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All Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 131807 111747 20,160 14556 24100 109,081
Foreign 122,040 101,720 20,320 26,435 51031  -86301
Retail 213017 253497 _40,480 40991 2683 22780

SETS0 Futures Long[Shori] Positon : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 41163 37.073 4,090 2837 1391 9,779
Foreign 71,037 64,847 6,190 18,071 75342 -129,832
Retail a2 439 92719 10,280 22908 73851 120,053

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

Accumulated Long[Shorf]

Long Short et 2D0ays 1 'Wesks 1 Meonths
Institution 48,225 24290 3,935 1031 43882 95702
Foreign 29793 11,680 18,113 16,564 5510 27,874
Retail 49899 71947 22048 15533 49192 -123576

Metal Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

leng Short Met 2Days 1 Weshs 1 Months
Institution 4,194 524 70 iy =214 -2,712
Foreign 21,071 25,000 3,929 8,188 -19,223 3,036
Retail 25 704 22 445 3259 8057 19437 324

Call Option Lona(Short) Position : Contfract

Accumulated Long(Short)

Long Short et Z2Days 1 Waesks 1 Months
Institution g0 1m -21 153 g07 1,527
Foreign 99 53 46 167 370 2102
Retail 1,648 1,673 25 320 1277 -3629

Put Option LonalSheort) Position : Confract

Accumulated Long{Shor)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution BB 79 a0s 1,470 3,352 6,503
Foreign 39 90 -51 -130 74 10,580
Retail 4356 4614 258" 1340 -3486 17183
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SET50 OVERVIEW
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Last 1Yr Hist Volatity 2Week Hist Volatiity

SETS50 Index 98259 11.92602 11.38141
Call Option

Premium Break Intrinsic  Time Allin-  Theory Volume Open  Imphed Delta Effective Time

) Even Value Value Premium Price Interest  Volatility Gearing  Decay

$50U022C1050 020 000 >10502 000 020 6.88% 0.01 1 7229 13.04 0.02 8375 01
$50022C1025 040 -0.10 >10254 0.00 0.40 4.36% 0.17 560 9408 1035 0.04 94 54 0.0
$50U22C1000 340 -0650 >10034 0.00 3.40 212% 199 1033 6794 11.06 022 6255 0.0
$50U22C975 1380 -1.00 =>9888 759 8.21 063% 1044 429 6043 12.41 054 3834 0.0

$50U22C950 3190 -060 >9819 3259 #NANA -007% 2894 57 3706 14.06 079 2429 0.0

Put Option
Premium Break Intrinsic  Time Allin-  Theory Open  Implied Delta Effective Time
o Even Value Value Premium Price o Interest  Volatility Gearing  Decay
$50022P1050 7370 250 <9763 6741 6.29 -064% 7212 2 271 1873 092 -1231 00
S$50U22P1025 4380 -360 <9812 4241 1.39 -0.14% 47.30 0 357  SNANA 100 -2243 0.0

