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SET50 FUTURES:

A1A SET50 Index U171RINUIE Panic Sell uazauivafanIsALily
Ulgu18n5RudNeInYae FED anas d01ug Long S50Z22 #1 945 3a gn
Cut Loss 4 3@ dmsuduiluuzii Long $50222 lsiifiu 945 3a vininls

955 0 AL Cut Loss 4 plg

SET50 OPTION:

[Wnanuz Long $50222C950 71 18 3n uuzihdasiaiviaiils 30 3a

(SET50=960) waz Cut Loss 3 3@ A1 SET50 Index 3unaul

SINGLE STOCK FUTURES:

fiodaus Long HMPROZ22 i 13.21 v wsidnls 13.80 ua Cut Loss

0.20 UMANYU 51AY Laggard dauNNeNaUsEnaun1sniin ATH

407Uz Long BEMZ22 #1 9.20 um gniadnvany 15% dwiuduiluugii

58 Long BEMZ22 i 9.00 U {1 9.20 uwuae Cut Loss 0.1 U

GOLD FUTURES:

Bond Yield #1329a9 uazdoyaiAsugiaanigsouns vyusIAIMBIANTUNT
1nd $1700 wisegy vinlvidilenagn Take Profit 3auuziinila Short GFV22

fi 30630 UM Wiadls $1670 wse 30090 UM Cut Loss 100 UM

ISM MANUFACTURING PMI

U.S. ISM Manufacturing Purchasing Managers Index (PMI)
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SET50 Index Futures / Option P.3
Single Stock Futures P.6

Gold Futures P.8
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All Futures Long[Sh-:rrf] Position : Confract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 173,626 179,512 5,885 468 63132 57527
Foreign 139,181 170,078 30,897 89,814 98580 -161918
Retail 323,905 287,122 36,783 90,282 35457 104,391
SETS0 Futures Long[ﬁhort] Posiion : Cenfroct Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 54532 55,888 2,356 3482 515 336
Foreign 58,061 136,519 38,458 93635 -125673 -187,923
Retail 161,289 120,475 40,814 97 127 120,521 188,259

5ing|e Stock Futures Long[ﬁhorf] Position : Controct Accumulated Long[Short]

Long Short Pt 2Days 1 Weeks 1 Months
Institution 85,188 82182 3,006 -5, 788 65,5 46132
Foreign 20,680 15,426 5254 3557 1717 2472
Retail 80,022 88,282 8,260 9,345 53870  -43,660
Metal Futures Long[Sh-:rrf] Position : Confract Accumulated Long[Short]
Long Short Met 2Days 1 Weshs 1 Months
Institution 3,057 3,167 =110 647 1,150 1,809
Foreign 16,857 17,082 225 3,105 20966 21222
Retail 20,737 20,402 335 3752 22116 23,031
Call Optien Lena(Shert) Pasition : Contfract Accumulated Long(Short)
Long Short Mst 2Days 1 'Wesks 1 Months
Institution 233 865 £33 -358 o8 2,059
Foreign 749 541 208 473 1,130 1,964
Retail 8,676 8,251 425 75 1188 4063
Put Option Lona(Shorf) Position : Contract Accumulated Long(Shor)
leng Short Met 2Days 1 Weshs 1 Months
Institution 2,007 1,897 110 21 3,310 5,293
Foreign 2814 490 2324 3800 6723 8,476
Retail 7518 9,952 2434 3821 -10,033  -13,7689
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SET50 OVERVIEW

n5UUAILIIRY SET50 2uil 17 40 aumatunaavuginiafinndmseiiann
arufnarennsstusenide ey FED  wdsnruiifnszuatnn FED dans
Uszgpgniduiiiuauinasenssnduulouienmsiuiitunn Useneufunisiss
Unanugly Single Stock Futures axviouannnsuSuanvesszsiu O Muiiunnds
4.8 niudyn Tadussiuaniiaslusou 3 Weu Madusswendninaninasmu
andulusemeafinneans 1.3 wiludyanaunsinamuiniiitoans 2.6
Wuduum  usegelsiaunisuszguainaiiunisuszau Board Meeting (Ing
UnAdamsuszrumnfudundiiudund) uazlllfinsuuasuulouemuinan
e Usegnauiumssenuasil PMI aansndnlaganidy ISM 1ieu n.g. 50.9
yhyamaeluseund 2 U nduvilinaaransanuinadntesassieuain FED
Watch Tool fimamsusudunenide-lulintivigngageil 4.75% e fl.0. 66 ey
futureuiinonidengirdludis ne.66  anumsaireilmaneviuanisani
Finndulutng 2.3-2.7% aunns Dollar Index fgouAmnT 111.6 90 Taurazaing

