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SET50 Index ¥8Unsaudu da1ue Long S50U22 1 978 3a Uavinnnls 12
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SET50 OPTION:

wuziiise Long S50U22C975 41 20 9a (SET50 = 990) iihvinrils 30 qa
(SET50 = 1000 30) waz Cut Loss 3 A SET50 l@usesvyuaIn Fund Flow

SINGLE STOCK FUTURES:

wuzii158 Long CENTELU22 i 43.50 uaw wwindnls 46.00 unnuas Cut

Loss 0.75 um laussvyuanaadsenaun1sinuda

\Unaauz Long BLAU22 saulusifi 36.10 um whiidnls 38.00 U wasz

Cut Loss # 0.75 um s1avfulduseleviiann Bond Yield fuudu

GOLD FUTURES:

Bond Yield flanas wag USD daudn viyusiamasd nefuil sefnny
foouaasvasUsesnumn AUzl Trading 29610-30120 U (1740 -

17708) way cut loss 100 UM

mwsoumsivovw SET50 INDEX

Symbol Close Chg %Chg Vol (Contracts) Ol (Contracts) 0l Chg (Contracts)
SETS0 995.67 7.53 0.76% n.a. n.a. n.a.
550022 990.8 6.60 0.67% 163,716 488,876 (266)
CENTELU22 44.3 0.08 0.18% 28 3,331 9
BLAUZ22 36.15 -0.05 -0.14% a4 3,049 38
GFQ22 30070 40.00 0.13% 35 218 (11)
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All Futures Long[Sh-:rrf] Position : Contract Accumulated LOI'Ig[S"IOI'f]
Lang Short et 2Days 1 Wasks 1 Months
Institution 118,571 128,541 ~9.970 5802 18708 2 441
Foreign 112,597 97,341 15,256 2500 -50638 80835
Retail 743 433 248,719 5,285 3302 31930 -83276
SETS0 Futures Long[Shori] Positon : Contract Accumulated Long[Shorf]
Lang Short et 2Days 1 Wasks 1 Months
Institution 32,470 36,217 3747 2,479 110 5,452
Foreign 74,594 69,483 5,111 3311 -12,052 131,398
Retail 102,809 104173 1,354 5790 12162 -136,860

5ing|e Stock Futures Long[Shorf] Position 1 Controct Accumulated Long[Shorf]

Long Short et 2D0ays 1 'Wesks 1 Meonths
Institution 66,772 64,709 2,063 18,463 -41357  -23502
Foreign 20,676 12, 767 7,909 -5, 741 -35182 -65 862
Retail 66,466 76,438 9972 24204 80539 89,354
Metal Futures Long[Sh-:rrf] Position : Contract Accumulated Long[Shorf]
leng Short Met 2Days 1 Weshs 1 Months
Institution 3,788 2708 1,080 2058 2168 2
Foreign 16,692 14,524 2,168 4,569 205 14526
Retail 16,890 20,138 3248 6627 -1963 -14524
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Long Short et Z2Days 1 Wesks 1 Months
Institution 1,036 704 242 303 509 1,424
Foreign 335 200 135 182 564 G941
Retail 7.017 7,394 377 485  -1073  -2,365
Put Option LonalShert) Position : Confract Accumulated Long(Short)
Long Short et 2Days 1 'Wesks 1 Months
Institution i 534 -B57 -BB2 -3 3,953
Foreign 278 351 83 173 253 _369
Retail 8,229 7289 940 709 78 -3584
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SET50 OVERVIEW

N133789UALAY Initial Jobless Claim an$g1a0nun 2.43 WaUsIANIIMAINAIA
2.53 WAUTE ULA¥NTTBI GDP 2065 Adei 2 fivzasi -0.6%0oq anasaINTay
flaw -0.9%qoq Tuusiteruiuiiianadeulunainiuansss Ananuideiiay
gn Delist 3 HJadedrsumpiliimaraiuansguiuiutulugg 0.98-1.67% vy
\Ju Sentiment uvinuyusienaniuginig dntadfanelulssmelinuaulaly
i R&l AsdufumideievesUsmalnefissiu A- uazaspmasnIiLdede
ogluszduilanssnm  TneUssiiuiidemuegiinnulsiviueunnanisilesiion
dwaseulovissnuasugin  ddugameweshedfuudonusuiunadesly
srovduinetounmeawionsdiinunishstunds 8 Tresunent uasdes

