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

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 176,600 165228 11372 2762 10117 6577
Foreign 164383 181383 17,020 16,685 6927 sg
Retail 322 081 16,433 5 648 19447 3190 6519

SETS0 Futures Long[Shori] Positon : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 59,854 58,071 1783 6450 2989 9,848
Foreign 111736 126,425 14,689 7457 6692 81505
Retail 148,897 135,991 12,906 698 -9,881 -81,353

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

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 28,306 95,183 7877 21102 26193 43792
Foreign 14208 34,511 -303 1100 11821  -70,885
Retail 19T 111137 8,180 20,002 14572 114677

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

Accumulated Long[Shorf]

leng Short Met 2Days 1 Weshs 1 Months
Institution 3,679 3,080 599 1400 2140 2305
Foreign 17,530 19,711 2,181 10740 -11,486  -5056
Retail 22128 20,546 1582 12230 13626 7,361

Call Option Lona(Short) Position : Contfract

Accumulated Long(Short)

Long Short et 2Days 1 Waesks 1 Months
Institution 47 489 -442 -431 -148 1,827
Foreign 365 415 =50 -189 -102 T34
Retail 3,450 2,958 452 620 250 -2,661

Put Option LonalSheort) Position : Confract

Accumulated Long{Short)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 35, a7 505 300 701 4225
Foreign 483 266 217 335 2 o8
Retail 6,263 5985 22 535 955 4783
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SET50 OVERVIEW

N13TEUATTNIANTITNANLAZUSINUTDIENS IS dnsandadaay PMI n1a
nsuanlagan 1ty ISM neu &.a. 981l 52.8 ANI1PA1AAIA 52.0 kATFUAY Initial

' 1 [y

Jobless Claim sty 2.32 uausumbsiniman 2.48 uausumbaguiy
anumsalfanannduitlinamuiivenuinadenisliulouensiuiifeh

09 FED sionsusuiunenide-ludion n.e. fisedu 0.75% vyulst Dollar Index
’;mﬁ%mxé’uqqqmaﬂﬁ 109.3 9AuAENARUAIRUUIMSDUABNT 36.77 UIM/USD
Feagyilifians Fund Flow e1avzaensivaidludiedu usesnalsfmuunli
wwsugRvlulssmaLag i lsudsvedulafaumeiudsemailaiaunwdayiilg

#irm1s Fund Flow Tuszazdnludsfivunliulnadniuladodiia Downside vos
SET50 Index mwfuiiundssunseu 980-990 9a dmussiiudugTuiliamunis
enufiaunsisnuuennIAnuaTavSTLAeu a.a. Aty 3 uausums
Ssmsianuieu 4.0.010 3.5% wagdasAndneme v fimaiudy 0.4%mom
mnduaveanuIAniIAInaziilinNAnason1sALIuLlEUIENTRULILNIATDY

FED Aaenanu

SET50 INDEX FUTURES

Direction Trading: N13518MUMAILAUAIALIIIURAZAIANITHANAVSTITILTILN TS
lianuinasensaniuuleuisnskuitunnves FED Sallaguiyaiinseny

SET50 Index lufuildninuugin Trading S50U22 lunseu 975-985 3

Spread Trading: @nug Long Spread 550022222 16 -1.60 9a Jaqthunianu

0.1 90 wurihiesiea1ands Spread AWM BT 2.53 90

SET50 Option: (nanug Long S50U22C975 #1 16 9atlagliuriils 1.20 gauuzii
fastaldnininls 26 9m (SET50 = 998) wag Cut Loss 3 9@ SET50 Huniuus

Downside 311191

S$50U22 (30 MIN CHART)
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Last 1Yr Hist. Volatity 2Week Hist Volatity
SET50 Index 984 55 12.01185 13.70604
Call Option
Break Intrinsic  Time Allin-  Theory Open  Imphied Effective Time
Premium Ch0  ‘rven Valie Value Premium Price 'O interest Volathty "> Gearina Decay