Sentiment UIN#E® SET50 Index SUNMUANNNTAU 935-955 n

SET50 INDEX FUTURES

Direction Trading: A1A SET50 Index SU1I1U21ALSS Panic Sell uaganuivans
msfdunleuionsiutiuanves FED anas aauz Long S50222 11 945 9a gn
Cut Loss 4 90 dmsuiuiiuzi Long S50222 sl 945 90 1lviinls 955 qa

way Cut Loss 4 n

Spread Trading: A1AN158l Spread %319 S50H23 aumiy S50722 Sudi 29

Ly

5.0, 2565 AU -6.50 9a Jagtuegil -5.00 dalinMennweliUnaniuglag

Y

SET50 Option: {Wadaue Long S50222C950 1 18 0 wugthdesaidwiils 30
0 (SET50=960) Wag Cut Loss 3 9 A1A SET50 Index Fu1i

$50Z22 (30 MIN CHART)
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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 0.00 430 -3.75% 110 803 9151 1422 021 -4763 0.0

fan: @neaudde va. oWy waa

AYIAUWUSaNIUzVaIUNaINURAIUS:INA

mwsoumsfavw SET50 INDEX
Tumsnaasnu na: SET50 FUTURES

UNDERLYING Close  Cha #Cha asumsboue
SETS0 937.55 1589 ams 3z

- 200000
Symbaol Setle  Chg %Chg Waol. (o] Ol Chg
SE0VEZ 936.80 -16.2 -1 k| 394 -45 - 150000
SEOwKzZ 835,70 1.5 18w 13 a5 -3 100000
SE0ZEE 340,00 1.8 -13< 278356 458037 12080
SE0H23 93510 1.5 i 274z 43393 g.211 50000
SEOMz3 930,80 -z 1z 5135 1043z 1130 o
S50UZS 92400 1.9 13w 2739 2,764 B4 -

- 50000
SET50 Futures Long(Short) : dindru feau Long(Short)

Long Short Net 2 5u 2 ddami 1dau -100000

- 54537 5E.GES -2,356 -3.492 E 114 -335
dromd 38,061 136519 -38.458  -93635 -170.048 187323
odan B1.289 120475 40,514 a7127 164934 168253

fan: @eauidy va. oy waa

AMNAsni SPREAD ru duidou9an ASPS MODEL

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

U 29 8640 28 WAA U2 D864 u29nabd 30 anéd 2 nebl PER 20 933 " 952 961 ar1 980 1008 1,036
S50021 PER 20.5 957 976 985 995 1,005 1,033 1,062
SOK2L 168 PER21 980 1000 1009 1019 102 1058 1088
S50M21 1.8 0.40 PER 215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
SSON2L 116 053 013 PER22 1027 1047 1057 1088 1078 1109 1,140
$50Q21 513 362 4,02 415 PER 225 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
sundsnsanaandouomnaseme f.u. - n.0. 64 whdu 0.5% PER235 1097 1119 17130 1141 1152 1184 1217
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SINGLE STOCK FUTURES

Long HMPROZ22

A lsUivinsgau All Time High laewmwgiuildumlslung 4Q65 agidulala

19 QoQ uag YoY 1137 1) 8aAv1eAALtAulaLTY Ins1n15isungyae High

o

Season YBINGUATUANT  FITIAAFUATAAILNAULNNEADNATY NAUANITA]

1%
Va2

Wwwhuarganunazdugaasiudanglnsuna 3 2) Gross Margin inainagyilanvy

dowdos FV T 65 Wity 17.20 um

AMumamella J9mznegeuldy EMA 10 U aiaszeziunislunseu Sideway

nsounIsieaaulg 13.30 -13.80 U MngaunlaunsavaIuduTsnasay

nagnsnasavnu

wugi1iia Long HMPROZ22 v 13.21 un wwirrils 13.80 v Cut Loss 0.20

mﬂ/mﬂnu
Future Underlying
Seitle _ , EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 65F PBY 65F
Price 65F
HMPROZ22 13.15 0.00 417 1663 0 8.40 27.40% 32.35 8.62 -
n: ansenidse va. oude naa
HISTORICAL PRICE TECHNICAL CHART
| HMPRO c: 13.40 daily
I .'l'll P “‘
SETS0 INDEX It \HJII I.I
L] g L .
A M i) ! 1 iy
I & r\m PlniT M“TI II...“L i iH‘”-'-.li‘"Tl I K gy e
| ‘ I”\m W ! 1 ‘w'lllll T Wi" -
macd1(12, 26, 9)
HMPRO :
-14% -12% -10% 8% % 4% 2% 0%
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Long BEMZ22