AnsnuBnasslutanmassssiuygdndudaineialugng 1-2 weudramd dw

Usziiuduaidesinmueginisdadyganiduulouienisduees Fed lunis

>

Uszau Jackson Hole ull meldladouwindenilufiuszinunasuluivaei Fund

Flow lvaltnnyu SET50 Index wnie Sideway/Sideway Up lunsau 990-1000 39

SET50 INDEX FUTURES

o

Direction Trading: nannvuansg IinufInAsygianiuawnsawag Fund Flow

Ivialdvyu SET50 Index véfunseu¥u aniug Long S50U22 71 978 qa Unvirils

12 9a dwsuiuliuugdn Trading S50U22 Tunseu 985-995 9auay Long N5aUa1s

Spread Trading: @anug Long Spread 50022722 161 -1.60 90 Jaqtiusguiiim

U wurihfesren1ands Spread GUNAINIMO BN 2.53 90

SET50 Option: Lugiise Long S50U22C975 # 20 9a (SET50 = 990) twinrls
30 97 (SET50 = 1000 90) waz Cut Loss 3 9a SET50 eusanyuain Fund Flow

S50U22 (30 MIN CHART)
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Last 1Yr Hist Volatity 2Week Hist Volatiity
SETS50 Index 995 67 12.05003 9712876
Call Option
Break Intrinsic  Time All-in- Effective Time
Premium Ch0  ‘rven Vale  Vaive mmmum:’mmmmm
S$50022C1050 080 0.10 >10506 000 0.60 552% 0.12 338 7364 1094 0.04 7278 01
$50022C1025 250 050 >10275 000 250 3.20% 117 2428 10058 1054 0.15 5983 00
$50022C1000 980 220 >10096 0.00 960 1.40% 8.32 2304 7314 1125 0.40 4115 00
$50U22C975 2500 520 >1000 2067 433 043% 1985 1129 5640 1324 065 26.04 0.0
S50U22C950 4440 590 >9944 4567 HNANA -013% 4118 825 3721 1420 083 1880 0.0
Put Option
Break Intrinsic  Time All-in- Effective Time
Braeslens | oy T e (it o e Yo D s
$50U22P1050 58,10 -740 <9919 5433 377 -0.38% 5945 13 257 FNANA <100 -17.14 0.0
S$50U22P1025 23640 -780 <9886 2933 7.07 0.71% 3553 104 353 976 086 -2360 00
S50022P1000 1950 -450 <9805 433 1517 -152% 1570 495 1805 1162 059 -3032 00
S50022P975 9.10 -160 <9659 0.00 9.10 -2.99% 425 3104 7614 1291 034 -3685 00
S50U22P950 4.10 -070 <9459 0.00 410 -5.00% 058 1451 6926 1447 -0.17 -4096 0.0
fan: @neuise va. il waa
- AJIAUWUS an1u:zvadinainusgus:inA
NIWsoUN1ssovie SET50 INDEX ’
Tumsnaasnu na: SET50 FUTURES
UNDERLYING Close  Chag %Cha asUumsBoue
SETS0 395.57 7.53 076 ZSiaizz
- 150000
Symbol Setle  Chg %Chg Vol. Ql Ol Chg -
SE0NZZ 950,67 0.0 0.0 Tz 536 o 100000
550022 393.30 5.4 0.5% 115 31 105 50000
s50Uz2 330,50 6.6 07 376 d4E8ETE - 76 -
S50222 583,10 6.5 07% 29444 64631 1,872 o
S50Hz3 38240 6.5 0.7 EOTZ 6328 z84 50000
S50ME3 377.70 7.1 0.7 4 5001 6,785 203 -
- -100000
SET50 Futures lonaiShort) : Andndn A& Long(Shert) :
Long Short Met 25u 2 dlami 1idau -150000
— 32470 36217 3,747 z473 1525 G462
dand 74534 BI4E3 511 331 49636 131398
p—— 02,803 104,773 1364 -5790  -48,111 136,860

fan: @1v913Y va. 1oy waa fun: @w9ddy va. Loy wia

AIANISAi SPREAD ru Auidiou9n ASPS MODEL SET50 fis:AuA1 PER #i199

10ring Spread B3eina - Bseind

$50021 S50K21 S50M21 S50N21 $50Q21 S50021 (Irin) u.A. 65E  U.n. 65E 1W.8. 65E w.n. 65E U.8. 65E n.g. 65E .. 65E

