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SET50 FUTURES:

AaaviuansgIIUSUasInusIvIgiaunanisUsss FED Wudadennauus
22NAANAUAIN Sentiment uanluuszme wuzil Trading S50U22 Tu

N39U 977-988 3A waz Long NIBUAN

SET50 OPTION:

wuzse Long S50U22C950 41 27 3¢ (SET50 = 980) ihsirinls 37

(SET50=990) uaz Cut Loss 3 30 A1A SET50 #infAaus Downside 311in

SINGLE STOCK FUTURES:

wuzin Long ADVANCU22 Ustaad 192 um Wiinnnls 198 uam uaz Cut
Loss 2 UTMAINYU AUAUNTIIAAAIUTIN DTAC-TRUE 3eaanisudety

%BQQQHWWﬂ’i’iSﬂU’iZEJSEJT)

uuzd Long AOTU22 Ustame 71.75 um whvinaAals 73.50 v wag Cut

Loss 0.75 umannnu Aalauszleviiainnianisvissinganueia

GOLD FUTURES:

\asaAutaluUNaUTEYWAALY Jeuuziin Trading 29200-29730 U

($1660-1690) wazsa Long finsauans

mwsoumsgavw SET50 INDEX

Symbol Close Chg %Chg Vol (Contracts) Ol (Contracts) 0l Chg (Contracts)
SETS0 985.66 4.29 0.44% n.a. n.a. n.a.
550022 982.1 3.3 0.34% 172,453 396,901 (16,938)
ADVANCU22 192 0.98 0.51% 14 3,034 (352)
AOTUZ22 J2.77 0.08 0.11% 1 1,511 -
GFvV22 29380 70 0.24% 38 181 11
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All Futures Long[Shorf] Position : Confract

Accumulated Long[ﬁhorf]

Long Short Met Z2Days 1 'Wesks 1 Months
Institution 227327 232,481 5154 8285 29974 -101,149
Foreign 134177 106,990 27 187 5613 95502  -40,034
Retail 284,912 306,945 22,033 2672 65528 141,183
SETS0 Futures Long[Shorf] Position : Confroct Accumulated Long[Short]

Long Short Met Z2Days 1 'Wesks 1 Months
Institution 52,330 54,104 1774 28 5,087 9,966
Foreign 89,073 80,215 8,858 9289 -70,892 -12,879
Retail 98,948 108,032 7,084 8961 65795 22,845

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

Accumulated Long[Shorf]

Long Short Mt 2Days 1 Weeks 1 Months
Institution 154 420 164,555 -10,135 -12,578 -414 123385
Foreign 31,914 14792 17,122 8664 -20984  -13599
Retail 148,146 155,133 6,987 3914 21398 136984
Metal Futures Long[Shorf] Position : Confract Accumulated Long[Short]

Long Short Met Z2Days 1 'Wesks 1 Months
Institution 2,909 1,544 5 1,993 -105 3,062
Foreign 12,557 11,516 1,041 5,708 -3,974 -16,085
Retail 11,410 13,415 -2,008 -7, 701 4 075 13,023
Call Option Lona(Sherf) Paosition : Confract Accumulated Long(Shard)

Long Shert Mgt 2Days 1 'Wesks 1 Months
Institution 254 59 99 -52 114 245
Foreign 204 273 -59 184 27 173
Retail 2616 2646 -30 -132 -141 -418
Put Option LonalShorf) Position : Contract Accumulated Long(Shor)

Leng Short et 2Days 1 Weshs 1 Months
Institution 7o 175 185 452 1,173 2,503
Foreign 414 194 220 331 3B5 870
Retail 4114 529 415 823 -155 3373
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SET50 OVERVIEW

Hadvsauszimadeg fulsuiufngAensserudaaunounanisusu FED 1
gsnalutiadriungiaaniunaitiug mnuseiduainuaves FEDWatch Tool
ananaamsUiutunenide-luseuiii 0.75% U7 3.25% wartunenide-lutag 2
pdafimAeoslBn 0.75% uax 05% vilvienilen m Aulegilsesu 4.5%

anunsaldeduy lidunSweniensRunneg daduniu 817 Dollar Index udamn

a

117 110 90 AaauansgrUsvasiugag 0.9 3 -1 % Fsazlunsinadusionaln

v a

sfugfinieluduil wiegndlsfiniu Sentiment vanan 3 Yadelulssmeaiduan 1)
$WAITIUUNE USeMA 1.5.0.90Us800 2566 WFU 3.19 Fruduumiiinty
2.7% \deisuiudneu Buld 1 naeu Taggaiunaulafeludinvesiuamuiaiy
7 uaudumieinanniu 14.3% weaduuinderunguiuimng 2) msusea
Asul. uiifufiiugeutenena Wild1-Visa on Arival , M1sve18szezaiy
aBanuviny 6 e Wuuindefunguviesilsinaziaiesin uay 3) AvmAUMN
famusiuianis DTAC-TRUE nguin1szy nana. lifidwnalunis “eugn” vse
“lisygn”  shlilemamunudidafiintudunindendy 1T melitade
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WIndeUNIIUINLATAUAIA SET50 Index Jutluniwindiniunsau 980 — 990 9a

