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All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 285,752 258,145 27,607 62201 83779  -33,146
Foreign 167,493 177,524 10,031 6,429 711 -48963
Retail 401,094 418,670 17576 55772 -B3 088 82109
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 65,163 68,280 3117 3914 599  -16,359
Foreign 113,121 119,476 57355 3359 -11623 -19,549
Retail 169,066 159,594 9,472 7273 17619 35908

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

Long Short Mat 2Days 1 Weeks 1 Months
Institution 168217 153,518 14 659 30,812 A7 343 74,310
Foreign 16,255 20,837 4582 9,117 721 -16975
Retail 143,289 153,406 10,117 21,495 -48064 91285
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 6,570 6,785 185 -BB4 1,355 1,225
Foreign 37,042 35,488 554 5453 9303  -9,034
Retail 31,089 31,828 739 4569 -10,658 7,809
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 33 &7 245 1,549 1,710 1,491
Foreign 485 314 175 224 322 215
Retail 4387 4808 421 4773 2032 -1706
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 800 250 350 487 650 3,872
Foreign 345 309 237 305 304 1,002
Retail 6,993 7 580 587 792 1204  -4874
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SET50 OVERVIEW

N15USUTUYRY SET50 Index 11Ul 0.6% aunnenainugilnianusuadlugis -
0.15% @9 -1.78% azvisuivanuudawnsavewainiuinusladusged loe

Jafefogidomistheidodeinunan 3 Yads 1) wsugialulsamafifuuld
Y8107 (15¥N529M5AZIA1A GDP Growth 65 0gffl 3.5%) @aumangs DM i
g Recession 2) flsuFdmeiioglutasiiusainusavyuvesng Reopening oy
Consumption Tuuszina wag 3) Valuation Tuild EYG U1us1Uaning 4.7% a9
niwaarfulanilegsedu 1.5% dulutudnniadoundeuiissoglutasprice In
NAN13USEY FED dedanalsiAiu Dollar Index Ssmsufsrniiuiings 110+/- qm
grumafianeAiuluginiageuenlugie -0.07% 89 -1.17% WudgfuaIRy
vwseuAwngagegaluseu 16 U9 373 vw/weys mnseudveilesauiy
anudssiaiasugiatadumanalinisuseyn nua. Tuduil 28 n.e. Junenides
snndifivanediemalussdu 05%  mndedudutadefianauldiuioures
paravutusenainuiassmaluguues  EYG  fluAuatuazdwaly  SET

Index Target Usuanassn 4.5% aeldaarunisaldnssuvinlyd SET50 Index neu

M3UsEYs NULaglun1ERUNILLE Downside 911 985-995 9a

SET50 INDEX FUTURES

Direction Trading: SET50 Index Wn39dunI1a1nAEY Dollar Index wdamn ue
Jaduiiugruasugialulszimaniunssazduddiin  Downside wugi Trading

983-995 90 uaY Long NIaUaNd

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

Spread g inAMIMguA# 2.53 9auag Cut Loss 4 90 1n1Y

SET50 Option: @Az Long S50U22C950 71 26 90 Undl 36 90 Fuirls 10 9m
fuiluugthse Long S50U22C950 7 33 e (SET50 =985 ) wiwihls 43 qm

(SET50=995) ag Cut Loss 3 9a SET50 Hun3uus Downside 31119

S50U22 (30 MIN CHART)
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Last 1Yr Hist Volatity 2Week Hist Volatiity

SET50 Index 98259 11.92602 11.38141
Call Option
Premism Break Intrinsic  Time Allin-  Theory Volume Open  Implied Deita Effective Time
o 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 -010 >10254 0.00 0.40 4.36% 0.17 560 9408 1035 0.04 94 54 0.0
$50U22C1000 340 -060 >10034 0.00 3.40 212% 199 1033 6794 11.06 022 6255 0.0
$50U22C975 1380 -1.00 =>9888 759 6.21 063% 1044 429 6043 12.41 054 3834 0.0

