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Date XHOK B SET50 Futures
(oK KT ) (TR p T,

01/08/22  11,85353 [ 20,070
02/08/22  {2,682.53 27,766 |
03/08/22  f-108.08 || 2,371
04/08/22 [1,204.66 -195
05/08/22 1901.44 1,432
08/08/22 487.33 | 12,254

MTD 8.612.09 63.698
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Long Short Net 2 Daysl Weekd Mon
Institution 120,887 119,000 1,887 -39,794  -51,382 112,401
Foreign 96,968 101,673 -4,705 -8,256 71,875 76,011
Retail 229,117 226,299 2,818 48,050 -20,493 -188,412
SET50 Futures Long(Short) Position ACountratated Long(

Long Short Net 2 Daysl Weekd Mon
Institution 26,346 25,024 1,322 6,649 4,120 -4,503
Foreign 57,437 56,005 1,432 1,237 51,444 52,695
Retail 64,187 66,941 -2,754 -7,886 -55,564 -48,192
Single Stock Futures Long(Short) Pogiiocamdaterhtbng(

Long Short Net 2 Daysl Weekd Mon
Institution 65,901 56,553 9,348 -28,776  -27,212 98,191
Foreign 12,631 23,075 -10,444 -16,124 -994 7,578
Retail 72,489 71,393 1,096 44,900 28,206 -105,769
Metal Futures Long(Short) Position : @ontreetdated Long(

Long Short Net 2 Daysl Weekd Mon
Institution 8,365 6,881 1,484 2,908 2,877 3,298
Foreign 26,601 22,296 4,305 6,759 21,303 10,752
Retail 23,641 29,430 -5,789 -9,667  -24,180 -14,050
Call Option Lona(Short) Position : CoAtragulated Lona(

Long Short Net 2 Daysl Weekd Mon
Institution 171 42 129 -466 -680 -1,670
Foreign 139 103 36 -57 5 511
Retail 1,561 1,726 -165 523 675 1,159
Put Option Lona(Short) Position : Coftractmulated Long(

Long Short Net 2 Daysl Weekd Mon
Institution 105 41 64 133 379 1,095
Foreign 66 132 -66 -93 -171 4,915
Retall 1,742 1,740 2 -40 -208  -6,010
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Last 1Yr Hist. Volatity 2Week Hist Volatity
SET50 Index 979.06 12.1784 6949199
Call Option

Bretninm Break Intrinsic  Time All-in-  Theory Vokama Open  Impled Deita Effective Time

S Even Value Value Premium Price Interest Volatility Gearing Decay

S$50U22C1050 090 010 >10509 000 0.90 7.34% 098 123 6402 1231 0.05 5267 01
S$50022C1025 240 010 >10274 000 240 4.94% 299 755 8151 11.74 0.12 47.00 00
$50U22C1000 670 110 >1008.7 0.00 .70 282% 765 1398 9403 11.76 026 3801 0.0

$50U22C975 1580 290 =>9908 408 11.74 120% 1657 976 7564 12.05 047 2917 0.0
$50U22C950 3050 500 >9805 2906 144 0.15% 3075 438 5296 1242 068 2194 0.0

Put Option
Break Intrinsic Time  Alldn- Theory Open  Implied Effective Time
Premium CM0 con  Value Vaue Pramum Price 'O interest Volatity “"° Gearing Decay
S50U22P1050 7340 -940 <9766 7094 245  -025% 7941 O 247 #NANA -100 -1334 00
S50U22P1025 5760 -690 <9674 4594 1166 -119% 5645 1 269 1363 -084 -1426 00

S50U22P1000 23470 -820 <9653 2094 1376 -141% 3614 129 649 11.14 074 -2096 0.0
$50U22P975 1950 800 <9555 0.00 19.50 -241% 2009 378 1755 12.00 052 -26.12 0.0
$50U22P950 1000 -390 <940 0.00 10.00 -3.99% 931 493 4916 12.96 031  -3075 0.0
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UNDERLYING Close  Cha F%Cha asumsbouie
SETSO 379,08 3,65 093 aleEz 120000
Symbaol Setle  Chag #Cha Val. Ql Ol Cha 100000
SEOM22 95067 0.0 0.0 72 538 0 80000
S50022 874,20 a1 0.9 54 479 18 60000
S50U22 a710 8.7 0.3 221508 472044 1764 ;‘gggg
S50z22 969.70 8.7 0.9% 28145 55,980 B0 0
S50HZ3 56330 7.3 0.5 4383 13,717 132 _ -20000
S50M23 958,60 17 0.8 4,065 4.7 243 *;ﬁggg
SET50 Futures Lona(Shor) : &rurun &l Long(Short] ~80000
Long Short HNet 25u 2 ddami 1Aau ~ P o . ~ -100000
aenu 50,344 49,411 333 2255 -39  -2548 i Ei Ei Z Ei Ei P 2 2 2 2 P
@i 00,397 88.033 12,254 13686  W02BEE 63512 = 3z z Iz i S § 5 :‘:f
nadan 07637 120824 1387 -15941 -98663  -6E,984 T - oo
TE\IL,rI}ﬁII\ENTI'Néﬁ]OTK,Oél-ééﬁ]@lK Trﬁli,rNj]NéNTiNéﬁ]OTK,OéI'éGﬁTOIK
AIANIsni SPREAD ru Auidiou91n ASPS MODEL SET50 As:AUAY PER #1149
@IRESpredHAs) - (ARK
S50J21 S50K21 S50M21 S50N21  S50Q21 ShH0Uu2: i% F.;.GE Q;.GE &G6T Cg.GE FG6E &G6E :.E.GE
L Z 3 il
50721 8 29858 26C) 648 29764 8 208)64 8 300648 2% PER 205957 976 985 995 1,005 1,033 1,062
S50K21 168 PER21 980 1,000 1,009 1,019 1,029 1,058 1,088
SsoM2L 128 0.40 PER 21.3,003 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
S50Q21 513 362 402 415 PER 22.3,050 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
*THHKFT DI B HKTOG ot 44 - 7 H 64 @ TUK 0.5% PER 23.4,097 1,119 1,130 1,141 1,152 1,184 1,217
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