
   
    

 

 

ĕƟŀĴŌĸŒĬŏŀĔĽŅĶĜĭńĭĬňŘȮĶĺĭĶĺĴĴŅěŅĔŐľĸƞĚĕƟŀĴŌĸĪňŗĬƞŅŏĝŊŗŀĩŊŀȮŀĵƞŅĚœĶĔŖħňȮĭĶŇļńĪľĸńĔĪĶńıĵƢȮŏŀŏĞňĵȮıĸńĽȮěŜŅĔńħȮœĴƞĽŅĴŅĶĩĪňŗěŃĵŊĬĵńĬľĶŊŀĶńĭĶŀĚėĺŅĴĩŌĔĨƟŀĚĕŀĚĕƟŀĴŌĸŏľĸƞŅĬňŘœħƟȮœĴƞĺƞŅĮĶŃĔŅĶŒħŕȮĭĪĺŇŏėĶŅŃľƢŒĬŏŀĔĽŅĶĬňŘȮěńħĪŜŅĕŉŘĬőħĵ
ŀƟŅĚŀŇĚľĸńĔŏĔĦĤƢĪŅĚĺŇĝŅĔŅĶŏĔňŗĵĺĔńĭľĸńĔĔŅĶĺŇŏėĶŅŃľƢȮŐĸŃĴŇœħƟŏĮƦĬĔŅĶĝňŘĬŜŅȮľĶŊŀŏĽĬŀŐĬŃŒľƟĞŊŘŀľĶŊŀĕŅĵľĸńĔĪĶńıĵƢŒħŕȮĔŅĶĨńħĽŇĬŒěĞŊŘŀľĶŊŀĕŅĵľĸńĔĪĶńıĵƢŒħŕȮĕŀĚįŌƟŀƞŅĬȮœĴƞĺƞŅěŃŏĔŇħěŅĔĔŅĶŀƞŅĬĭĪėĺŅĴŒĬŏŀĔĽŅĶĬňŘľĶŊŀœĴƞĔŖĨŅĴȮĸƟĺĬ
ŏĮƦĬįĸěŅĔĔŅĶŒĝƟĺŇěŅĶĦĠŅĦĕŀĚįŌƟŀƞŅĬȮőħĵœĴƞĴňĽƞĺĬŏĔňŗĵĺĕƟŀĚľĶŊŀıńĬīŃįŌĔıńĬŒħŕȮĔńĭȮĭĶŇļńĪľĸńĔĪĶńıĵƢȮŏŀŏĞňĵȮıĸńĽȮěŜŅĔńħȮœĴƞĺƞŅĔĶĦňŒħ  
 

BY RESEARCH DIVISION 

 

 
 

 
 

 
ĪňŗĴŅȮ: ĽŅĵĚŅĬĺŇěńĵȮĭĸ,ȮŏŀŏĞňĵȮıĸńĽ 

 

 

Date
җҧҴҖҭҺӥқ

(ҧӥҴқҜҴҙ)

SET50 Futures

(ҬҳҏҏҴ)

01/08/22 1,853.53 20,070

02/08/22 2,682.53 27,766

03/08/22 -108.08 2,371

04/08/22 -1,204.66 -195

05/08/22 901.44 1,432

08/08/22 4,487.33 12,254

MTD 8,612.09 63,698

7ȮĽŇĚľŅėĴȮ0343 

SET50 FUTURES: 
ĽĳŅıŐĺħĸƟŀĴĵńĚĕŅħĮƤěěńĵĕńĭŏėĸŊŗŀĬŐĨƞĪŇĻĪŅĚȮFund Flow ĪňŗœľĸŏĕƟŅěŃĝƞĺĵ
ěŜŅĔńħȮDownside ŐĬŃĬŜŅȮTrading S50U22 ŒĬĔĶŀĭȮ965-975 ěŋħȮ 
SETĥÂ OPTION:  
ŐĬŃĬŜŅĶŀȮLong S3.U00C753ȮĪňŗȮ/.ȮěŋħȮ&SET3.;753'ȮŏĮƚŅĪŜŅĔŜŅœĶȮ0.ȮěŋħȮ
&SET3.;763'ȮŐĸŃȮCut Loss 1ȮěŋħėŅħȮSET3.ȮŐĔĺƞĚįńĬįĺĬŐĨƞȮDownside 
ěŜŅĔńħěŅĔŐĶĚľĬŋĬĕŀĚȮFlow ĨƞŅĚĝŅĨŇ 

SINGLE STOCK FUTURES:  
ĶŀȮLong BEMU22 ĪňŗȮ6,5.ȮĭŅĪȮŏĮƚŅĪŜŅĔŜŅœĶȮ6,7.ȮĭŅĪȮCut Loss .,/.ȮĭŅĪěŅĔ
ĪŋĬľĬŋĬěŅĔĪŇĻĪŅĚįĸĮĶŃĔŀĭĔŅĶĲƘƨĬĨńĺĨŅĴĔŅĶŏĮƕħĔŇěĔĶĶĴĪŅĚŏĻĶļģĔŇě 