$50U22C950 3190 -060 >9819 3259 S#NANA -007% 2894 57 3706 14.06 079 2429 0.0

Put Option
Premium Break Intrinsic  Time All-in-  Theory Open  Implied Deita 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
S50U22P975 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: @neaudde va. oWy waa
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UMNDERLYING Close  Cha #Cha asUmstoue
SETS0 33315 .72 058 2219f22
- 300000
Symbol Setfle  Chg %Chg Vel Ol Ol Chg
S50Mz2 950,67 0.0 0.0% 72 536 0 ; 250000
580022 33512 0.0 0.00 41 a0 i} 200000
SE0U22 987.50 45 05% 236084 399,525 0 150000
SE0ZZZ 955,30 4.4 0.dz 94,373 126,739 o 100000
S50H23 373.50 4.5 0.5 13,314 32,232 a
SEOM23 973.90 4.3 0.4 3,460 8,315 0 - 50000
0
SET50 Futures long(Short) : &runan &l Long(Short)
Long Short Net 2 5u 2 ddani 1idau -50000
- 84 2 &8 § 2 & ¥ 8 & & 8 &
. - =a. = =D = 5 =4 = o o
] 65763 68280 3117 3.914 6541 -16.353 = ¢ & T 2 3 % Z LR g 2
g 3121 19476 -E,355 -3353 -22487 -13,549 2 2 E 4 2 & & 2 $ 3 ]
Pudan 69,066 159,534 9,472 7273 23008 35908
n: aneedse va. i naa i aneenidse va. il na
A1AN1SNI SPREAD tu duifhsu?1n ASPS MODEL SET50 ns:nAuA1 PER N
1hring Spread B5eina - seind
$50121 S50K21 S50M21 S50N21 S50Q21 S50021 ((an)] u.A. 65E D.A. 65E .8, 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
Ld
29 webdu Bwasd U9 D864 cu29naéd 30 ansd 29 nebd PER 20 933 952 961 971 980 1,008 1,036
S50121 PER 20.5 957 976 985 995 1,005 1,033 1,062
S50K2L 168 PER21 980 1000 1,009 1019 1029 1058 1,088
S50M21 1.8 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
S50Q21 513 262 402 415 PER225 1050 1071 1082 1092 1103 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
Aunigudaneandaulanessuie f.. - a.0. 64 whiy 0.5% PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
n: anensdse va. oude naa fiun: ansenidde va. i nia
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SINGLE STOCK FUTURES

Long ADVANCU22

A

wualtiumlsly 3Q65 maEulnATus QoQ uag YoY an 1) Masdevesuilan

WNTY 18901A5TRIUleUIEUTUAMSITUANTY 5% - 8% 2) n1sldauuInIsing.

inalsEmAgRunuganinvisigiingegidn neiiudy wag 3) grumlsianly
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wuzihile Long ADVANCU22 ¢ 191.80 uin Hagiurinls 22.75% wihwirnls 198

U™ wag Lock fls 15% 1 193.50 U

Future Underlying
Setile . ) EPS GROWTH

Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 65F PBV &5F

Price 65F
ADVANCUZ22 19450 0.50 142 2445 -48 14.15 10.00% 25.30 8.20 -
n: anenuide va. owde waa
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Long AOTU22

A

ANASHBUARIBTDIINANITLAUNINIIUSEMARATEDUNTA COVID-19  Tulne

aX a o o oA a . ' v
nepsfty wavUssdiuilumudunellios wsign1senidn Thailand pass %8l

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

Auanafla wiliunu nseu Uptrend Channel aduayusigidu EMA 10 Ju

mingaumudsulay 72.00 +/- v Mdudanzazay e vanen 73.50 v

nagnsnasainu

wugi Long AOTU22 Ui 73 uw whvinmls 80 uam wag Cut Loss 0.75 U
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Future Underlying
Seitle ) _ EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
AOTUZ22 7296 -0.48 251 3876 245 11.03 12.30% L
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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

1 BECU22 13.98 0.1 60041 43817 1 20 13.83 13.23
2 BLANDUZ22 1.02 0.02 46015 86666 2 9 1.02 1.00
3 BEMUZ22 8.75 -0.05 9001 16956 -604 12 9.57 9.04
4 JASU22 269 0.03 5077 127608 229 6 269 255
5 BCPGU22 10.82 -0.18 3056 9374 325 5 10.60 1023
6 BEAUTYUZ22 137 0.03 2529 4547 0 4 145 1.39
7 IVLUZ22 4580 -0.20 1702 7234 150 1 42.01 39.65
CkPuU22 5271 0.12 1562 18519 -999 5 533 521
9 CPALLU22 61.55 0.05 1423 5728 -109 14 60.00 57.61
10 KTCU22 60.20 0.20 1203 52464 -2 18 61.28 59.90
1 SUPERU22 0.76 0.02 1006 45066 T 4] 078 077
12 EPGU22 9.83 -0.02 1005 7636 0 16 10.48 9.96
13 BAU22 10.70 0.00 1005 1114 1 14 11.53 11.02
14 EAUZ22 8210 0.10 982 24557 473 14 9222 86.58
18 BLAUZ22 36.15 0.15 722 1190 -198 17 36.67 34.75
16 WHAUZ22 351 0.01 647 26784 501 8 363 354
17 IRPCU22 343 -0.07 548 8642 -632 10 3.30 315
18 BAMUZ22 18.30 -0.10 509 10557 329 18.06 1748
19 TASCOUZ2 16.62 -0.08 504 2629 0 4 17.21 16.43
20 TTCLU22 4.80 0.04 501 3278 500 7 478 4.66
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GOLD FUTURES \
Gold Futures

