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SINGLE STOCK FUTURES: * yaUndiadu “ASP Smart” 2
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Y ) usBnrhannswe 1018e wad
nuilanue Long GFV22 nuwde 29320 um Uauaziuiils 50 um
INRANA N3SS:sSSU
undiAsn:KJedBWUZIUFURAIANU IA=NNJINATA
1avN=IJ8ulndIASI:H: 004132

dwiuiull ieseguauszyuin Ssuuzit Trading 29170-29780 U
($1665-1700) waz Cut loss 100 UMAIINNU

Us:ANns Smuienua, CISA, CFA
undIAsn:KJRIBWUIUFURAIANU IA=FUINATA
1avN=IJ8ulnNdIASI:K: 025917

uoawsstu UouSssns
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mwsoumsgavw SET50 INDEX

1avn:z1I0guUNdINSIzK: 019994

Symbol Close Chg %Chg Vol (Contracts) Ol (Contracts) 0Ol Chg (Contracts) ¥IYBY WUNISUIND
SET50 981.37 -0.05  -0.01% n.a. n.a. n.a. Un3IAS1:KURA8WUZIUFUAAIANU A=NIINATA
S$50022 978.8 -0.7  -0.07% 139,030 413,839 (8,533) 1aVN:IT8UlN3IAS:K: 064045

GPSCU22 67.6 0.5 0.75% 10 2,805 (10)

AOTUZ22 72.69 0.39 0.54% 2 1,511 (21) SUTSS INAIUNS

GFV22 29310 10 0.03% 33 170 (15)
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All Futures Long[ﬁhorf] Position : Confroct

Accumulated Long[Shorf]

leng Sheort et 2Days 1 Waesks 1 Months
Institution 162327 132464 29 863 22245 6304 52896
Foreign 173,330 173,225 105 60965 67,008 74,300
Retail 261455 291423 29968 18720 60794 127196
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]

leng Short et 2Days 1 Weshs 1 Months
Institution 51917 54327 2210 2123 55 14918
Foreign 124,875 123,850 1,025 29761 -30,047  -9,530
Retail 110257 108872 1,385 27638 30702 24448

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

Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 85136 55827 20,309 16,065  -7,195 117,487
Foreign 18,836 17,662 1,174 27075 25346  -43524
Retail 64,164 94 647 30,483 11,010 32541 161,011
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 5,979 5,733 245 -1,051 -3,155 =177
Foreign 28,993 30,851 1,858 3,974 -11598  -25710
Retail 33,015 31,403 1,612 5025 14797 25887
Call Option Lona(Sherf) Position : Confract Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 401 188 213 -30 719 761
Foreign 382 468 -85 56 -413 93
Retail 4075 4206 =127 =26 -306 -B54
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 59 388 -325 =188 1,952 2,491
Foreign 200 282 -82 -57 369 601
Retail 7.320 6,909 411 293 2361 3002
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SET50 OVERVIEW

SET50 Index Muiifinautdntion -0.05 90 1NKsEENAMUATIIR 639 &1UUW
waztinawuantululsema 887 &uuim uiduiiihdungitnisuiuasueanain
vutdadesnieaiaviuginig  lnewsnaativayuaniianiaveuasegialy
UizmﬁLLazﬁ’ﬂiu‘%ﬁwﬁagﬂﬂwmmmmaﬁué’amumﬁwmaﬂizmﬂﬁmwgﬁﬁ]ﬁ
ATABNAn Recession  dufimmstuiiantafowindouvasduningmaniai
oglugisnsufu Position  rounsUszry FED flazdnalutiadrfungiian 3
Jaqtiueguuamndensusuiuaenideaseuiiil 0.75%  uagmenideuansTegil
526U 8.25-4.5% danalvt Bond Yield 2 Biuvhyageanuestiil 3.95% du Dollar
index ufsarlulau 109-110 90 vaurAnarniuanssusiayiuniuuianynedaly
uALUINTuTIs 0.64 - 0.76% Fainazviliussnasusenainiugfiniasiuds SET50

Index w1asdsUsziunsounisinfoulnivesiui 977 - 987 90

SET50 INDEX FUTURES

Direction Trading: maneglutiesennnudnaunanIsuseys FED uwiladiuss
nefusa SET50 BUAAA wugdl Trading S50U22 lunsau 977-987 9 Uag Long