$50022C1050 0,10 -030 >10501 0.00 0.10 666% 002 373 7248 10.64 0.01 10083 01
$50022C1025 070 -0.50 >10257 0.00 0.70 418% 038 1001 9313 1022 006 8309 0.0
$50022C1000 4.90 -280 >10049 000 490 207% 295 1485 6686 1126 027 5345 0.0
$50U22C975 1720 -580 >9922 955 765 0.78% 1261 678 5762 1332 056 3226 00
$50U22C950 3460 -880 >9846 3455 0.05 001% 3157 33 3698 1383 080 22865 0.0

Put Option
Premism Break Intrinsic  Time Allin-  Theory Open  Implied Deita Effective Time
e Even Value Value Premium Price Jowae Interest  Volatility Gearing  Decay
$50U22P1050 7080 960 <9792 6545 535 -054% 6954 7 269 16.06 093 -1295 00
S$50022P1025 4580 940 <9794 4045 515 -052% 4489 32 356 11.02 092 -1989 00

S50U22P1000 2450 570 <9755 1545 9.05 -0.92% 2250 399 2938 1122 073 -2933 0.0
S$50U22P975 1150 240 <9635 0.00 1150 -214%  7.17 1935 85902 1299 043 -3684 00
$50U22P950 480 070 <9452 000 4.80 -400% 115 1586 8501 14.52 021 -4309 0.0

P @893 va. 1oy waa

AIAUWUSANIUzVaIUNAINURAIUSINA

nIWsouN1sBovie SET50 INDEX
Tumsnaasnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsboune
SETS0 984.55 178 20 Eez
- 200000
Symbaol Settle  Cha FCha Val, Ql Ol Cha 3
SEOM22 55067 0.0 0.0 72 536 o ¥ 150000
ss0022 335.12 a0 0.0 41 80 0 - 400000
S50U22 380,80 -85 -09 275309 486132 -12.686
S50222 574.00 -85 0.9 36325 65527 -2563 50000
S50H23 972.50 -8.3 0,93 5343 B.79T -584 0
SEOMZ3 965,20 &1 0.6 5.ddd 8,235 463
- -50000
SET50 Futures leng(Shert) : &runan &AL Long(Short)
Long Short Met 25u 2 dulami 1idau -100000
8 8 8 8 8 8 8 8 8 8 8 8
dantiu 59,854 28,071 1.783 6,459 2873 9,845 & & & & e E E IS IS < < <
m m m m m m m m m m o m
Pt 736 126425 -14.689 -757  -5380 81505 2 02 2 2 2 2 2 2 2 2 2 2
adan 48,897 135991 12,906 695 2481 -91.353
n: aneedse va. i nda i ey va. il na
A1IAN1SnU SPREAD ru guinau?an ASPS MODEL SET50 ns:AuA1 PER (]
10 Spread B3eina - B3eTnd
$50121 S50K21 S50M21 S50N21 S50Q21 S50U21 ((an)] u.A. 65E U.n. 65E W.8. 65E w.n. 65E D.8. 65E n.e. 65E s.n. 65E
Ld
U9 w864 BWASA U9 D864 UWnasd 30 ansd 29 nabd PER20 933 9562 ok o UL OV R 050
0021 PER205 957 976 985 995 1,005 1033 1062
S0K2L 168 PER21 980 1,000 1009 1019 1029 1058 1,088
sl 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 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
suuigudanaandeulomnasewie flg. - n.0. 64 whiu 0.5% PER235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
n: anensite va. oude nada fiun: aneeidse va. i naa
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Long SCBU22

59A1UN0I1 Laggard Nguv vas USUgIU 13% YTD Wiy SET Index au 0.85%
YTD WeimaamuieIagsnssy BITKUB AdAane (2 w.g. 64 NilU1353n534 BITKUB
51A19W SCB Bgl 125 - 130 un) Usenaufuuuldunisituivesasugialne v

Tidu Outperform ngu wieumaniaiuiuna 4% sl

AmmanAlla 3991g Throw Back #8431A Breakout Downtrend Channel angn

goulaulLuITUN 107 v Wudwnzazay eedit e 110 un

nagnsnasavnu

wugin Long SCBU22 ustiew 107 v wWwiAils 110 um wag Cut Loss 1.50

UIMINANU
Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
SCBU22 108.50 -1.50 1202 4648 -653 9.25 26.10% 10.02 0.83 -
an: aeuide va. 1o1ds wia
HISTORICAL PRICE A1udrunilsvaAnuves STOCK FUTURES

