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SET50 FUTURES:

#0712 Long S50U22 1u 970 3aUa Lock fnls 8 3a TuilA1a SET50
Index U5uBuann Fund Flow luaduaznadsznaunis 2Q65 fildn

Upside uuzin Trading S50U22 Tunsau 975-990 IALAT Long NIBUAN

SET50 OPTION:

SET50 Option: Wagaus Long S50U22C975 1 19 30 (SET50=985)
wvininls 29 9a (SET50=995) uaz Cut Loss 3 3aA1A SET50 USudiu

SINGLE STOCK FUTURES:

58 Long KBANKU22 §i 149 uw lvirdils 153 um Cut Loss 1.5 U

wuaMAianeeaniig1vdurasgnitiAulInily MSCl

Wz Long CENTELU22 uStaee 41.50 v wWhvinanls 43.00 v uag

Cut Loss 0.75 umannu ausgleviainnianisvisaiieannuea

GOLD FUTURES:

AU USD w91 vildsiamasAnliaiunsatunile  $1800 ag1edl

WEoesAI wuzile Short GFQ22 91 30180 v ($1800) wawinnnls

29680 U ($1770) waz cut loss 100 UMIINNU

mwsoumsgavw SET50 INDEX

Symbol Close Chg %Chg Vol (Contracts) Ol (Contracts) 0Ol Chg [Contracts)
SETS0 985.62 2.5 0.25% n.a. n.a. n.a.
550022 979 4.00 0.41% 173,648 484,361 2,945
CENTELU22 42.66 0.85 2.03% 38 2,976 319
KBANKU22 148.5 -0.68  -0.46% 115 3,267 B3
GFQ22 29930 -380.00 -1.25% 122 239 (29)
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All Futures Long[ﬁhorf] Position : Confroct

Accumulated Long[Shorf]

leng Sheort et 2Days 1 Waesks 1 Months
Institution 52433 170204 47771 15636 38616 71329
Foreign 157,062 139,307 17,755 2749 22965 109,381
Retail 250,368 250,352 16 12,887 15,651 -38,052

SETS0 Futures Long[Shori] Position : Contract

Accumulated Long[Shorf]

leng Short et 2Days 1 Weshs 1 Months
Institution 12918 31289 1,629 9242 4686 1266
Foreign 95,423 80,572 14,851 3673 40223 107,078
Retail 77,965 94 445 16,480 5560 -44909 -105812

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

Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 105633 91756 13877 21187 17644 39224
Foreign 35,050 29,448 5,602 6,045 20855 -32,193
Retail 99536 119,015 19,479 27232 321 TI41T

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[ﬁhorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 6,986 7,628 542 -1,348 -250 2,070
Foreign 25775 28 464 -2 689 325 3,499 25907
Retail 27199 23,868 3,331 1,023 -3239 -3.9FF

Call Option Lona(Short) Pasition : Contfract

Accumulated Long(Short)

Leng Short Met Z2Days 1 Wesks 1 Months
Institution 708 349 KLY 215 2,047 -48
Foreign 475 260 215 154 442 42
Retail 4,263 4 835 -576 -40g -2, 489 -744

Put Option Lonal(Shorf) Position : Contract

Accumulated Long{Short)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 271 204 &7 1,195 2,858 4222
Foreign 240 563 -323 -281 -504 3,829
Retail 7535 7279 255 914 2354 -B051
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SET50 OVERVIEW

nMsenumavATEgiaanss, ludiuvesivilsadundn (PPI) Wi n.a. ¥asn -
0.5%mom FnnaIAAAYENEsa 0.20%MOM Hreatiuayunandefuiioansse
fugn Peak luduasdvdaudesiufusinadesulneumineitunuiou
a.a. fleonun 55.1 Andwainain 52.5 wyuliraafuansgauiuiulutag 1.3%
1 2% weadu Sentiment vInsiamataiutus dwdadunelulivszmuuan

MRYIINNITIIBNUNAUTZNBUNITUTINNA 2065 7NUn Upside AaUszununig

No
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AU Fund Flow ssn@dungiaainiuundensiogmalunainvu 3.14 fuduum

'
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wagnaunUaaniuy Long Tu SET50 Index Futures 8n 1.48 wiludeygy) vy
PemeiRuundagiudadivwilduudeda 35.00-35.30 v/USD Fathaziu
Y] So 1 a Ao oa B v v Y] v a
aasiefiens Fund Flow fdsfiwwildulvad meladaduwindeuid