AOUAN

Spread Trading: @01ue Long Spread S50U22722 167 -1.60 0 mls 0.9 0

wuriiesiann Spread AwaliIAMNaNgEYN 2.53 9auar Cut Loss 4 9a 9nYU

SET50 Option: Wug3e Long S50U22C950 1 27 9 (SET50 = 977) hwirls 37

A (SET50=987) uag Cut Loss 3 3a A1A SET50 1indue Downside 31119

S$50U22 (30 MIN CHART)
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* LoUnaAtU “ASP Smart”

* Telegram “Asia plus group”
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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 4.30 -3.75% 110 803 9151 1422 021 -4763 0.0

fan: @89y va. oWy waa

AYIAUWUSaNIUzVaIUNaINURAIUS:INA

mwsoumsfavw SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UMNDERLYING Close  Cha %Chg asUmstoue
SETS0 35142 -T.62 -0.TER EMA22
- 250000
Symbol Setle  Chg %Chg Vol. Ql Ql Cha
S50MzZ2 950,67 0.0 0.0% 72 538 0 - 200000
SE0022 995,12 0.0 0.0:% 41 80 i} 150000
SEOUZZ 374,50 5.7 -6 194TT 4Z2ATE 6458 ~ 400000
S50z22 3758.50 -55 -0.6% E5.423 107,205 16,4583 50000
S50H23 972.90 -5.9 0,63 13,806  28.865 3,991 -
S50M23 967.40 -5.5 0.6 1968 8.943 -270 ' _ 0
- -50000
SET50 Futures longiSheort) : Andinan feau Long(Short) ]
Long Short Net 2 5u 2 ddami 1dau o o o o o S S o oo o oo -100000
— 518917 54327 2,410 2173 W68 WA 2T 2 T 2T T T Z T T Z T ¢
m m m m m m m m m m 1] m
dramnd 124,575 123850 1025 -28,761 2306 -9.530 2 2 2 2 2 2 2 2 2 2 2 2
MuUag 10,257 105,872 1,385 27638 T.862 24,445
un: ansenside va. oude naa fiun: aneenidde va. i naa
A1RN1SNI SPREAD ru duihasu?21n ASPS MODEL SET50 ns:aAuA1 PER AN
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 o84 0u 8 wabd cu29 D864 tu29nabs u30anéd ou29ne.bh PER 20 933 952 961 971 980 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
gundgudaneandoulomasswine f.o. - n.0. 64 whity 0.5% PER23.5 1,097 1,119 1,130 1,141 1,152 1,184 1,217
n: aeedse va. i nada i aneeidse va. il nda
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SINGLE STOCK FUTURES

Long GPSCU22

3065 anrlsgvBasiulntusionios QoQ myundnandruutsiilsnniuamuy
Tuuisvsmfianagfisdununiadigeas High season  wpdlsslwilluesy3
(XPCL) wazusavyuudumnmeldiiumaiiy RPCL sadsmndnsnilstuduay
U5usfaitu QoQ 9nAAmsalan ft.sauiiteu n.e.-5.a. 2565 wUTUTUENTN 68.7

AR9A/MinY Yarn3s DCF (WACC 5.7%) gl 80.0 U/ (1R 82.5)

Amnsnatia dygias Technical Rebound 31nnT0UAN Sideway Up Wiauiia

w7gy Inversed Hammer Usgliudmunegynnlshiusia 69.00 U

nagnsnasavnu

wuzin Long GPSC Ushan 67.25 U wWiidils 69.00 uw wag Cut Loss 0.75

‘U'Wlﬂ']ﬂ‘VJu
Future Underlying
Settle . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 65F PBY 65F
Price 65F
GPSCU22 67.60 -0.40 10 5747 -108 7.63 10.00% 2966 1.64 -
i anenwdse va. wide wda
HISTORICAL PRICE Aruarunlsvaanuves STOCK FUTURES