FIAMBIANANAANSTIDAURN I IRUNIY  viunarstadeniauinuasay nau Fm Em e e e i
GFZ22 29,850 170 0.57 59 133 7
GFG23 29,890 110 0.37 2 2 0

UnuSudinas 2.6 WSy ag#l 1,670.3 WSy Nadf lilsamyuaInsiinee

o & o ¢ o o | a & Mini Gold Futures
SUamaamﬂugmzaumwEJUaamweJ ‘mmmqmmmaama’mammim’iugtmu

\ = v o X ° o w 2 Pl GF10V22 29.7;9 Cl?q - a,o\:: 4,?05 011?:?
@EJ’NI?ﬂG]’]ﬂJ N1TUTUATUYDINDIAINNIINAIINNTHIIANVDINDAAITHALNT GFl0z22 29,780 0003 383 5% 8
Y GF10G23 29,810 1 0.03 4120 1,010 0

a v v o LY o o

AnFYRInTINanRUWIUNUSURTSUIeansy  Fanusuuadslanialuns
flan: anpendde vateide nda

fonsaanem lnetnamudinainarenisuiuiugnsnenidevessuinsnand

o ! ISP = | % L3 Y v a Y a o w =
amgmmmwzmamaﬂuﬂ 2566 @UANNUUIABIAANINAAUATYINIA ALY e 51A1UAves Gold Futures <Nigr;|
Session) Settle a4 13a1 22.00 U. wagU3an

Yoeansy 017 venAweduMAmY  FrllAnuweiudusina GDP lnsuna 2 ! ‘
AsTeveiintulutasian 19.30-22.30 u.

=€ o v YA ) v
uwdsavavilisguslnavesylsy 1ludu
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59 89A1 GFV22 WloAudansadai 29,750 um (1,674 wiseey?) TnalAeeiu

o

FINMBIAINAA spot 18R AR GFV22 i’uﬁ%agﬂuﬂiau 29,500-29,800 U
Imaﬁa%’aﬁﬁ%w%wammmmqﬁﬁL‘ﬁuﬁ'mmazaqmm%’al,%—qlmu LarAdY
AeaasTituNILlUmuNsAvuntleueveswnsnatsUsemeddnvedian

He3detuzin Trading GFV22 USkaa 1,650-1,680 138y %39 29,300-29,800
UM AMUAIA cut loss 100 UMIINYU Lagkuzinsalla Long MN51A1A9IN
uAEnsaUaN AANTINS Rebound MabENAwmuUASiMUATA Cut Loss 100

U LieUesiuanudswnsinmasdadeulmiaainain

InAtiAn GOLD SPOT

Dowrntrend Channel

1760

(=] My ot B () Har B Hay Jen Al by e =t

00
WAL Cormcy (Gold Spot  $/02) Gold Kid XA Daily TAMMGDOM-HSERMOE Copyrightt 323 Bloomberp Finance LB H-Sap- 202 OTATAT
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GOLD TECHNICAL

[

fiAmasamesi naauusudAnley $1680 Tunuiliuviainseu Downtrend

>

Channel @gviow Downside NUANI9 vibviangalugiatioglun1iznisunimigiu

sio nsouNsIAdeUlmBg $1640-51680

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (uaw/ USD)

36.25 3650 3675  37.00  37.25
1650 28431 28627 28823 29019 29215
1,680 28048 29147 29347 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
1830 31532 31,750 31,967 32,184 32,402
1,860 32,049 32,270 32491 32,712 32,933 L N |
1,890 32566 32,791 33015 33240 33,464 o

n: aneeidse va. il naa i aneenidse va. i nda
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey 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
30,000.00 250.0 12,500 (1,045) 11,451 25570.00 250.0 2,500 (210} 2,290
28,850.00 200.0 10,000 (1,049} 8,951 29,520.00 200.0 2,000 (210 1,780
29,800.00 150.0 7,500 {1,048} 5,451 29 870.00 150.0 1,500 (210 1,280
23,850.00 100.0 5,000 {1,048} 3,951 29 620.00 100.0 1,000 (210 750
28,800.00 50.0 2,500 {1,048} 1,451 28,770.00 50.0 500 (210 280
29,750.00 0.0 - (1,049) (1,049) 29,720.00 0.0 - (210) (210)
28,700.00 -50.0 (2,500} (1,049} {3,543} 29 670.00 -50.0 (500} (210 (710
28,650.00 -100.0 (5,000} (1,048} (5,045} 29 620.00 -100.0 {1,000} (210 (1,210
28,600.00 -150.0 (7,500) (1,049} {8,543) 29 570.00 1500 {1,500} (210 (1,710)
28,550.00 -200.0 {10,000} (1,048} (11,048) 29 520.00 -200.0 (2,000} (210 (2,210
25,500.00 -250.0 (12,500) (1,045) (13,549} 25 470.00 -250.0 (2,500} (210) (2,710)
n: ansenddde va. oude naa fiun: ansenidde va. i nda
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