UmtinlumauIndesudann SET50 Index Jutiusuaulunsau 980 - 995 30

SET50 INDEX FUTURES

Direction Trading: @01ug Long S50U22 9w 970 9aUa Lock fils 8 9a Jutiain
SET50 Index USuTumywain Fund Flow waiduagnausenaums 2Q65 \Un

Upside wugii Trading S50U22 Tunsau 975-990 yauay Long NToUAN

Spread Trading: Hnasuiazilnaniug Long Spread S50U22722 167 -1.60
90 Jagthufnauidntien wupirfiederiienanis Spread smine S50222 ause

$50U22 axgiinAmmanguiil 2.53 90

SET50 Option: 1Unanuy Long S50U22C975 71 19 90 (SET50=985) wuziiie
sorlviils 29 9a (SET50=995) uag Cut Loss 3 9aA19 SET50 U§uiy

S$50U22 (30 MIN CHART)
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Last 1Yr Hist Volatity 2Week Hist Voltity
SET50 Index 98562 12.10918 5351789
Call Option
Bresk Mtdisic Time Aldn- Theory Open  Implied Effective
Promium CM0 ‘tven Valie Vae Premium Price "OU™ interest Volatity O Gearing

$50U22C1050 070 -0.10 >1050.7 0.00 0.70 660% 099 380 6900 11.10 004 6110
$50022C1025 230 010 >10273 0.00 230 423% 324 980 8311 10.70 012 S241
§50022C1000 730 040 >10073 0.00 7.30 220% 867 1405 2081 10.86 030 4037 0.0
$50U22C975 1830 130 =>9933 1062 7.68 0.78% 19.06 748 7085 11.48 054 2908 0.0
$50U22C950 3500 200 >985 3562 #NIANA -006% 3518 1104 4695 12.01 075 2117 0.0

34

Put Option
Break Intrinsic  Time Allin-  Theory Open  Implied Effective Time
Premium Ch0  ‘ren Valie Vae Premium Price 'OU™° interest Volatbty C°"° Gearing Decay
S50U22P1050 7090 -530 <9791 6438 652  -066% 7164 1 247 #NANA -100 -1390 0.0
SS0U22P1025 4910 -350 <9750 3938 072 -099% 4893 4 279 1147 085 1711 00

S$50U22P1000 2810 -380 <9719 1438 1372 -139% 2938 109 761 10.51 070 -2453 0.0
S$50U22P975 1470 200 <9603 0.00 1470 -257% 1480 1234 3388 1158 045 -30.30 0.0
$50U22P950 660 -1.00 <9434 0.00 6.60 -428% 594 1729 5712 12.29 -024 -3655 0.0

fan: @neaudde va. oWy waa

AALWUS AnIUzVoIlinaInuAIIUs:INA

nawsounistovie SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UMNDERLYING Close  Chg %Cha asumsBous
SETSO 985,62 2.50 0.25%  Tiaizz
150000
Symbol Setile  Cha %Chg Vol. Ql Ql Cha
S5OMZZ 95067 0.0 0.00 72 538 o 400000
SE0022 98150 45 0.5% a7 335 -B&
SEOUZZ 374,00 4.0 Odx  173E4E  dEd, 361 2,345
S50z22 377.40 37 0.4 23817 57374 1.430
S50H23 97110 3.8 0.4 5324  14.872 40z
S50M23 966,70 45 0.5 3.391 5054 185
SET50 Futures LonafShert) : Sruna &80 Long(Short) 000} e
Long Short Met 25u 2 dlami 1idau 000} ~ P PR 8 2 8 § o
—— Al 31263 1623 524z 985 12766 2 Ei Ei 2 Eg z ¢ L 2 45 3 %
- I5423 90572 14851  -3E73 83308 107.076 3 ; § T 2 22 g ¢ d 4 3
udan TT.965  94.445 -16,480 -5569 -99,66 105,812 o
n: ansenidse va. oude naa fiun: aneenidde va. i nda
A1IANStU SPREAD tu duihau?an ASPS MODEL SET50 ns:aAuA1 PER (]
10ring Spread B3eina - Bseind
$50021 S50K21 S50M21 S50N21 $50Q21 550021 (Irn) u.n. 65E U.n. 65E W.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
L4
(U 29 a6 U 2BwASd (U D86 uW9nass u30ansd 2 nesd PER 20 933 962 961 a7t 980 1008 1,036
S50021 PER 20.5 957 976 985 995 1,005 1,033 1,062
SOKZL 168 PER21 980 1,000 1,009 1019 1029 1058 1088
Ssov2L 128 040 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
$50Q21 513 362 402 415 PER 225 1,050 1,071 1,082 1,092 1,103 1,134 1,166
S50U21 581 413 453 466 051 PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
sundgudanaaniduulomessie f.o. - n.o. 64 whi 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
n: aneeidse va. e nda i aneenidse va. il nda
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SINGLE STOCK FUTURES