GPSC C: 67.25 daily
YTD wlTD |

SETS0 INDEX

ENERG

GPsC | ‘
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Long AOTU22

A

INNISHAUAAIETDINTANITRUNINIUTEMARAZaDIUNISal  COVID-19  Tulne

aX a o o oA a . ' v
nepsfvy wavUssdiuilumuduneilios wsgnsonidn Thailand pass el

4Q65 finavinuunAanas QoQ uwaz YoY Upside Uagtu 10% Fair Value 2566

Aanafla wlliunu nseu Uptrend Channel aduayusigidu EMA 10 Ju

mngaumudsulay 72.00 +/- v Mdudanzazay e vanen 73.50 U

nagnsnasavnu

wuz1n Long AOTU22 Usie 71.75 v whvinals 73.50 uw wag Cut Loss 0.75

UIMINANU
Future Underlying
Setile . ) EPS GROWTH
Future ] Basis Vol Ol Ol Change leverage | Upside PER 65F PBY é5F
Price 65F
AOTU22 7269 -0.48 22 3876 245 11.03 12.30% 8.77
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HISTORICAL PRICE
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ADT C: 73.00 daily
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TRACKING PERFORMANCE

Realized Profit on Sep 2022 _ 76.0%

eiohied YD 2052 Reoleed roft _ e

0% 50% 100% 150% 200% 250% 300%

N = N - . . U P N P
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TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 BTSU22 833 -0.02 3202 30476 -16 8 695 §.58
2 JASUZ22 269 0.03 2012 127608 229 6 271 2455
3 LHU22 8.76 -0.04 2006 3418 -880 12 8.76 863
4 WHALZ22 351 0.01 1685 26784 501 8 ied 3s2
5 BCPGU22 10.82 -0.18 1373 9374 325 5 10.67 1043
6 CPFU22 2594 0.3 1314 8761 400 9 2573 2520
7 PTGU22 15.27 0.07 1267 21160 -315 5 15.73 1521
RSU22 16.00 0.30 1224 13084 -201 6 15.58 1623
9 SUPERU22 0.76 0.02 1005 45066 7 5 0.77 0.74
10 BLAMDUZ22 1.02 0.02 1005 88666 2 ) 102 1.00
1 SPRCU22 12.83 013 1002 11120 -601 10 1240 1135
12 CBGuz22 106.00 0.00 987 5601 -270 7 100.67 94.74
13 BAMUZ22 18.30 -0.10 610 10557 329 18.16 17.76
14 BGRIMUZ22 36.49 -0.01 547 7803 595 6 36.59 3I_M
18 STECUZ2 12.31 011 504 4248 108 6 12.32 12.00
16 suz2 1.92 0.00 500 6510 0 10 1.90 1.85
17 CPALLUZ2 61.65 0.05 443 5728 -109 14 60.58 58.82
18 DTACUZ22 4330 0.05 439 2660 289 10 4344 477
19 IVLU22 4580 -0.20 41 7234 180 1 4265 39.63
20 KBANKU22  156.90 -0.60 vl 4386 -222 12 151.87 146.31
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GOLD FUTURES

A A

FIAMBIAINAINANIFLIBAY JEnINeN1sEvIeUUadlUunzingnuadiud

[

1,659.5 Wisugym neudnmduinlaseau 1,675 witega Usulwdntes 1.4

[V I

WBEYY NTUNUNT AUSIMIYUIINATRUABAINTANTTOUAT LTBTBNNANIS
Usgyuuleuensiiuvessuinsnanansy (n) Feaziinnsuoasluiunsniy
naansy (Msetungrianailne) lee Dollar Index 2uil anas 0.05% Un

o

U 109.6 90 dmSuduaniitl dosiinniun1suseuveesuIAInaneansy

<9
£

(Wa) N 20-21 n.8. @9 FedWatch Tool luwmin 80% waagusuau
noniluegneiley 0.75% Ansefiuluassd 3 sudinsnenudoyairsugia
vosansy loun senvietiulieass, dwiugresuaiaAnisianuseduan

way At PMI Ludu

nagnsnisavnu

59 189A1 GFV22 e anas 30 um Jafl 29,410 U (1,678.5 WEy®) 49
N9131AMBIAINAIN spot fﬂ'ﬁqmﬁm?{auim 1,675 wWiHEgy1 AINTIAT GFV22
%uﬁ%ag"[,uﬂiau 29.250-29.600 UW a1nnsiedeulmsynineiuressna
neadiiley vilviinamuiiian g Long GFV22 dunuiads 29,320 uwm Un
anug uazduiils 50 vimanyu dwsunagrsTull eseguauseruin 3
wuzil1 Trading 1,665-1,700 w38ay %38 29,170-29,780 UM MwuAge cut

