068.64 1792.57 (139" 1.75% 2.00%
NIFTY Index 05/04/22 17957.4 16356.25 [9%IF | 0.90% 4.90%
SPX Index 16/03/22 4357.86 4115.77 Al | 0.75% 1.00%
TWSE Index 17/03/22 17448.22 16670.51 4741 0.25% 1.38%
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All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 122,775 121,003 1,772 18,102 20667  -14556
Foreign 84,127 83,100 1,027 26,009 23743 126,760
Retail 194 472 197271 2799 7907 3076 -112,204
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 28,226 25,704 S22 7,510 B 247 -5,021
Foreign 56,759 59,168 -2,409 19937 -29535 118,786
Retail T2 854 73,007 -113 12,327 21,188 -113,765

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

Long Short Mat 2Days 1 Weeks 1 Months
Institution 63,143 70,379 7236 411 -14864 2412
Foreign 15,356 13,043 2,313 3319 1299 217
Retail 77,356 72,433 4923 2908 13565 2629
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 4 958 2,588 1,970 -525 -168 2418
Foreign 11,278 10,494 784 3,039 4277 2877
Retail 9,631 12,385 2754 3968 41089  -5293
Call Option Lona(Sherf) Position : Confract Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 162 187 -25 410 326 -395
Foreign T2 109 -37 13 32 631
Retail 25975 2913 62 -423 -358 -235
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 50 52 -2 124 410 736
Foreign 374 110 264 184 280 3,109
Retail 1,934 2,196 262 308 700 3845
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SET50 OVERVIEW

HAN1TUTEYN NULMUTINR 4 @ 3 danisasdnsinanile 0.5% Useliua@neans
Tdfuwendwitnediu  Uszneunsdsdaygraidulnihwinluiinsshwiatosniw
YNNI inlunnsunvesaswgia  vilinsusuaunendelud
. X = cY v I ' v . PN

Uflunndu Feaaunisaltsdiuusaduaudenainiuluyuves Valuation 1A
Waulavzanaiiafiguiunsasvil yenandmndungnisusuiunenlyves
pamuisUsemeluseu 1 UNrwan 91 sanaviuinvald liviu da%uaun
Sudenavansys wudmanulinaneuwmuduaulunnussmelutig 4% fs -
17% tuanniunuSudunenide daudnUsziiuansUssmaliauaulaluf OECD
foonuuTumanisalnisiiula GDP lanUaf 3.0% anniAu 4.5% adauussiiudus

1%

Anmunsenuduiloansgaiien waludungell (10 fle.65) aneladade

wIndeunvakssatuayulszney Fund Flow fidsflwwiliulvasenisain SET50

Index aglutiwing1uaunsay 980-990 9n

SET50 INDEX FUTURES

Direction Trading: #1149 Fund Flow NwzasUsenaununisusudunenide
Fandmaneieaavily SET50 Index Wngnuwuzyn Trading S50M22 Tunseu

980 -988 9muay Short finsouuu

Spread Trading: A58l Spread 5¥1ing S50U22 ausie S50M22 i ufi 29
.. 2565 azwintu -8.45 90 Jagtuegi -6.60 90 SalsiiUanasnnweTauuzii

Wait & See

SET50 Option: Wuzti13e Long S50M22P1000 7 17 9a (SET50=990) 111 27 qa

(SET50=980) wag Cut Loss 3 9a Aa SET50 faagludiningu
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Last 1%r Hist. Volatiity 2Week Hist. Volatility
SET50 Index 988 66 12 16838 9.667109
Call Option

. Break Intrinsic Time: Alliin-  Theory Open Implied Effective Time

Premum Cho  "rven vawe vawe Premium Price "O"™® inerest Volatlity _*'° Gearing Decay
$50M22C1050 020 020 =1050.2 0.00 0.20 6.22% 024 054 9862 13.28 0.02 12584 01
§50M22C1025 120  -040 =10262 0.00 1.20 3.80% 153 647 2946 1213 008 6960 0.0
$50M22C1000 480 110 =10048 0.00 480 163% 639 941 72749 10.86 029 5947 0.0

$50M22C975 1650 -1.10 =991.5 1366 284 0.29% 1812 393 5400 1124 0.64 s 0.0
$50M22C950  37.30 010 =987.3 3866  #MNAMNA -014% 3725 12 2045 1257 0.88 2364 0.0