SET50 INDEX FUTURES

Direction Trading: na1nsiuansg Iiuivasanussuenaunan1susyyu FED 1l
Uadunadunsazgnanvauan Sentiment vinluusewme wuzi Trading S50U22

lunseu 977-988 90 war Long NsaUAN

Spread Trading: @n1uz Long Spread S50U22222 i -1.60 9 wurifedenn

Spread g inAMIMgUA 2.53 9auag Cut Loss 4 90 21n1Y

SET50 Option: Wuzse Long S50U22C950 1 27 9 (SET50 = 980) 1Uwirils 37

9 (SET50=990) wag Cut Loss 3 3a AR SET50 1indue Downside 31119

S$50U22 (30 MIN CHART)
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Last 1Yr Hist Volatity 2Week Hist Volatity

SET50 Index 98259 11.92602 11.38141
Call Option
Oratniem Break Intrinsic  Time Allin-  Theory Volume Open  Implied Deita Effective Time
o Even Value Value Premium Price Interest  Volatility Gearing  Decay
S$50022C1050 020 000 >10502 000 020 6.88% 0.01 1 7229 13.04 0.02 8375 01
$50022C1025 040 -0.10 >10254 0.00 0.40 436% 0.17 580 2408 10.35 0.04 94 54 00
S$50022C1000 340 -060 >10034 0.00 340 212% 1.99 1033 6794 11.06 022 6255 0.0

$50U22C975 1380 -1.00 >9838 759 6.21 0683% 1044 429 6043 12.41 054 38.34 0.0
$50U22C950 3190 -060 >9819 3259 S#NANA -007% 2894 57 3706 14.06 079 2429 0.0

Put Option
Break Intrinsic Time Allin-  Theory Open  Implied Effective Time
Premium ChG ‘rven Valie Value Premium Price 'OU™ interest Volatity """ Gearing Decay
S50U22P1050 7370 250 <9763 67.41 620  -064% 7212 2 271 1873 -092 -1231 00
S50U22P1025 4380 -360 <9812 4241 139 -0.14% 4730 0 357  ENANA -100 -2243 00

S50U22P1000 2530 -040 <9747 17.41 789 -080% 2413 108 2827 10.57 079 -30.64 0.0
S$50U22P975 1120 -120 <9638 0.00 11.20 -191% 760 1229 8239 1255 046 -4004 0.0
$50U22P950 430 -050 <9457 0.00 4.30 -3.75% 110 803 9151 1422 021 -4763 0.0

fan: @neaudde va. oWy waa

AIAUWUSANIUzVaIUNAINURAIUSINA

nawsounistovie SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsboune
SETS0 935 65 4.23 Ddd  Z0ME0EE
300000
Symbaol Setfle  Chg %Cha Vol. Ql Ol Cha
S50Mz2 950,67 0.0 0.0% 7z 536 0 250000
S50622 99512 0.0 0.0 4 a0 0 200000
S50LzZ 982,10 3.3 034 12453 395901 15,938 " 150000
SE0277 330,40 74 0.2 S8ddE T125 1,455 100000
S50Hz3 574,70 20 0.2 7435 29z 157
120,000)
SE0MZ3 569,30 16 0.2x 192z 8,9 -164 (20.000) !/ ad \Wf 50000
{40,000) 0
SET50 Futures lona(Shed) : Srunn aeal Long(Short) (20.000) -
Long Short Net 25u 2 Jlani 1idau {60.000) ~ 8 — 8 o P 8 o P -50000
— 52330 54104 1774 328 2312 -9.966 T Eg : T L T 2 T L L T OQ
: z [1] =1 =1 =1 7 7 [ 2 2 m L%
dramd 83073 80,215 8855 -3783 -Z2760  -12.879 T I d gL F 3o
odan 95,348 106032 -7.084 8961 25072 22845 o -
i anedse va. e wda ey va. il waa
AIANISTU SPREAD tu duihau?an ASPS MODEL SET50 ns:AuA1 PER NN
1hring Spread B5eina - B5eina
$50021 S50K21 S50M21 S50N21 $50Q21 S50U21 (i) u.A. 65E D.n. 65E .8 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
Ld
U 29 Wabd u 2BwWAS U D864 tu9nasd u30aasd 2 nebd PER20 933 952 961 71 980 1008 1,036
S0 PER205 957 976 985 995 1,005 1033 1062
SSOK2L 168 PER 21 980 1,000 1009 1019 1029 1058 1,088
S50M21 1.28 040 PER 215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
SSON21 -116 053 013 PER22 1,027 1047 1057 1088 1078 1109 1,140
S50021 513 362 402 415 PER225 1050 1071 1082 1092 1,103 1134 1,166
S50U21 581 413 453 466 051 PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
unigudaneandaulanesswie f.. - a.0. 64 whiy 0.5% PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
n: aneeidse va. e naa i aneenidse va. il nda
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Long ADVANCU22