S50U22P1000 2530 -040 <9747 17.41 789 -080% 2413 108 2827 10.57 079 -30.64 0.0
$50U22P975 1120 -120 <9638 000 11.20 -191% 760 1229 8239 1255 046 -4004 00
$50U22P950 430 050 <9457 0.00 430 -3.75% 110 803 9151 1422 021 -4763 0.0
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UMNDERLYING Close  Cha %Chg asUmstoue
SETS0 36160 -0.11 -00%: 21022
150000
Symbol Setile  Cha %Chg Vol. Ql Ql Cha -
S50vz2 56150 0.0 0.0% 5 252 -z - 100000
SEOX22 959,70 -01 0.0:% 33 80 -10 - 50000
SE0ZZZ 859,20 0.7 O%: 173530 473673 -10.229 0
S50H23 353.50 0.7 1 4 15,728 52,391 286 50000
S50M23 949,30 0.8 0.1 3,768 1,794 1,013
S50U23 42,10 0.7 0.1 1565 7.130 172 - ~100000
- "7 150000
SET50 Futures Long(Short] : dirunud feal Long(Short) -
Long Short Net 2 5u 2 ddami 1dau S o Ed -200000
P 41163 37073 4,090 4,837 2,184 9,774 ‘% £ 5
damnd 71037 Bd.847 £,130 18071 42853 129,832 X 2 E
MuUag 82433 32,7113 -10,280 -22908 40775 120,053 -
n: ety va. i naa i aneenidde va. il naa
AAN1SN SPREAD tu duifhsu?1n ASPS MODEL SET50 ns:aAuA1 PER N9
1hrine Spread B3eina - Bseind
$50121 S50K21 S50M21 S50N21 S50Q21 S50021 (Irn) U.A. 65E 0.n. 65E w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.n. 65E
Ld
U 29 8640 28 WAA U2 D864 u29nabd 30 anéd 2 nebl PER 20 933 952 961 ort 980 1,008 1,036
0L PER205 957 976 985 995 1,005 1033 1062
SSOK2L 168 PER21 980 1000 1,000 1019 1029 1058 1088
S50M21 1.28 040 PER 215 1,003 1,023 1,033 1,043 1,054 1,084 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 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
*auudgnidasnandoulangssi fLa. - 0.0, 64 whiy 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
n: aneesdse va. oude naa fiun: aneenidde va. i nia
Long SCGPZ22

w ASIAPLUS ’

Securities




DERIVATIVE TALK ‘

nagnsnasainuauwus

AunssumaAswsRaitnndundimadaiuineadonfugiuuy n1sdsooni
wiulalaglaeliasdannduumsounn uiigureliusutunnmadide
Aamslusnadssma 3Q65 Aeidedssdiuselinm 3Q65  invzilugisiugm
Bottom Annsalaulatl 29%YoY a&ui‘ﬁ' 41,280 a1uu M Usenaunu Sentiment

MYUNLLALIINTIAINEINUTUTUFIRIRS Fair Value U 2566 Wiy 65 U

AMLrAtA  WWsy  Dragonfly Doji  LAATUUSIMWUISUAAY  UITDY

[

Downside Seeeiifisninuda dlemasuny naaeusudalufl 54.00 vn
nagnsnasainu

wuzidie Long SCGPZ22 yu 52.10 v wwihdls 54.00 um Jagduriils 13%

kg Stop Profit ﬁnu

Future Underlying
Seitle _ , EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 65F PBY 65F
Price 65F
SCGPZ22 52.60 - 89 4357 i - 18.90% 28.40 2.21 -
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Long BEMZ22

mls 3Q65 Wulnduaysiaiilos 4Q65 Wgaslaluaudslngl wdnqunainnisie
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Future Underlying
Setile ] ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
BEMZ22 9.25 0.09 20Mm 9044 0 12.88 21.94% 36.38 3.22 =
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 TTBZ22 124 0.01 28192 18257 36 129 123
2 SIRIZ22 1.15 0.01 11186 102221 -1 10 1.30 1.20
3 JAS722 272 -0.06 6517 23778 -498 6 253 233
4 BBLZ22 139.02 0.02 4545 5279 -40 8 142 80 136.22
5 TRUEZ22 4.93 -0.03 3208 6183 8490 13 5.00 4.85
6 BEMZ22 15 0.09 2011 9044 0 13 9.52 911
7 IRPCZ22 318 0.01 1874 12745 -483 9 3.12 30
8 ADVANCZ22 19825 025 1442 733 -40 15 190.63 180.91
9 EAZ22 88.50 0.00 1413 19839 -80 15 94 47 89.28
10 SAWADZ22 4545 0.20 1126 2918 -80 6 4238 3723
1 08PZ22 29.08 0.83 1059 2095 -100 6 27.06 24 66
12 SUPERZ22 0.74 0.02 1055 33200 0 5 0.77 072
13 GUNKULZ22 525 0.00 1028 48101 516 20 511 4.80
14 DTACZ22 4520 -0.30 1022 1593 -100 1" 46.35 4538
18 BCPGZ22 9.69 0.14 742 9918 2 4 10.20 9.40
16 CBGZ22 9154 0.79 736 1582 -80 6 9319 85.69
17 KBANKZ22 149.90 0.40 730 2387 80 12 151.63 1456.52
18 GFPTZ22 16.03 -0.07 700 602 0 9 15.65 1467
19 PTTEPZ22 164.60 -1.40 687 1271 19 16 174.43 167.33
20 CPALLZ22 57.00 0.75 610 1120 1 13 59.27 56.49
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GOLD FUTURES \
Gold Futures