Put Option
. Break Intrinsic Time: Alliin-  Theory Open Implied Effective Time
Premum Cho  "rven vawe vawe Premium Price "O"™® inerest Volatlity _*'° Gearing Decay
S50M22P1050 5400 -070 <086 6134 266  -0.07% 6470 1 166 2226  -086 1326 0.0
S50M22P1025 4130 010 <9837 3634 496  -050% 4100 31 1018 1163 091 2184 00
SS0M22P1000 1920 150 <080.8 1134 736  -0.80% 2087 40 3236 1071 072 3694 00
S50M22P975 620 160 <0683  0.00 620 -201% 761 708 5750 4115  -035 -5620 0.0
S50M22P950 180 120 <9482  0.00 180  409% 175 754 6592 1257 041 -60.32 0.0

PN @893y va. 1oy waa

AYIAUWUSANIUzVaIUNaINURAIUSINA

NIWSoUNISBovIe SET50 INDEX
Tumsnaasnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha asumsboune
SETS0 985 66 259 0.26%  BIEZ2 ) i ) i
Acc Stock Forsign Met {Ilhs) g 3 — 140000
Symbal Setle  Cha %Cha Val. Ol Ol Cha - — 120000
SE0J22 334.23 0.0 0.0 70 41 0 —~ 100000
SSOKzZ 996,67 0.0 0.0 26 150 ] 80000
S50M22Z 985.40 0.3 0.0 138768 396905 -5.486 igggg
S50U22 978.80 0.1 0.00 1534 56.464 -860 20000
SE0Z22 976,80 0.5 0.1 3,321 21,143 -155 0
S50Hz3 572.00 0.6 0tz 1234 6,336 14 — - -20000
. - -40000
SETSO Futures Lona(Short) : &nuna &4l Long(Short) — - - -60000
Long Short Met 25u 2 dulami 1idau ~ - e o & o o 5 o o a -80000
— 28226 25704 2522 710 261 5021 3 883 8§88 22 883§
5 o & & & m m o m m m m m g
Pt 56,753 53,168 -2409  -19937 32793 TI8.786 < 5§ 2 2 2 2 2 2 2 2 =
adan 72894 73007 -113 12327 -32532 -M3T6S
n: aneedse va. i nda i ey va. il nia
A1IANISnU SPREAD ru guinau?an ASPS MODEL SET50 ns:AuAn1 PER AN
10 Spread B3eina - B3¢l
$50121 S50K21 S50M21 S50N21 S50Q21 S50U21 (i) 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 (U9 TE6d 29 nAss tu30anéd 29 nebd PER20 933 952 o e (OO
0021 PER205 957 976 985 995 1005 1033 1062
S50kl -L68 PER 21 980 1,000 1009 1019 1029 1058 1,088
SN2 128 040 PER215 1,003 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
$50Q21 513 362 -4.02 415 PER225 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
*sundgndaneandaulomasuie f.u. - n.0. 64 whiu 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
n: aneensdte va. oude naa fiun: aneenidse va. i na
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SINGLE STOCK FUTURES

Long BLAM22

winliurlsgvisd 2565 eamsniazUfudiudu 18% yoy angsiaussiuiiugh
durilsavdng 2Q65 azddsoilesannain 1Q65 fvun Fair value U 2565
Wiy 52 uwenads Appraisal value (Widhwdfinannainnisal Embedded
Value:EV qu &ull 2565 31 20%) \ilwuisin PBV © 2565 71 1.7 wih Fsfidquanann
Aads PBV 10 U ffoundaued BLA 8¢ 0.5 SD futladsuanainuualiu Bond yield

MUV dWAUINABNINTINTINIAMUTBIUTENUTZAUTIN

a £ = L3 . v @ A ¥ % ¥ [
NMWNNNAUA FIMILIVNIURRINNARUAUBLEU EMA 200 U WIBUHALY10UUIN

MawAlAndaway Higher Low Usziliuilmunevinnilslin 42.00 vw
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wuzihile Long BLAM22 vuiade 39.18 um tagliuiils 7% wwidnls 42.00

U wag Cut Loss 0.75 UINANYU

Future Underlying
Settle . . EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 65F PBV &5F
Price 65F
BLAM22 39.55 -0.38 304 1104 208 21.03 -15.08% 20.44 1.51 17.61%
n: aeedse va. i nada
HISTORICAL PRICE A1udrunnlsvaAnuves STOCK FUTURES
14050 w daily
[ ‘l ' m
SETS0 INDEX Il|nrll lll"‘r Il[”w I |'I| |d"llhloll "“!!l'n 4200
I } k TWW !" ! -
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Long MAJORM22