ĮĶńĭěŋħŏĕƟŅȮLong KBANKU00ȮœĮĪňŗȮ/23ȮĭŅĪȮŏĮƚŅĪŜŅĔŜŅœĶȮ/27ȮĭŅĪȮŐĸŃȮCut 
Loss /,3.ȮĭŅĪěŅĔĪŋĬȮėŅħœħƟĮĶŃőĵĝĬƢěŅĔĪŇĻĪŅĚħŀĔŏĭňŘĵĕŅĕŉŘĬ 
GOLD FUTURES:  
ŏıŊŗŀĶŀħŌĨńĺŏĸĕŏĚŇĬŏĲƚŀĽľĶńģȮŐĸŃĨŇħĨŅĴĽĩŅĬĔŅĶĦƢěňĬ+œĨƟľĺńĬȮėĚŐĬŃĬŜŅȮ
Trading 0767.+1.17.ȮĭŅĪȮ&$1770-1800) ŐĸŃĶŀȮShort ŏĴŊŗŀŐĨŃĔĶŀĭĭĬ 

SET50 Index Futures / Option N,1 
Single Stock Futures N,4 
Gold Futures N,6 
 
(ĳŅĵŒĨƟĽĳŅĺŃĪňŗĨĸŅħŏįĝŇĠĔńĭėĺŅĴ 
įńĬįĺĬĽŌĚȮĪŜŅŒľƟĔŅĶĮĶńĭĔĸĵŋĪīƢŒĬȮDerivative 
Talk ĨƟŀĚħŜŅŏĬŇĬĔŅĶœħƟŀĵƞŅĚĶĺħŏĶŖĺĕŉŘĬȮİƙŅĵ
ĺŇěńĵ ěŉĚŏıŇŗĴĝƞŀĚĪŅĚĨŇħĨŅĴėŜŅŐĬŃĬŜŅĔĸĵŋĪīƢ
ĔŅĶĞŊŘŀĕŅĵĶŃľĺƞŅĚĺńĬĪŜŅĔŅĶįƞŅĬȮ0ȮĝƞŀĚĪŅĚȮ
ŏıŊŗŀŒľƟĬńĔĸĚĪŋĬĽŅĴŅĶĩĮĶńĭŏĮĸňŗĵĬĔĸĵŋĪīƢ œħƟ
ĴňĮĶŃĽŇĪīŇĳŅıĴŅĔĵŇŗĚĕŉŘĬȮėŊŀ 

* ŐŀĮıĸŇŏėĝńŗĬ Ŵ?QNȮQk_prŵ 
 

* Telegram Ŵ?qg_ȮnjsqȮepmsnŵ 
Follow now 

 
 

 

;DUJR8LFR#8DR?CŖ ^N^-VC ?FRK  
^8U5IR#5Uj 8HV9VDQ9DDB 

:R#HU^&DSQLŖ<ŗ**RC?Xg:1S:5œS:6FS58Y: _FQ8S)^8&:U& 
^F$8Q^;VC::R#HU^&DSQLŖÇ 004132 

 
<DQKU89Uj DR6:#U*#BF, CISA, CFA  

:R#HU^&DSQLŖ<ŗ**RC?Xg:1S:5œS:6FS58Y: _FQ5œS:^8&:U& 
^F$8Q^;VC::R#HU^&DSQLŖÇ ÂĢĥÆġÄ 

 
:HF?DD4 :œNCDR,,Y#D 

:R#HU^&DSQLŖ<ŗ**RC?Xg:1S:5œS:6FS58Y: _FQ5œS:^8&:U& 
^F$8Q^;VC::R#HU^&DSQLŖÇ ÂġÆÆÆĤ 

 
,S¥,RC ?R:8S9:S#U* 

:R#HU^&DSQLŖ<ŗ**RC?Xg:1S:5œS:6FS58Y: _FQ8S)^8&:U& 
^F$8Q^;VC::R#HU^&DSQLŖ: 064045 

 
9:R19D ^#U5^:6D 
=Zœ,ŒHC:R#HU^&DSQLŖ 

 
 
 
 
 



  
 

ȮȮȮ2 
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Long Short Net 2 Days1 Weeks1 Months
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 : Contract
Long Short Net 2 Days1 Weeks1 Months

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) Position : Contract
Long Short Net 2 Days1 Weeks1 Months

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 : Contract
Long Short Net 2 Days1 Weeks1 Months

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 Long(Short) Position : Contract
Long Short Net 2 Days1 Weeks1 Months