Tuszezauazle Sentiment UINANAUNTNVBIRAAIUSINAINTT TRUE-DTAC 910

nquin1sey name. Wiidunalunis “eugn” wiie “lieugn” vililenaniu

dnsainnniu dwavindenisutaduresgaamnssulussezennf drunuilily

mlsly 3065 maEulnATuns QoQ uar YoY A 1) Mastevewuslnaiudy

MRINIATTHUIEUIBUTUAILITITUANTU 5% - 8% 2) N5lENuUIMIng fsUsewme

gerumuganlnvioueINneeed i neiiudy wag 3) grumlsianlunn 3Q64

WSIEANIUNSAIlAIR 19 dn1sseuiantn FV U 65 winfu 236 Un

nagnsnasavnu

Wiz Long ADVANCU22 U3t 192 um whiiinls 198 uw wag Cut Loss 2

UIMIANU
Future Underlying
Settle ] ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
ADVANCUZ2  192.00 0.50 374 2445 14.15 10.00% 25.30 8.20 -
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Long AOTU22

1INNISHAUARIETDINTANITRUNIBINUTEMARazanIUNIsal  COVID-19  Tulne
aX a o o oA a . ' v
neouRTu tazUssiliulumududeios wsizn1sendn Thailand pass w28l

4Q65 finavinyuunAanas QoQ uwag YoY Upside Ui 10% Fair Value 2566

Aanafla weliunu nseu Uptrend Channel atuayusigidu EMA 10 Ju

Wingenuuadulau 72.00 +/- vm Idusenyazay Tnefithmvaned 73.50 v
nagnsnasavnu

wuz1 Long AOTU22 Usiie 71.75 v wWhvinals 73.50 um way Cut Loss 0.75

UIMINANU
Future Underlying
Settle . . EPS GROWTH
Future ) Basis Vol Ol Ol Change leverage | Upside PER 65F PBV 65F
Price 65F
ADTUZ2 7207 -0.48 1 3876 245 11.03 12.30% 8.77
n: aeenidde va. 1ol wda
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TRACKING PERFORMANCE

Realized Profit on Sep 2022 _ 76.0%

ielohied Y10 2052 Recled proft _ e
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TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 GUMKULUZ22 5.04 0.04 40023 187580 1042 19 528 4.84
2 CkpPuU22 527 0.12 10110 18519 -999 5 531 521
3 SPRCU22 12.83 013 6004 11120 -501 10 12.37 11.28
4 BCHU22 18.80 -0.20 5950 9752 -320 15 18.81 18.37
5 BECU22 13.99 0.1 3442 43817 1 20 13.90 1341
6 AAVUZ2X 271 -0.03 3022 7204 130 8 288 278
7 JASU22 269 0.03 2509 127608 229 6 2.1 255
8 MTCUZ22 4415 0.40 1792 3611 232 7 4295 41.63
:) THCOMU22 10.03 0.03 1521 516 0 8 11.08 9.51
10 RSU22 16.00 0.30 1107 13084 -201 6 1667 16.22
1 BJCU22 32 -0.03 1074 8545 6 9 34.06 32.92
12 STPIU22 3.60 0.00 1029 22661 1 6 4.36 imn
13 BCPGU22 10.82 -0.18 1004 9374 325 5 10.65 10.37
14 BBLU22 137.49 -1.51 709 5613 -195 8 137.60 135.36
15 CENTELUZ22  44.30 0.30 702 3029 -325 " 48.01 45.06
16 WHAU22 3.51 0.01 673 28784 501 8 3.63 353
17 Tuu22 17.60 0.20 669 14417 -138 10 17.75 1721
18 HMPROU22 13.76 -0.04 505 9751 7 9 13.82 1342
19 EPGU22 9.83 -0.02 500 7636 0 16 10.44 9.92
20 BAMUZ2 18.30 -0.10 500 10557 329 18.13 17.69
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GOLD FUTURES )
Gold Futures
FIAMBIANAIAANITIOAY Aanad 13 Wisuy % 0.8% Uail 1,663 3egy®l oE BN en & w5
o o GFZ22 29,430 L] 0.00 59 133 7
| [ = v =2 (Y] = Y] [ GFG23 29,430 <30 0.10 2 2 Q
YNUNa9ANNANARINITUSUTUENTINONTERUULSIRIVDIEUIANTNANENSY
o ¢ 2 o X o X . v Mini Gold Futures