FIANDIAMAINEANTFYI 2 TWINsTIuL USUTUTIN 22 WiSegy %i3e Y R R T
GFZ22 30,020 290 0.98 59 133 7
GFG23 30,020 270 0.91 2 2 0

1.35% UnlloAuiudunsogl 1,652 WTHYY  MAENIFIIENUAINTING

- o o o ~ o . T Mini Gold Futures
Lﬁ'ﬁ‘lﬁgﬂﬁ]%za’@@?ﬁﬂ UWIWEJWU‘LJ PMI LAy ¢.A. G]’]ﬂl]’]ﬂ']ﬂLLﬁS’i’NﬁQQ'i%@‘UW@G}

- o 8 v @ v & X o GF10V22 29,9;9 Chq °¢C1’-K:l a,o\:: 4,?05 011?:?
39U 2 1ADU %ﬂlﬁﬂﬂﬂﬁuﬁﬂ’]iﬂaﬂﬁ‘wiﬁ (11n) 819VLARNTUIUTUADNLUY NARU GFl0z22 30,020 #0094 3823 5% 8
A GF10G23 30,060 28 94 4,120 1,010 0
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GOLD TECHNICAL

<

#AN19T1AmMesd  useneinaduvgakuiiuley $1650 uLYLguLALET?

dxyi9u Downside MUA AanauLliInsaunsasulmiluszesd 9 $1615-51650

nasndavsannadarlriduuan SPREAD s:191 GFV22 — GFJ23

FX (uw/ USD)

3750 3775 3800 3825 3850
1,600 28520 28710 28900 29,090 29,280
1630 29054 29248 29442 29,636 29,829
1660 29589 29,786 29,984 30,181 30,378
1,690 30,124 30325 30526 30,726 30,927
1,720 30,659 30,863 31067 31272 31476
1,750 31,193 31401 31609 31817 32,025
1,780 31,728 31,040 32151 32363 32574
1810 32263 32478 32,603 32,908 33,123 =
1,840 32,798 33016 33235 33454 33,672 o o

n: aneedse va. il naa i aneenidse va. i nda
A1uorunlsviAnuves GOLD FUTURES A1uarunlsvaiAnuves 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 wlieunilas (@) VAT () (mevu)avs
30,150.00 250.0 12,500 (1,049} 11,451 30,150.00 250.0 2 500 210) 2,280
30,100.00 200.0 10,000 (1,048} 8,951 30,100.00 200.0 2,000 (210 1,780
30,050.00 150.0 7,500 (1,045) 5,451 30,050.00 150.0 1,500 (210} 1,290
30,000.00 100.0 5,000 {1,049} 3,951 30,000.00 100.0 1,000 (210 750
28,850.00 50.0 2,500 {1,048} 1,451 29,850.00 50.0 500 (210 280
29,900.00 0.0 B {1,048} {1,048} 29,900.00 0.0 - (210) (210)
29,850.00 -50.0 (2,500) (1,048} (3,548} 28 850.00 -50.0 (500} (2109 (710
29,800.00 -100.0 (5,000) (1,045} (5,045) 25 800.00 -100.0 (1,000) (210} (1,210)
28,750.00 -150.0 (7,500 (1,049} (8,549} 29 750.00 1500 (1,500} (2109 (1,710)
28,700.00 -200.0 {10,000) (1,048} (11,048) 29 700.00 -200.0 (2,000) [210) (2,210
28,650.00 2500 {12,500) (1,049} (13,549) 29 650.00 250.0 (2,500) (210) (2,710
i anedse va. e wda ey va. il waa
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