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 Long(Short) Position : Contract
Long Short Net 2 Days1 Weeks1 Months

Institution 105            41                64 133 379 1,095

Foreign 66              132              -66 -93 -171 4,915

Retail 1,742         1,740           2 -40 -208 -6,010

Accumulated Long(Short)

Accumulated Long(Short)

Accumulated Long(Short)

Accumulated Long(Short)

Accumulated Long(Short)



  
 

ȮȮȮ3 
  

BY RESEARCH DIVISION 

ĮƤěěńĵŐĺħĸƟŀĴŒĬĨƞŅĚĮĶŃŏĪĻŀĵŌƞĪňŗĔŅĶĨŇħĨŅĴėĺŅĴĨŉĚŏėĶňĵħĶŃľĺƞŅĚěňĬĔńĭœĨƟľĺńĬĪňŗĸƞŅĽŋħ
ěňĬĮĶŃĔŅĻĞƟŀĴĶĭĶŀĭœĨƟľĺńĬĨƞŀŏĝƞĬŏħňĵĺĔńĭœĨƟľĺńĬĮĶŃĔŅĻĞƟŀĴĶĭȮ 0Ȯ ĺńĬŒĬŏĕĨįŇĚĨĚȮ
ĪŅĚĨŀĬŒĨƟĶŃľĺƞŅĚĺńĬĪňŗȮ7+//ȮĽ.ė. ĕĦŃĪňŗİƤƧĚĽľĶńģłĪňŗŀĵŌƞĪňŗĔŅĶĨŇħĨŅĴĔŅĶĶŅĵĚŅĬŏĚŇĬŏĲƚŀ
ŏħŊŀĬȮĔ.ė.ȮĪňŗěŃĶŅĵĚŅĬŒĬĺńĬĪňŗȮ/.ȮĽ.ė.ĨĸŅħėŅħĺƞŅĕĵŅĵĨńĺȮ6,6%yoy ĽĩŅĬĔŅĶĦƢ
ĕƟŅĚĨƟĬĪŜŅŒľƟĨĸŅħľŋƟĬŒĬĳŅıĶĺĴĵńĚŀĵŌƞŒĬĳŅĺŃĭĺĔĸĭœĶƟĪŇĻĪŅĚĪňŗĝńħŏěĬȮ ĽƞĺĬĮƤěěńĵŒĬ
ĮĶŃŏĪĻĺńĬĬňŘľŋƟĬĔĸŋƞĴőĶĚœĲĲƚŅŀŅěĩŌĔĔħħńĬĨƞŀĮĶŃŏħŖĬėĺŅĴœĴƞŐĬƞĬŀĬĕŀĚĔŅĶĕŉŘĬėƞŅȮFt 
ŐĨƞěŃĩŌĔĸħĪŀĬěŅĔľŋƟĬŒĬĔĸŋƞĴĬŘŜŅĴńĬĪňŗěŃĔĸńĭĴŅĝƞĺĵĮĶŃėŀĚĨŅĴŐĶĚľĬŋĬĕŀĚĶŅėŅ
ĬŘŜŅĴńĬħŇĭĪňŗĮĶńĭĕŉŘĬȮ/,6% ĳŅĵŒĨƟĮƤěěńĵŐĺħĸƟŀĴĪňŗĵńĚĕŅħĮƤěěńĵĕńĭŏėĸŊŗŀĬĪŜŅŒľƟȮSET50 
Index ŐĔĺƞĚįńĬįĺĬŐĨƞȮDownside ěŃěŜŅĔńħěŅĔĪŇĻĪŅĚȮFund Flow ĪňŗœľĸŏĕƟŅȮĮĶŃŏĴŇĬ
ĔĶŀĭĔŅĶŏėĸŊŗŀĬœľĺĕŀĚĺńĬĪňŗȮȮ753+763Ȯěŋħ 

 

Direction Trading8ȮĽĳŅıŐĺħĸƟŀĴĵńĚĕŅħĮƤěěńĵĕńĭŏėĸŊŗŀĬŐĨƞĪŇĻĪŅĚȮFund Flow Īňŗ
œľĸŏĕƟŅěŃĝƞĺĵěŜŅĔńħȮDownside ŐĬŃĬŜŅȮTrading S50U22 ŒĬĔĶŀĭȮ965-975 ěŋħ 

Spread Trading8ȮĬńĔĸĚĪŋĬĬƞŅěŃŏĮƕħĽĩŅĬŃȮLong Spread S50U22Z22 œħƟĪňŗȮ+/,2.Ȯ
ěŋħȮĮƤěěŋĭńĬŀĵŌƞĭĶŇŏĺĦĪŋĬȮŐĬŃĬŜŅĩŊŀĨƞŀŏıŊŗŀėŅħľĺńĚȮSpread ĶŃľĺƞŅĚȮS3.Z00ȮĸĭħƟĺĵȮ
S3.U00ȮěŃĸŌƞŏĕƟŅėƞŅĪŅĚĪķļġňĪňŗȮ0,31ȮěŋħȮ 