(U 29 864 U BWAGA U 29 Desd u29nAbd u30anéd 29 nesd PER20 933 7 952 o] et 980 1008 1,036
S0 PER205 957 976 985 995 1,005 1033 1062
SBOK2L 168 PER21 980 1000 1,009 1019 1029 1058 1088
S50M21 1.28 0.40 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 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
“gundgudanaandouTamasswing .0, - n.0. 64 whiy 0.5% PER235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
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SINGLE STOCK FUTURES

Long CENTELU22

A

LUAHLY9MA VeI UNeaERTE QoQ 811&IAANNNNSHIY LOW SEASON w84

Tsausulusiadnd nauUsiunisenidn THAILAND PASS #4wé 1 n.A. 65 kag HIGH

SEASON %4 4Q65 - 1Q66 azteduindeuseldvedlsausilneg wieugasiuain

lpssasnmnenmstuudunseaatungy FV U 2566 7 54 um

AMIANATA wNI950U Trading Zone 71 9n Turae 39.00-46.00 UM AIAGEIER

Wuaawn neunazuSuluse Useiluluisud 43.50 U BuIs1ui 46.00 U

nagnsnasavnu

wuz1 Long CENTELU22 UStaau 43.50 U wWvinmls 46.00 uw wag Cut Loss

0.75 UIMAINNU

Future Underlying
Seffle _ _ EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV 65F
Price 65F
CENTELUZ22 44 30 0.30 28 3029 -325 11.03 23.40% aor -
un: ansenside va. oude nda
HISTORICAL PRICE AruorurilsviAnuvey STOCK FUTURES
SETS0 INDEX 0""!" "'fl (0 “l"""-'l-'l > /W\);Zé
||l|'.|.v"',." 'l"~|""ll.l""' H e
“"l"“"Il""h'l'"”'l'l."
TOURISM rsil(14, 70, 30, 1)
volume_colored_EMA1(5)
0% 5% 10% 15% 20% 25% 30% 35% 40% 45% Iﬂ,‘ - s : s i — ]
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Long BLAU22

A

£
= ] |

BLA aglasunauinanuuilidy Bond yield 1USuUatu denauindenInsingsia

aau anbeansy 2565 azfiule 17.6% yoy 3ngsnauseiudiailuds a1unis

TuATauATYINY wazn1seonNandueilvag unTu 011 UseAiudiauwuy Unit

Linked AarlsgmBean 3Q65 azdafseliiosnnnnn 2Q65 FV 52 um

AMwaneta dyaundudt nuaiisy Hammer wiauiuuviafiguanan

WYL UASUTULIBUY EMA 10 T UsT Upside MiUa Tagiinuisiug 38.00 Um

nagnsnasavnu

Wizl Long BLAU22 U3tiad 36.25 U wtwinAals 38.00 U wag Cut Loss 0.75

mwmmqu
Future Underlying
Settle _ _ EPS GROWTH
Future ) Basis Vol Ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
BLAU22 36.15 0.15 244 1190 -198 16.92 40.50% 2044 1.51 17.61%
n: eneenise va. il naa
HISTORICAL PRICE TECHNICAL CHART
Y10 mMTD BLAC: 3650 h I.|h' daily
fih |“I i "|_ .|I'a| m Iu" ’ Sl
SETS0 INDEX I||'| I*II H "h IF"""II' | i f Illh'xl N .l Il"'] |
I\ |. Wl '\-l ~ ILI "lr'mlh’_ 3800
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TRACKING PERFORMANCE

Renlzed Profiton Rug 2022 _ e

Vielohied YD 205 Realzed Pretk _ o

0% 50% 100% 150% 200% 250%

N = N - . . o N R
WUNELLWE fﬂTWT,MMNﬂEﬂ?J’JLL’ﬂ'451:ii{ﬂﬁﬂL"jﬁﬂ.’J‘]’JLL’J:’A'IL'j’Jﬁ’J'Q’J lﬁ‘J’Jﬁ’JﬂﬁT"jﬂﬂTQ@ l'j’ANQEB’JLL’ﬂ’Aﬂ:RNQ’Jﬂ‘ﬂQ‘.:ﬁxiT,l’ﬂEJT‘J?Q‘JLL’J‘.:'Mi’j"jﬂ?\ﬂ'1',4:’r1'm'11?-“£ﬂ@‘lﬂ@’f]’4