Long KBANKU22

a & = [ < aAv v L3 ! a &
Sunenievau nedsiudu s.u. Nlasuuseleoriunantungus winmsugiaiy
U 1 dy ! dl a o 6 1 a o v dy
fuindeRuAmanuiings SME vauniaua nduning wilugiuasugiamidaiy

v v A

mdadlanudes uwiideinuszanumsagvieunudesdinlngud s1Wiull PBY

Fou1e91 0.67 1 waw PER 517 8 i1 luszesduilussnyuiinaInnsgnidniuin

Tusatl MSCI finasiatla 31 @.0.65

Ammawaia Janziuiaiuayuiisidu EMA 10 Tu wiauargaUadunriadieu

1181987 @wviow Downside N7in Wneilidmanevivilsegusiin 153.00 U

nagnsnisavnu

wugil Long KBANKU22 Ustau 149 uw wWivinils 153.00 uwiiag Cut Loss

1.50 UIMAINNU

Future Underlying
Setile . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 65F PBY 65F
Price 65F
KBANKU22 148.50 0.22 755 1048 1 11.80 24.73% 5.98 0.76 -

P37: @189 Ua. 1o1Ty waa

HISTORICAL PRICE

KBANK C: 149.00
YTD WMTD
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macd1(12, 26, 8)
KBANK
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Long CENTELU22

Yleurensitauszwalnewasiiun1susu COVID-19  wWulsausesndu  sauds
ulguiensziumMvesnellneiiiseilies geuuinse CENTEL 7dseldaingsia
99951819591%39  Pre-COVID

Tsausuuaziuomslulsewmasuius - 92%

A0UEN15HURNTA DE 0.87 wih wansenuaanilevndu FV Jagduwiriu 50 um

AUMImAta  JUNUIINFIWMTUUTIN 39.00 UM Wiy asuInmg

WMALIAAINTIME Higher Low Butuile EMA 10 u dsdyy1adla Upside
nagnsnasainu

wugi Long CENTELU22 Uit 41.50 uw twinmls 43.00 v wag Cut Loss

0.75 UIMAINNU

Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
CENTELU22 42.66 0.25 338 403 -300 10.96 7.32% 3.07 -65.40%
fian: aea3de va. il wda
HISTORICAL PRICE TECHNICAL CHART
Y10 mMTD CENTEL C: 41.75 daily
|
SETS0 INDEX ;"._]“Tl‘lr‘v PO ;Tl.-'-” Iz hit -
Wil M'Jf“m i 'l.'u-.‘""“ f!* 150 »
. - Suppert Zane b ighar Lo
Wi TT‘W*" Ui '
TOURISM !
cenTEL i rsi1(14, 70, 30, 1) J
o
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

Vol leverage Resistance  Support

1 TTBU22 123 0.01 20111 13102 1000 123 1.18
2 PTGU22 13.60 0.00 6510 3600 400 5 15.65 14.61
3 SIRIU22 1.01 0.01 6374 1072 T ) 1.03 1.01
4 WHAU22 308 0.00 5656 16581 1000 7 321 305
5 CRCU22 3542 -0.08 4610 880 -100 30054 36.65
6 IVLU22 46.25 0.25 4502 1303 104 1" 4413 4245
7 KTCU22 56.90 0.15 4044 1341 0 i 60.43 56.41
8 CPALLUZ2 62.20 -0.06 3540 1240 170 14 60.98 5987
) MINTU22 a7 0.93 3224 1912 100 10 34.68 33.15
10 BDMSU22 24 96 -0.04 3116 909 0 18 27.38 26.59
1 CPFU22 26.05 0.05 2270 1563 203 8 26.37 2541
12 GUMKULUZ22 5.64 -0.01 2196 41522 1 21 5.27 4.89
13 CkPuU22 5.63 -0.07 2051 13501 2000 6 531 512
14 TRUEUZ22 4.64 0.00 2032 9552 0 12 5.04 477
18 CHGU22 3T 0.05 2029 3 0 14 380 373
16 TPIPLU22 1.56 0.01 2001 14607 0 10 1.68 1.67
17 BAMUZ22 17.40 0.00 1465 2018 200 17.63 16.83
18 BCHU22 18.70 -0.10 1438 7082 100 16 2052 2009
19 MTCU22 4229 0.7 1128 1269 120 7 46.45 40.61
20 SPRCU22 12.13 0.03 1060 6015 1033 10 1112 1041
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GOLD FUTURES \
Gold Futures