(in) Tunmsussyunaziadafuasiudanunaiansy wenantinisilawmedoya
“ log Chg %Chg Vol O OiCh
a U a LY} ql v v = 1 49{ 1 Y] GF10vV22 29,340 0 0.00 8,095 4,305 -1615
LATEHFNAANIFITIVIN LABAaVNITENATNUIUADY 8.0, WITUFTZAUENEnTY cuz  me  » oo B sm o
« o N v v GF10623 29,4490 10 003 4120 1,010 0

[
= 1

59U 2 Wou yyuliAiuneaalsuder wag Dollar Index vEuTu 0.55% g
fln: aneanidde valede wi

szauge 110.19 90 dedutlidenadundnsesiamesd laeull Awosinny

NaUTZYULNA @3 FedWatch Tool Tiimiin 82% waaztunenide 0.75% wnews : s1AUaves Gold Futures (Nigr;l
Yuzfingetlaziinisuszguvessuinisnandgiu (flow) uwazdingy (T1o8) Session) Seftle i 171 22.00 u. uasifa
MsPeveintulugaan 19.30-22.30 U.

nagnsnasavnu

P eef GFV22 lefu anas 60 Ui Jadl 29,350 UM (1,668 widegy) g
NINTIANBIAINAIN spot éwqmﬁmﬁaulm 1,665 W38y AIANTIAT GFV22
%uﬁ%ag"[,uﬂiau 29.200-29,500 U Tnerduil Lﬁ'aiaa@mmaﬂﬁzﬁmmm yileA
de3deAanuytn Trading GFV22 UShial 1,660-1,690 Lsegy™ %3e 29,200-
29,730 UM MuARA cut loss 100 UMINYU wazkuztseda Long 11N
SIAAWIUALNTOUAN AIAWIINTS Rebound ﬁy'qﬁﬁfﬂamumsﬁmumm Cut

Loss 100 umanyu wedesiuanudemininmesdinaoulniinainain

InAtiAn GOLD SPOT

Dowrtrend Channel

1750

MW ko

=] o = T ien [ o ray Jom LY oy e et

F by
MAY Cormcy (GoAd Spat $/02) Gold KWl XAU Darily 1AALGROQ1-JOSEP2O22 Cognriphtt 2002 Bloombarg Finanos L. T1-Sap-2022 OFET:LP
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GOLD TECHNICAL

[

fiAmasamesi naauusudAnley $1680 Tunuiliuviainseu Downtrend

>

Channel @gviow Downside NANI4 vibviangatugatioglun1iznisunimigiu

sio nsouNsIAdeUlmBg $1640-51680

nasndavsaanadailrituuan SPREAD s:n91 GFV22 — GFJ23

FX (uw/ 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 29546 29,746
1,710 29464 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 - — —————— —m
1,890 32566 32,791 33,015 33240 33,464

T =

n: aneeidse va. il naa i aneenidse va. i nda
Atudrunlsvannuvey GOLD FUTURES Atuarunialsvannuvay MINI GOLD FUTURES
UNECTUS IE0E UNSCNUS HEE0a
(Aresswlau 490.10 un/dnurun/do) (Fesswilew 28.10 un/drunut/do)
sia Avls AIETTULTIEY+ Avls 1A Avls AIETTULLEY+ Avls
future wanuudas (21U} VAT () (mievulane future wasuuyae (2@ WAT () (mievulave
259,600.00 250.0 12,500 {1,049) 11,451 25,550.00 250.0 2,500 (210} 2,250
28,550.00 200.0 10,000 (1,049} 8,951 29,540.00 200.0 2,000 (210 1,780
28,500.00 150.0 7,500 (1,049} 8,451 29,450.00 150.0 1,500 (210 1,280
29,450.00 100.0 5,000 (1,049} 3,951 29,.440.00 100.0 1,000 (210} 790
29,400.00 50.0 2,500 (1,049} 1 451 29,350.00 50.0 500 (210 280
29,350.00 0.0 _ [1,049) {1,049) 29,340.00 0.0 - [210) [210)
28,300.00 -50.0 (2,500} (1,049} {3,543) 29,290.00 -50.0 (500} (210) (710
28,250.00 -100.0 {5,000} (1,049} (5,048} 29,240.00 -100.0 {1,000} (210 i1,210)
29,200.00 -150.0 (7,500} (1,049} (8,549) 29,190.00 -150.0 (1,500) (210} (1,710)
28,150.00 -200.0 {10,000} (1,049} (11,048} 29,140.00 2000 {2,000} (210 (2,210
28,100.00 -250.0 {12500} (1,049} {13,548} 29,090.00 -250.0 {2,500} (210 (2,710
n: ansenddde va. oude naa fiun: ansenidde va. i nda
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