A

wnltunaUsgneunsaiaiunisituiseliedauiedud Jadenuumdnainnis

Uausema Laswgnansuilud msnduidiuviaulueenile viyuniswiuniengu

dan1izund snu.Usznimegnadumnenis BEM wugdszyalasinissalnianeddy

Ay iuan Ussiiuyanduiiasnd 1.70 vimsienu FV U 2565 wiriu 12 um

AMNNIALA 399Lgasn 1a1anTia Bullish Breakout kudulay 9.15 U

a1gamnagludaniznisvi Buy On Dip Wmmnevininlsusiom 9.40 um

nagnsnasavnu

Juilwusindaaniug Long BEMZ22 seulvaif 9.00 v wvihrils 9.20 vimuay

Cut Loss 0.10 UINANYU

Future Underlying
Setile . ) EPS GROWTH
Future ] Basis Vol Ol Ol Change Lleverage | Upside PER 65F PBV &é5F
Price 65F
BEMZ22 9.00 0.09 3597 9044 0 12.88 33.30% 36.38 3.22 -
a: aneuide Ua. owde waa
HISTORICAL PRICE TECHNICAL CHART
SET50 INDEX i |--“l =
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TRACKING PERFORMANCE

Realized Profiton Oct 2022 | 0.0%

eiohied YD 2052 Reoleed roft _ e

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

. = N - . . O P N foehl
VLR ﬂ"\TFﬂ.l']?,lN@mE:JL\.r'\1?‘.:i'fﬁﬂ"\t‘jﬂizﬂltﬂtiﬂlﬂJﬁg\’:{q:& \.?\'Jﬂﬂﬂﬂﬁ"ﬂ@ﬁﬁ@m fjiéwﬂlﬂB:JLl:r'Iiiﬂ‘JQNQW]Tﬂ'ﬂtﬁ\ﬂ:Ir'lbh‘J?Q‘JLH‘.:ZA"\T)%:‘]GWRQ"utrTWﬂWlT*E\ﬂﬂJWﬁ:f]:4

Pan: @eauivy va. ol waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 JAS722 272 -0.06 10295 23778 -498 6 276 253
2 WHAZ22 3.50 0.00 8370 26513 -995 8 355 346
3 GULFZ22 53.00 0.00 T048 2131 1 3 54.00 51.46
4 PLANBZ22 v 0.02 6501 17095 0 7 720 6.93
5 JWTZ22 70.30 0.30 6275 1460 0 73.24 66.33
6 TRUEZ22 4.93 -0.03 4790 6183 8490 13 5.09 484
7 GUNKULZZ22 525 0.00 4568 48101 516 20 5.37 5.06
HMPROZ22 13.40 0.00 49n 1663 0 13.74 13.16
9 CPFZ22 24.83 0.03 3840 40246 0 8 25.30 2433
10 CPALLZ22 57.00 0.75 3787 1120 1 13 58.66 5511
1 PTTEPZ22 164 60 -1.40 3604 1271 19 16 16528 156.07
12 BEMZ22 930 0.09 3597 9044 0 13 9.24 §.84
13 LHZ22 8.72 013 3837 3187 0 12 9.13 8.78
14 BJCZ22 3359 0.34 3111 2258 0 9 3379 3212
18 PTTGCZ22 42.81 0.06 3070 4557 -60 7 4418 1.3
16 TIBZ22 124 0.01 3031 18257 36 126 1.20
17 KCEZ22 49.10 -0.15 2779 1255 -148 9 49.05 42.88
18 TOPZ22 5190 -185 2554 765 -220 9 5363 4937
19 CHGZ22 385 -0.07 2617 2508 0 14 368 354
20 BGRIMZ22 3525 0.25 2507 4621 0 6 3573 32.86
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GOLD FUTURES \
Gold Futures
FIANDIAMANANTTIOAY ANFILIY 38.7 WSey vse 2.33% Uadl 1,699 R T T TH

GFZ22 30,610 20 L39
GFG23 30,520 290 0.96 2 2 0

WS JUSIMUUAINNTTI NIRRT IHanauwuiusUnsansgety 10 U 4

o . . | a ¢ o o o - Mini Gold Futures
AU 3.68% LAYNIT99UANYDNAILNUADAANT ‘Iﬁaﬂa‘ﬁ’iﬁiqEJQWUG]’JLasULﬂ'iUgﬂ‘\]

, ° v ~ o . . v & . - GF10V22 w,sls? Chq %G‘q a,o;? 4,?05 011?’?
DBULLD TJ’WI@SJWU‘Nﬂ’]ﬂﬂﬁNaG] (ISM) LAaU n.8. maaqaﬁzmumaﬂimaumw 24 GFl0z22 30,5 U0 136 3823 532 8
Y 9 GF10G23 30,650 420 139 4120 1,010 0

v Y ! Y 3 = a a | v
LLﬁSﬂ'ﬁIsU‘U']EJﬂ'W'Uﬂ'ﬁﬂ@aﬁﬁﬂa@aﬂL‘U‘ULW@'U‘VI 3 I‘HL@@‘U d.0. ’d\‘iNﬁI‘W Dollar
fiun: aneenidde vaiede naa