FIANBIAMAINEANTTYI 2 Twinsieuen WinAus 10.7 wisey Uniile T TR R

GFvV22 29,920 -0 0.20 43 148 13

[y 3 GFZ22 30,080 80 0.27 35 2 13

AUTUANST 1,802 WREYY HUSIMUIINNNTTNAVDITATIHARDULNUTUTURS

o o C o & L a ¢ o o a v Mini Gold Futures
IJUINENIY Leg9lsARNITUTIANYBIANRUNDARNS waqamgmmwmaaﬂa

a a ° o o A 4 v oa o A ' GF10Q22 29,3:: Gs‘; =:.ch; 4,3:‘: 52;1 Oi-%‘g'
AsHNATILIN UlaefulaUteluNUIInAaussIAoU 4.0, @IN1AN uay oz mm % 0y M 3m s
o« Y A v GF10222 30,000 20 0.07 893 1,453 50
M mfsuIAIINaNEansy (We) vanesedinuananuwivatuayui
1 2 v @ - o o o o flan: anpendde vateide nda
nstunenly  Lwllidyg utuneveaniiaaIngii mﬂ,ﬂfw Dollar Index
YUTU 0.5% UaNl 105.67 90 wazyinlvisiamesilianansadumile 1,800 vanewg : :1ATaves Gold Futures (Nighf

wispy Megdiiadesnin angadil (7.30 1) siaeguiion 1,799 wkeey Session) Seftle o 13 22.00 . uagaNg

0 o W P v - o o e R o - o - ﬂ?i%ﬁ]‘ﬂ’l&ﬁ@%ﬂiu‘d’sﬂma? 19.30-22.30 u.
dmudumniu ANABDIANANIUATTUAUNUTIEWINIU-ENTY TINNAUAULATYINI

YOIENSF LU HaAAUAN, soneUullodd wasariin1snas 18

nagnsnisasnu —

9AMB9A1 GFQ22 Lﬁaﬁuﬁfquﬁaﬁmum anas 140 v m Uadi 29,910 UMW
(1,784 widsgym) MnisAmesiinaIn spot agaiiiadeulmuiiom 1,799
SR AIATIAT GFQ22 5u5asa§1j1uﬂiau 30,000-30,400 UM 1NASY
meaansudean il mesidaldanansadunilo 1,800 Wy oeasiung
o398 uuzilmde Short GFQ22 Ushial 1,800 wisegy wiowwile 30,180
v Wneiidwiiils 1,770 wiseey vise 29,680 UM waginunga cut loss 11

100 vmnyu Litedesiuanudsminsiamesradeulmninainein

InAtiAn GOLD SPOT

£ ex e et £ () e o Hay f= L¥1 g

WAL Cormcy (Gold Spet $/02) Gold Kid WAL Daly 1AALGHOM - JAMIGHOT Copyrightl 3122 Bloombeny Fisance LD, E-hug- 222 OT:I4:52
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GOLD TECHNICAL

#FAn1951AM09A7 Bullish Breakout 8uinitiaLd EMA 10 Tu asviouwss@oidivyu
wiouuviafiouyhdame Higher Low Judygnauinmanedin  Amanseunis

wasulwilussezilogi $1750-$1800

nasilassannovAalmduun SPREAD s:1919 GFJ22 — GFQ22

FX (uw/ USD)