SET50 Option8ȮŐĬŃĬŜŅĶŀȮLong S3.U00C753ȮĪňŗȮ/.ȮěŋħȮ&SET3.;753'ȮŏĮƚŅĪŜŅĔŜŅœĶȮ
0.ȮěŋħȮ&SET3.;763'ȮŐĸŃȮCut Loss 1ȮěŋħėŅħȮSET3.ȮŐĔĺƞĚįńĬįĺĬŐĨƞȮDownside ěŜŅĔńħ
ěŅĔŐĶĚľĬŋĬĕŀĚȮFlow ĨƞŅĚĝŅĨŇ 

  

 

 S50U22 įƞŅĬŐĬĺĨƟŅĬȮ965 ěŋħȮĪŜŅ
ŒľƟȮMomentum ĔŅĶĮĶńĭĕŉŘĬĴňĨƞŀȮ
ĮĶŃŏĴŇĬĔĶŀĭĔŅĶŏėĸŊŗŀĬœľĺĪňŗȮ
743+753Ȯěŋħ

ĪňŗĴŅ: ĽŅĵĚŅĬĺŇěńĵȮĭĸ,ȮŏŀŏĞňĵȮıĸńĽ   

 ŐĬĺĶńĭ ŐĬĺĨƟŅĬ 
QCR3. 753 763 
Q3.S00 743 753 
 
(ĳŅĵŒĨƟĽĳŅĺŃĪňŗĨĸŅħŏįĝŇĠĔńĭėĺŅĴ 
įńĬįĺĬĽŌĚȮİƙŅĵĺŇěńĵěŉĚŏıŇŗĴĝƞŀĚĪŅĚĨŇħĨŅĴ
ėŜŅŐĬŃĬŜŅĔĸĵŋĪīƢĔŅĶĞŊŘŀĕŅĵĶŃľĺƞŅĚĺńĬįƞŅĬȮ0Ȯ
ĝƞŀĚĪŅĚȮėŊŀ 

* ŐŀĮıĸŇŏėĝńŗĬ Ŵ?QNȮQk_prŵ 
 

* Telegram Ŵ?qg_ȮnjsqȮepmsnŵ 
Follow now 

 
 

 



  
 

ȮȮȮ4 
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ĪňŗĴŅ: ĽŅĵĚŅĬĺŇěńĵȮĭĸ,ȮŏŀŏĞňĵȮıĸńĽ 

 

 

 
ĪňŗĴŅ: ĽŅĵĚŅĬĺŇěńĵȮĭĸ,ȮŏŀŏĞňĵȮıĸńĽ  ĪňŗĴŅ: ĽŅĵĚŅĬĺŇěńĵȮĭĸ,ȮŏŀŏĞňĵȮıĸńĽ 

 

 

 
ĪňŗĴŅ: ĽŅĵĚŅĬĺŇěńĵȮĭĸ,ȮŏŀŏĞňĵȮıĸńĽ  ĪňŗĴŅ: ĽŅĵĚŅĬĺŇěńĵȮĭĸ,ȮŏŀŏĞňĵȮıĸńĽ 

S50J21 S50K21 S50M21 S50N21 S50Q21 S50U21

8 29 aF.G.648 28 C.).648 29 FY.G.64 8 29 &.).64 8 30 O.).648 29 &.G.64
S50J21

S50K21 -1.68

S50M21 -1.28 0.40

S50N21 -1.16 0.53 0.13

S50Q21 -5.13 -3.62 -4.02 -4.15

S50U21 -5.81 -4.13 -4.53 -4.66 -0.51

*ҬңңҗҶҒҴқүҳҗҥҴҖү҃ҾҜҷӇҤқӀҤҜҴҤҥҲҭҩӤҴ҉ ңҶ.Ҥ. -  .҃Ҥ. 64 ҾҙӤҴ҃ҳҜ 0.5%

a@ŃWPFWG Spread 0ZHZGŋe&J - 0ZHZGŋd&Jň SET 50 Sensitivity

(a<ŇW) F.). 65E FZ.). 65E aF.G. 65E C.). 65E FY.G. 65E &.G. 65E =.). 65E
PER 20 933 952 961 971 980 1,008 1,036
PER 20.5957 976 985 995 1,005 1,033 1,062
PER 21 980 1,000 1,009 1,019 1,029 1,058 1,088
PER 21.51,003 1,023 1,033 1,043 1,054 1,084 1,114
PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
PER 22.51,050 1,071 1,082 1,092 1,103 1,134 1,166
PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
PER 23.51,097 1,119 1,130 1,141 1,152 1,184 1,217