loss 100 UMAINYU LTeUAlEN1AYIANUMINTIANBIAAREULNIHAIINATA

InAtiA GOLD SPOT

Doewntrend Channel

1760

= My fee £~y () Har der Hay an £ s e =t

WA Cormcy (Gold Spot  $/02) Gold Kid XA Daly TAMIGDO1- 10SERO0E Copyrightt 333 Bloomberp Finance LB
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Gold Futures
FUTURES Lot Cha  %Chg Vel o] Ol Chg
GFV22 29,410 100 0.34 82 142 6
GFZ22 29,500 0.44 59 133 7
GFG23 29,530 140 0.48 2 2 0
Mini Gold Futures

Lost Chg  %Chg Vol O Ol Chg
GF10v22 29,330 6 20 8,095 4,305 -1615
GF10222 29,450 3,823 5,362 844
GF10G23 29,460 4,120 1,010 0

fan: w9y vaLelde waa
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: 99M1UAY89 Gold Futures (Nig

Session) Settle 4 1781 22.00 U. WazU3un
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GOLD TECHNICAL

[

fiAmasamesi naauusudAnley $1680 Tunuiliuwnainseu Downtrend

>

Channel @gviow Downside NUANI9 vibviangalugiatioglun1iznisunimigiu

sio nsouMsIAdeUlmBg $1640-51680

nasndavsaanadailrituuan SPREAD s:n91 GFV22 — GFJ23

FX (uaw/ USD)

3625 3650 3675  37.00  37.25
1,650 28431 28,627 28,823 29,019 29,215
1,680 28948 29,147 29,347 29,546 29,746
1,710 29,464 29,668 29,871 30,074 30,277
1,740 29981 30,188 30,395 30,602 30,808
1,770 30,498 30,709 30,919 31,129 31,340
1,800 31,015 31,229 31,443 31,657 31,871
1,830 31532 31,750 31,967 32,184 32,402 _
1,860 32,049 32270 32,491 32,712 32,933 e — e S——
1,890 32566 32,791 33,015 33240 33,464

n: eneendse va. e nda fn: aneeidse va. i nda
Atudrunilsvannuvoy GOLD FUTURES Atuarunialsvamnuvay MINI GOLD FUTURES
UNECNUS EE0E UNE0NUS EE0E
(Fiesswlau 490.10 uwn/dhurun/do) (Aresswlau 28.10 uwn/druruy/do)
sria fvls AIETTULTIEY+ Avrls s1Ria Avls ANETTULIEY+ Avls
future RICTENRIET (zavu) WVAT () (mewvu)avs future wisuudas (@) VAT () (mevu)awe
25,6560.00 250.0 12,500 (1,045) 11,451 25 580.00 250.0 2,500 (210} 2,290
28,610.00 200.0 10,000 {1,049} 8,951 28 530.00 200.0 2,000 (210 1,780
29,5560.00 150.0 7,500 {1,048} 5,451 29 480.00 150.0 1,500 (210 1,280
28,510.00 100.0 5,000 {1,048} 3,951 29,430.00 100.0 1,000 (210 750
20,460.00 50.0 2,500 {1,048} 1,451 29,380.00 50.0 500 (210 280
29,410.00 0.0 - (1,049) (1,049) 29,330.00 0.0 - (210) (210)
28,360.00 -50.0 (2,500} {1,048} {3,543} 29 280.00 -50.0 (500} (210 (710
28,310.00 -100.0 (5,000} {1,048} (5,045} 29,730.00 -100.0 {1,000} (210 (1,210
28,260.00 -150.0 (7,500) {1,048} {8,543) 29,180.00 1500 {1,500} (210 (1,710)
28,210.00 -200.0 {10,000} {1,048} {11,048} 29,130.00 -200.0 (2,000} (210 (2,210
25,160.00 -250.0 (12,500) (1,045) (13,549} 25 080.00 -250.0 (2,500} (210) (2,710)
fun: ansensise va. oude naa fiun: aneenidde va. i naa
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