3500 3525 3550 3575  36.00
1,650 27,450 27,646 27,842 28,038 28,235
1,680 27,949 28,149 28,349 28,548 28,748
1,710 28,448 28,652 28,855 29,058 29,261
1,740 28948 29,154 29,361 29,568 29,775
1,770 29,447 29,657 29,867 30,078 30,288
1,800 29,946 30,160 30,373 30,587 30,801
1,830 30,445 30,662 30,880 31,097 31,315 _
1,860 30,944 31,165 31,386 31,607 31,828 - — —— S——
1,890 31,443 31,668 31,892 32,117 32,341

n: aneedse va. e nda i aneenidse va. i nda
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNECNUS EE0E UNE0NUS EE0E
(Freaswilau 490.10 uwn/dhunu/do) (Fresswlau 28.10 uwn/drunuy/do)
sria fvls AIETTULTIEY+ Avrls s1Ria Avls ANETTULIEY+ Avls
future wWinuudas (zavu) VAT () (mevu)ave future wWisuudas (@) VAT () (mevulave
30,160.00 250.0 12,500 (1,045) 11,451 30,130.00 250.0 2,500 (210} 2,250
30,110.00 200.0 10,000 (1,049} 8,951 30,080.00 200.0 2,000 (210 1,780
30,080.00 150.0 7,500 {1,048} 8,451 30,030.00 150.0 1,500 (210 1,280
30,010.00 100.0 5,000 {1,048} 3,951 29,980.00 100.0 1,000 (210 750
28,860.00 50.0 2,500 {1,048} 1,451 29,830.00 50.0 500 (210 280
29,910.00 0.0 - (1,049) (1,049) 29,880.00 0.0 - (210) (210)
28,860.00 -50.0 (2,500} (1,049} {3,543} 29 830.00 -50.0 (500} (210 (710
29,810.00 -100.0 (5,000} (1,049} (5,045} 29,780.00 -100.0 {1,000} (210 i1,210)
28,760.00 -150.0 (7,500) (1,049} {8,543) 29 730.00 1500 {1,500} (210 (1,710)
28,710.00 -200.0 {10,000} (1,048} (11,048) 29 680.00 -200.0 (2,000} (210 (2,210
25,660.00 -250.0 (12,500) (1,045) (13,549} 25 630.00 -250.0 (2,500} (210) (2,710)
n: ansenidse va. oude naa fiun: aneenidde va. i nda
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DWO08 Top Pick: CENTO8C2209A ,AOT08C2209A
DW08 WATCH LIST

DWOS8 BID GEAR , Deosy

AOTO8C2209A 010 12.2
AWCO8C2212A 0,24 3.0
BANPO8C2202A 011 7.9
BBL0O8C2209A 0.05 14.0
BCHO8C2212A 016 6.9
BGRIOBC2208A 014 10.2
BPPO8C2301A 013 6.3
CBGO8C2209A 0.08 10.2
CENTO8C2209A 0.04 10.5
CHGO8C2212A 012 8.3
CKO8C2209A 0.0 105
CPALLO8BC2301A 0.08 105
CPFO8C2209A 0415 1.2
CRCOBC2212A 011 74
DOHOO8C2212A 0.02 8.9
DTACO8C2212A 0.21 5.3
EAOBC2209A 0.05 9.8
EGCOO8C2209A 028 8.8
EPGOBC2212A 010 5.3
ESSO08C2301A 019 4.6
FORTHO8C2301A 040 3.0
JMARTO8C2301A 015 5.0
JMTOBC2301A 045 4.1
KEXO8C2301A 021 5.3
LHO8C2212A 0.09 38

MAJOO8C2209A 0.04 009
MEGAO8C2209A 0.06 8.2
MINTO8C2301A 014 5.6
PSLO8C2301A 021 441
PTTEO8C2209A 014 101
RBFO8C2301A 0.07 5.2
RCLO8C2301A 014 4.3
SAWAO8C2209A 0.04 098
SCCO08C2209A 0.03 164
SCGPO8C2212A 017 3.0
SIRIO8C2212A 0,05 6.3
SPALO8C2212A 012 6.9
STGTO8C2212A 0.04 6.6
SUPEO8C2212A 0.09 338
SYNEXO8C2301A 017 44
TQMO8C2209A 0.05 9.2
TRUEO8C2212A 0,37 438
BBLO8P2209A 0.03 -11.8
KBANO8P2209%A 0.06 -10.9
SCBO8P220%9A 011 -8.3
TOPO8P2209A 0.06 -95
S5008C2209A o Xok S1' X1
S5008C22098 [« 5 L. A kX
S5008P2200A K5 [ I3 K |
S5008P22008 [+ ¥ MRS LX)
Nl ¥ e[ 0.06 -24.8
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