Index anas 0.45% Unil 111.66 0 lagdunwidl fesfanunslninedaya

o [

WASYENIEAYVeEnsy Wy vl PMI, 9an1sain kazn1sIIaIunIAenYY e 1ATaves Gold Futures <Nigr;|
SUBIUDNAIPLNEATHALDMTIINI U LAY o) S I (Rl 22y R
MsPevrenndulutiaian 19.30-22.30 u.

nagnsnisavnu

1AM GFV22 oAy YSutuussmnunaialansiy 600 U Uadi 30,540
UM (1,697.6 WiTey™) InalAess1AImesAInaln spot a'wqmﬁ 1,698 La8ey®
ANn GFV22 "jfuf:%ayﬂuﬂiau 30,400-30,700 U™ MNMSAAFTULsIReLlDs
YBIAMBIRUADY 80 Wity Anseduin 5 Jurnsiikuan Yiazilias
wsanevimls vlrheideuuginde Short GFV22 U 1,700 sy
v3® 30,630 Uiyl Tnefidvindilsd 1,670 WASYRY LABUWYIN 30,090 U
uazimuAga Cut Loss 100 vmaayu tiedesfumiuidssnnsimmesd

wasUlMINAINAA

InAtin GOLD SPOT

= get == bec 3 [ B

p] Fey
A Corncy (GOl Spet  4/02) Godd Ked XAU Darily 14MGR001-030CTI0R2 CopyrightS 2002 Bloombery Finance L2 O4-0ct-2002 0T 10040

fan: @nwaudde va. oWy waa

XD ASIAPLUS /..,_ @\

I

T | RRRRRR




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

GOLD TECHNICAL

a o

ANI951AINDIAT BIIFUNMUNGUINNBANTASULEIE1? UEU EMA 10 U UITW4
& [y [ = . A o v Y] (% =
FoNFULIIMYL UITAS Downside szazilinagdndn Amnaudingaunisiagoulng

Tusvesd 7 $1680-51732

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (uaw/ USD)

3725 3750 3775  38.00  38.25
1550 27,444 27,628 27,813 27,997 28,181
1580 27,975 28163 28351 28539 28,726
1610 28507 28,698 28,889 29,081 29272
1,640 29,038 29233 20428 29,622 29,817
1670 29569 29,767 29,966 30,164 30,363
1,700 30,100 30,302 30,504 30,706 30,908
1,730 30,631 30,837 31,043 31248 31454
1,760 31,163 31,372 31,581 31,790 31,999 N ¥
1,790 31,694 31,906 32,119 32,332 32,545 o

n: aneedse va. e nda i aneenidse va. i nda
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNECNUS EE0E UNE0NUS EE0E
(Freaswilau 490.10 uwn/dhunu/do) (Fresswlau 28.10 uwn/drunuy/do)
sria fvls AIETTULTIEY+ Avrls s1Ria Avls ANETTULIEY+ Avls
future winuudas (zavu) VAT () (mewvu)ave future wWisuudas (@) VAT () (mevulave
30,750.00 250.0 12,500 (1,045) 11,451 30,800.00 250.0 2,500 (210} 2,250
30,740.00 200.0 10,000 (1,049} 8,951 30,750.00 200.0 2,000 (210 1,780
30,690.00 150.0 7,500 {1,048} 8,451 30,700.00 150.0 1,500 (210 1,280
30,640.00 100.0 5,000 {1,048} 3,951 30,650.00 100.0 1,000 (210 750
30,590.00 50.0 2,500 {1,048} 1,451 30,600.00 50.0 500 (210 280
30,540.00 0.0 - (1,049) (1,049) 30,550.00 0.0 - (210) (210)
30,490.00 -50.0 (2,500} (1,049} {3,543} 30,500.00 -50.0 (500} (210 (710
30,440.00 -100.0 (5,000} {1,049} (5,045} 30,450.00 -100.0 {1,000} (210 i1,210)
30,390.00 -150.0 (7,500) (1,049} {8,543) 30,400.00 1500 {1,500} (210 (1,710)
30,340.00 -200.0 {10,000} (1,048} (11,048) 30,350.00 -200.0 (2,000} (210 (2,210
30,250.00 -250.0 (12,500) (1,045) (13,549} 30,300.00 -250.0 (2,500} (210) (2,710)
n: ansenidse va. oude naa fiun: aneenidde va. i nda
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