P @893y va. 1oy waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 WHAUZ22 351 0.01 15947 28784 501 349 i
2 TTBU22 127 0.02 7718 37725 958 1.25 1.21
3 sCBu22 108.00 -1.50 T488 4648 -663 ) 107.76 101.95
4 TRUEL22 463 0.05 6597 65622 -5951 12 483 461
5 SIRIU22 1.09 -0.04 6463 85495 -1 10 110 1.03
6 PTTEPUZ22 167.15 -0.85 2040 1753 167 16 165.69 165,77
7 Tuuz22 17.60 0.20 1852 14417 -138 10 17.95 1677
8 BHU22 216.20 -2.80 1137 662 -19 19 209.53 188.91
) GULFUZ22 49.93 0.18 1111 11078 541 2l 51.10 49.02
10 SUPERU22 0.76 0.02 1036 45066 T 5 0.77 0.75
1 ORIU22 1049 0.09 1005 4288 0 10 10.63 1011
12 THANIU22 4.31 -0.01 1000 3162 0 4 4.35 4.20
13 IVLU22 4580 -0.20 769 7234 150 1" 4540 43.82
14 AOTU22 72.02 -0.48 763 3876 245 1 7279 71.13
18 BBLU22 137.49 -1.51 713 5613 -195 137.72 13411
16 BCPGU22 10.82 -0.18 639 9374 325 5 10.92 10.52
17 KBANKU2Z 15690 -0.60 613 4386 -222 12 157.12 149.59
18 CHGU22 365 -0.03 603 57563 -495 13 V2 3hh
19 KTBU22 16.65 0.05 596 8700 -818 18 16.66 16.14
20 MTCUZ22 4415 0.40 562 3611 232 7 46.81 42.08
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GOLD FUTURES \
Gold Futures

FINIRIAaIREnsTHeAY USuiiuTuluiui 3 federiudn 7.1 wkeys w3 R T IR
GFV22 29,970 -130 0.43 43 148 13
GFZ22 30,180 40 0.13 35 28 13

0.45% Unogi 1,758 wivwny agilusanuainnsuiuavessnsmanauwnu

% LY o/ = = = ! ! oA 4 % v Mini GOld FutuTeS
NUTUAIENIZDEY 10 U way 30 U FIUNINTTDDUANVRIATNUADAAIENTY e

1% v o ) 2 Ao w = @ 4 & GF10Q22 29,9;9 CF;: ZC}; 4,::1;:I 6,60;1 O!S:
LmMU’Wlﬁmﬂ’]iﬂmﬂawiﬁ (17im) LLa@ﬂﬂ'ﬁqﬂJLM‘U‘VII@JGU@ILﬁ]uLﬂﬂ?ﬂUﬂqisﬂu@aﬂLUﬁJ zlgzz z,:ssg 8 02 3,::(; 3,71;; 255
1 i 70 023 1,4 -50

lnedasuAuluiinzszyinnnazdunends 0.5% wio 0.75% lubeu n.e.d
flan: apauAde va.eudy wda

A5 Dollar Index anad 0.2% Uan 108.42 9a lagTutl ABafinnULnaIes

UsgonumalunisUssquiinieduy  lga  Wiemdyganieniunnizesugis, ey ATUaves Gold Futures (Nigr;l
PEn19nende LAZYUINIUAA Session) Settlye 181 22.00 W, hazuiun
nsPereiindulugiian 19.30-22.30 u.

nagnsnasavnu

59 M09R1 GFQ22 1ilefu anas 100 U Jadl 29,940 VW (@umpaalan
NNATDIAIRUUIMUTIAT) LTBUW 1,759 WkE gandnsiAIneddnain
spot aﬁqﬂﬁmﬁlaulmu’%nm 1,755-1,756 wiswg A1AT1AT GFQ22 'E’uﬁ%agi
Tunseu 29,750-30,200 U Litesefnnudesuaamedssiumnaui (au
walve)  nevsdusaiavesiingagdainisluiungadamt  die3dedly
wusthliinamuilanuediuiunga Inewugdiv Trading USiand 1,740-1,770
WSERYY WBUWN 29,610-30,120 UM Uaginuaga Cut loss 100 UIMIINNU