YTD mMTD

SCB C: 108.50
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Long BLAU22

A
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= ] |

BLA aglasunauinanuuilidy Bond yield 1USuUatu denauindenInsingsia

aau anbeansy 2565 azfiule 17.6% yoy 3ngsnauseiudiailuds a1unis

TuATauATYINY wazn1seonNandueilvag unTu 011 UseAiudiauwuy Unit

Linked arlsgmBean 3Q65 azéafseliosnnnnn 2Q65 FV 52 um

AMwaneta dyaundudt nuaiisy Hammer wiauiuuviafiguanan

WYL UASUTULIBUY EMA 10 T UsT Upside MiUa Tagiinuisiug 38.00 Um

nagnsnasavnu

wugidie Long BLAU22 1w 35.50 um 119iinls 38.00 U wag Cut Loss 0.75

UN
Future Underlying
Settle _ _ EPS GROWTH
Future ) Basis Vol Ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
BLAU22 35.31 0.15 227 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
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TRACKING PERFORMANCE

Realized Profit on Sep 2022 | 0.0%

Heghted YID 2022 Resfaed Prefl _ o
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TOP 20 MOST ACTIVE VOLUME

1 TRUEUZ22 4.63 0.05 9013 55622 -5951 12 4.78 4.48
2 GUNKULUZ2 5.04 0.04 7585 187560 1042 19 515 5.05
3 PTTU22 37.04 07 6912 5302 -2 1 3rer 36.32
4 JASU22 269 0.03 4389 127608 229 6 261 251
5 CHGU22 365 -0.03 3006 57563 -495 13 370 3563
6 BGRIMUZ22 36.49 -0.01 2338 7803 595 6 37.58 3497
7 WHAU22 3.51 0.01 2142 28784 501 8 3.60 i
IRPCU22 343 -0.07 1648 8542 -632 10 SLEn 32r
9 SPRCU22 12.83 0.13 1598 11120 -601 10 13.55 11.80
10 CPALLU22 61.55 0.05 1570 5728 -109 14 60.97 FEL
1 AAVUZ2K 271 -0.03 1540 7204 130 ] 283 274
12 GPSsCU22 66.60 -0.40 1540 5747 -108 8 68.61 65.14
13 TTBU22 127 -0.02 1513 37725 958 128 123
14 BEAUTYUZ2 137 0.03 1503 4547 0 4 142 135
18 GULFUZ22 49.93 0.18 1334 11078 541 3 51.18 49.88
16 CBGu22 106.00 0.00 1284 5601 -270 7 107.72 99.10
17 BDMSU22 27 .86 -0.64 1223 3679 104 7 28.70 27 .46
18 scBu22 108.00 -1.50 1202 4648 -663 9 110.73 104.59
19 PTTEPUZ22 167.15 -0.85 1114 1753 167 16 174.07 168.93
20 BEMUZ22 8.75 -0.05 1019 16956 -504 12 885 8.67
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GOLD FUTURES

FINIAIAAIRENSTIIeAY Srvasreidoanluiun 5 fesdeiudn 14.6 WSeey
38 0.85% vian 1,700 Wweey unUadl 1,695 wisegys agaluseu 6 dUam

o v U U Aa

vasansgilameimiardunugueivaiainisinewinniimg - Gendulede

o

MUlYsUIANINA1NEnST (1a) Lauvthuiuiiunenide d1ga FedWatch Tool 11

o«
[ [ (%

thwiin 74% Twaagtusenide 0.75% Tunsuseruiiteu ne. 4 awamshld
ShsmanouunuiusTRTansaiadty  weraduneaansudidaies  1ne
Dollar Index iU 0.9% Insedugs 109.63 90 feidutiadonaduddy
sosAas tneTull dosinmumstnanuuenniainuasiardnsienues

ansg NaziinasionisiadeulmvesiiRuiazsamesaituszezdnly

nagnsnisavnu

S9BA1 GFV22 e anas 20 U Jafl 29,800 U (1,706 Wisey®) a9
nisAmesimaIn spot angaiiadeulyuina 1,698 WM ARgIA
GFV22 Yuflazeglunseu 29,550-29,900 U uhuiisiAmesdnasasusvan
1,700 wiog uiksmgsnAiuumesus siliinamuiianiug Long
GFV22 équul,a?a'a 29,750 U §938m1ls 50 v wuzinnedanugly tnetiiivin
ls 1,750 wisegy™ Lieuwin 30,580 UIm wagimunga cut loss 13 100 U