AMEUAS3e3 Dr.Strange NITUARNBUSURNIN dxviawrny Box office lulszne
ansgvhaeglfdusudud 2 08l 352 SruwFeqm Tudusdul 2565 uagnin
swlaludszwalnenin 337 awuw wdweenawld 3 dUant uenmileann
AMURS 1309 Dr.Strange 83309 Jurassic World, Light Year fiunazadnssnels
Aoutnage uaznmeumsiies Top Gun nszuameursuinafaInmsusesulatly

Twitter ndseonanglewiies 2 Ju 8935 DCF ¢ Fair Value U 2565 wdu 25 U

Awmanatia Windawmilonseuuu Symmetrical Triangle agazilyaln Upside

MINHILUTIAMLIATLA 21.00 Um dadmsngyiilsegusian 21.50 U

nagnsnasavnu

wuzidie Long MAJORM22 9w 20.91 umw wwidls 21.50 umuay Cut Loss

0.3 U
Future Underlying
Seitle _ , EPS GROWTH
Future ] Basis Vol Ol Ol Change leverage | Upside PER 65F PBY é5F
Price H5F
MAJORM22 2091 -0.26 100 3016 2 870 21.95% 2222 239 -49 43%
n: aeedse va. i nda
HISTORICAL PRICE TECHNICAL CHART
MAJOR C: 20.90 daily
]
| ‘{ !rllL ) Symmetrical Triangle
n Il T
R N fi \ MWL T t
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TRACKING PERFORMANCE

0.0%
Unrealized Profit on June 2022

Realized Profit on June 2022 | 0.0%
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TOP 20 MOST ACTIVE VOLUME

Future Ser.He Basis Vol Ol Ol Change leverage Resistance Support
Price
1 TRUBMZ22 4.83 -0.01 6501 130702 25714 12.74 4.62 443
2 ITDM 22 203 0.03 6057 20591 1680 13.16 2.04 1.91
< BLANDM22 1.02 0.02 5513 69714 506 8.7 1.03 1.00
4 SIRM22 115 -0.01 5020 153338 0 10.18 114 110
5 IRPCIM22 3.46 0.00 2799 59183 2507 10.12 3.61 335
6 GUNKULM22 579 -0.06 2309 143624 103150 21499 6.13 548
7 BANPUMZ22X 11.55 -0.05 1642 31357 330 13.88 13.08 12.16
8 TTAMZ22 940 0.00 1147 12157 -9 2249 10.16 954
9 AAVIM22X 2.80 -0.08 1066 7306 1 8.71 2.95 2.80
10 WHAM 22 335 -0.03 1059 41333 1006 8.09 329 317
11 CPRM22 23.94 -0.06 901 51366 1663 7.80 2r.21 2548
12 AMATAMZ22 2205 -0.05 829 1412 105 12 92 2040 1943
13 PSLM22 17.90 -0.10 778 4204 14 16.92 19.79 18.68
14 TTBMZ22 1.30 0.01 705 89217 4805 1.26 1.22
15 ESSOM22 8.77 0.12 680 9026 9 6.90 1.1 9.90
16 TUM22 17.00 0.20 612 8203 2518 921 17.59 16.97
17 STECM22 13.10 0.20 603 4709 1101 629 13.53 13.09
18 SPRCM22 10.00 0.00 519 8124 500 797 12.98 11.74
19 TTCLM22 473 0.01 508 5049 42 6.90 532 4.83
20 PRIMIMZ2 6.04 -0.06 500 16313 1001 4.01 6.09 577
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GOLD FUTURES )
Gold Futures
FIAMIAWMANENTTHRAY  SeniensteueuTuTuluunzangeanvesiy R N A
GFQ22 30,500 170 0.56 62 140
(% dy a GFV22 30,530 130 0.43 23 41 -16

US1a0 1,860 Wiy neugefasuwnla 1,853 wisegy (WumsuSuluiies 1.7

~ o vy o o . X o v o Mini Gold Futures
BATHEYT  IINIUNDUNAUN llLLiQﬂ@@u@]’]ﬂﬂ’]'ﬁ‘ﬂﬂ%u%@ﬁﬁ]@]i’mﬁmaULL‘V]‘LJ‘W‘US‘UG]?

o - o o , , ~ ¢ o , ¢ GF10M22 30,4;” Ch'q ’°ct'q 3,‘3\;:l 9,?93 = S:?
ANIFNUDTTAYU 3% WaLNITHIIANVBIANRUABAANITANIF YIUNANAIANITE g = O T B