WataatuanuEsswmnsIamesaedauliinaInen

InAlA GOLD SPOT

Dowritrénd Channel

pese by
A Corncy (GOl Spet /0] Gold Kid AU Darily 14MLGROQ1 28GR0 Copynightt 2022 Bloombang Fisance L.P. 26-Aug-2022 OF:2L:43
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GOLD TECHNICAL

fiEmnes1Amesdn Sundnuaiuleu $1750 aaneglurimageunseuun win

dnldl w039 $1760 erauiuntsiudndunaaeuidu EMA 200 Su 91 $1810

nasndavsannadarlriduuan SPREAD s:191 GFJ22 — GFQ22

FX (uw/ USD)

35.50 35.75 36.00 36.25 36.50
1,650 27,842 28,038 28,235 28,431 28,627
1,680 28,349 28,548 28,748 28,948 29,147
1,710 28,855 29,058 29,261 29,464 29,668
1,740 29,361 29,568 29,775 29,981 30,188
1,770 29,867 30,078 30,288 30,498 30,709
1,800 30,373 30,587 30,801 31,015 31,229
1,830 30,880 31,097 31,315 31,532 31,750 L
1,860 31,386 31,607 31,828 32,049 32,270 —=— = = ™ —r -
1,800 31,892 32,117 32,341 32,566 32,791

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 AIETTULTIEUY+ Al seia Avrls AIETTULLEM+ Als
future wlieuwilas (mnau) VAT () (mnavu)avs future wlieunilas (@) VAT () (mevu)avs
30,190.00 250.0 12,500 (1,049} 11,451 30,200.00 250.0 2 500 210) 2,280
30,140.00 200.0 10,000 (1,048} 8,951 30,150.00 200.0 2,000 (2109 1,780
30,090.00 150.0 7,500 (1,045) 5,451 30,100.00 150.0 1,500 (210} 1,290
30,040.00 100.0 5,000 {1,049} 3,851 30,050.00 100.0 1,000 (2109 750
29,890.00 50.0 2,500 {1,048} 1,451 30,000.00 50.0 500 (210) 280
29,940.00 0.0 B {1,048} {1,048} 29,950.00 0.0 - (210) (210)
29,890.00 -50.0 (2,500) {1,048} (3,548} 29,800.00 -50.0 (500} (2109 (710
25, 840.00 -100.0 (5,000) (1,045) (5,045) 25 850.00 -100.0 (1,000) (210} (1,210)
28,790.00 -150.0 (7,500 (1,049} (8,549} 29 800.00 1500 (1,500} (2109 (1,710)
29,740.00 -200.0 {10,000) {1,048} (11,048) 29 750.00 -200.0 (2,000) [210) (2,210
28,690.00 2500 {12,500) (1,049} (13,549) 29,700.00 250.0 (2,500) (210) (2,710
i anenwdse va. il wda ey va. il waa
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DWO08 Top Pick: CENT08C2209A ,AOT08C2209A
DW08 WATCH LIST

AOTO8C2202A 010 12.2
AWCO8C2212A 0.24 3.0
BANPO8C2209A 011 39
BBLOBC2209A 0.056 14.0
BCHO8C2212A 016 6.9
BGRIOBC2208A 0.14 10.2
BPPO8C2301A 013 6.3
CBG08C2209A 0.08 10.2
CENTO8C2209A 0.04 10.5
CHGO8C2212A 012 8.3
CKO8C2202A 0.07 105
CPALLO8C2301A 0.08 105
CPFO8C2209A 0415 11.2
CRCO8C2212A 011 34
DOHO08C2212A 0.02 8.9
DTACO8C2212A 021 5.3
EAO8C2209A 0.05 9.8
EGCOO8C2209A 028 8.8
EPGOBC2212A 010 5.3
ESSO08C2301A 019 46
FORTHO8C2301A 040 3.0
JMARTO8C2301A 015 5.0
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