1Y WeTAlaN1auIANY NINTIAMBIALAGEUIRAIINAIN

InAtiA GOLD SPOT

Downtrend Charnel

|
- ulh_ 1810

AN
DNTEN
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e Eet
A Corncy (GOl Spet  4/02) Goldd Ked XAU Darily 14MGR0Q1-OLSEPROQY Copyrightt 2007 Bloombery Finanoe LS. 02-5ap-2022 OT00:07
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Gold Futures
FUTURES Lot Cha  %Chg Vel o] Ol Chg
GFV22 29,800 -30 0.10 82 142 -6
GFZ22 29,810 -80 0.27 59 133 7
GFG23 29,810 -130 0.43 2 2 0
Mini Gold Futures

lost Chg  %Chg Vol O Ol Chg
GF10v22 29,780 60 0.20 8,095 4,305 -1615
GF10222 29,890 60 0.20 3,823 5,362 844
GF10G23 29,860 -70 0.23 4,120 1,010 0

fan: w9y vaLelde waa
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GOLD TECHNICAL

AAN1951AMDIAT ANNTOUUL Downtrend Channel wiauyindswme Lower High
AIBUYINLYIEU Bearish Breakout d@sdfyaantla Dowside miansaunisiadoulnd

Tuvsilogi $1680-$1750

nasndavsaanadailrituuan SPREAD s:n91 GFJ22 — GFQ22

FX (uaw/ USD)

3600 3625 3650 3675  37.00
1,650 28,235 28431 28,627 28,823 29,019
1,680 28,748 28,948 29,147 29,347 29,546
1710 29,261 29,464 29,668 29,871 30,074
1,740 29,775 29,981 30,188 30,395 30,602
1,770 30,288 30,498 30,709 30,919 31,129
1,800 30,801 31,015 31,229 31,443 31,657
1,830 31,315 31532 31,750 31,967 32,184 _
1,860 31,828 32,049 32,270 32,491 32,712 e — —_— —
1,890 32,341 32566 32,791 33,015 33,240

T Gy

n: aneedse va. i nda i aneenidde va. il naa
Atudrunvlsvinnuvoy GOLD FUTURES Atuarunialsvannuvay MINI GOLD FUTURES
UNacNUS EEoe UNECNUS EEoe
(Fresswlou 490.10 uwn/dhanun/do) (Fresswdau #8.10 un/drunun/do)
eia fls AIETTULTLHU+ fls Feia Avls AIESTULLEU+ fls
future wdpuuilas (miavu) VAT () (mevu)ave future wdeuulas (iavu) VAT (U]  (miamu)ave
30,050.00 250.0 12,500 {1,048} 11,451 30,030.00 250.0 2 500 210 2,280
30,000.00 200.0 10,000 (1,045) B,951 29 980.00 200.0 2,000 (210} 1,750
28,850.00 150.0 7,500 {1,049} 5,451 29,530.00 150.0 1,500 (210 1,280
29,800.00 100.0 5,000 {1,048} 3,951 29 880.00 100.0 1,000 (210 790
23,850.00 50.0 2,500 {1,048} 1,451 29 830.00 50.0 500 (210 230
29,800.00 0.0 - {1,048} {1,048} 29,780.00 0.0 - [210) [210)
29,750.00 -30.0 (2,500) (1,045) (3,549) 29,730.00 -50.0 (500} (210} (710}
28,700.00 -100.0 (5,000} {1,049} (5,043} 29 680.00 -100.0 {1,000} (210 {1,210}
28,650.00 -150.0 (7,500) {1,048} (8,549} 29,630.00 -150.0 {1,500} (210 {1,710}
28,600.00 -200.0 {10,000) {1,048} (11,043} 29 580.00 -200.0 (2,000} (210 (2,.210)
28,550.00 -250.0 {12,500} {1,048} {13,548} 28 530.00 _250.0 (2,500} (210 (2,710}
n: aneedse va. i naa i ey va. il nia
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