SUIANSNANENTT (W) AzseUSudusnsmeniUeieannuile vuuly Dollar

y ; v fin: aneanidde valede wi
¥ = a < v a Y a
Index USuau 0.2% Ua#t 102.54 90 Ineuil Aoeinn1un1suseusuIAITNas

glsyU (330) wazngellaziinsmenuiiavduilovosansy daduladenilaily e : 1 UAves Gold Futures (Night

Session) Settle au 1381 22.00 U. LazUSune

Tunsiansanysudunenilsveaunniazdnisusyauiun 14-15 0.9 4 PR
! ﬂ']imam’]ilLﬂﬂ“Uqu“U')ﬂL']a'] 19.30-22.30 .

nagnsnasavnu

s mesi GFM22 ledu wudu 130 v et 30,470 um (1,858 LATBEY)
geanisImeaa spot angafideulauTian 1,853 Wiugy" A1ATIAN GFM22
ifuf:%aq”[,uﬂiau 30,250-30,600 UM INNNTUNIIFVBITIANBIFINLE 1
Tinamuannsailla Short GFM22 feduuiade 30,450 U witlagtuilug
Yauantos 20 v uaasuziliteaniuzld Inefidmanevindiils 1,830
Wiy 3o 30,010 UM uagfmUARA Cut Loss 13 100 vimannyu Litetesiu

AULESSAINIIANBIAT mﬁaulmﬁmnﬂmm

InAtiAn GOLD SPOT

}-1700

sep Ot Nov Dec Jan = Har Apr May Jun
2022

XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 14AUG2021-09IUN2022 CopyrightZ 2022 Bloomberg Finance L.P. 08-Jun-2022 07:10:46
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GOLD TECHNICAL

7AN1951AMMBIA1 TgakUITUUTINE $1850 adunIaNLYguLAdEIETIoU

ludigeau dlonawnisndudndnseunisnioulnin $1815-$1850

nasndavsannadarlriduuan SPREAD s:191 GFJ22 — GFQ22

FX (uw/ USD)

34.00 34.25 34.50 34.75 35.00
1,760 28,444 28,653 28,862 29,071 29,280
1,790 28,928 29,141 29,354 29,567 29,779
1,820 29,413 29,630 29,846 30,062 30,278
1,850 29,898 30,118 30,338 30,558 30,778
1,880 30,383 30,606 30,830 31,0563 31,277
1910 30,868 31,095 31,322 31,549 31,776
1,940 31,353 31,583 31,814 32,044 32,275 L
1970 31,838 32,072 32,306 32,540 32,774 —=— = = ™ —r -
2,000 32,322 32,560 32,798 33,035 33,273

GOLD Londin AM ( USD/Ounce)

n: eneenise va. il naa fn: aneeidse va. i nda
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNS0NUS EE0e UNE0NUS EE0E
(Feasumden 420,10 uvin/dhandt/do) (Areasmdew $8.10 uwn/dhunut/d)
swia Als AIETTULTIEY+ Al seia Avrls AIETTULLEM+ Als
future wlieuwilas (mnau) VAT () (mavu)avs future wlfeunilas (@) VAT () (mevu)avs
30,720.00 250.0 12,500 (1,049} 11,451 30,650.00 250.0 2500 210) 2,280
30,670.00 200.0 10,000 (1,048} 8,951 30,600.00 200.0 2,000 (2109 1,780
30,620.00 150.0 7,500 (1,045) 5,451 30,550.00 150.0 1,500 (210} 1,290
30,570.00 100.0 5,000 {1,049} 3,951 30,500.00 100.0 1,000 (2109 750
30,520.00 50.0 2,500 {1,048} 1,451 30,450.00 50.0 500 [210) 280
30,470.00 0.0 B {1,048} {1,048} 30,400.00 0.0 - (210) (210)
30,420.00 -50.0 (2,500) (1,048} (3,548} 30,350.00 -50.0 (500} (2109 (710
30,370.00 -100.0 (5,000) (1,045} (5,045) 30,300.00 -100.0 (1,000) (210} (1,210)
30,320.00 -150.0 (7,500 (1,049} (8,549} 30,250.00 1500 (1,500} (2109 (1,710)
30,270.00 -200.0 {10,000) (1,048} (11,048) 30,200.00 -200.0 (2,000) [210) (2,210
30,220.00 2500 {12,500) (1,049} (13,549) 30,150.00 250.0 (2,500) (210) (2,710
i anenwdse va. il wda ey va. il waa
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