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

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 111,575 117,806 -5,831 4,250 37356 179,782
Foreign 101,416 118,696 -17,280 -34, 889 6933 -216,711
Retail 215,900 196,780 23,11 30,635 -30,423 35,920

SETS0 Futures Long[Shorf] Position : Contract

Accumulated Long[ﬁhorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 34,380 35,445 -1,068 -1,317 -&78 14,404
Foreign 76,994 87 985 -10,59591 -33,224 2046 -261 456
Retail 92,150 80,130 12,060 34,541 -1,068 247002

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

Accumulated Long[ﬁhorf]

Long Short It 2Days 1 Weeks 1 Months
Institution 43 688 55,540 12252 6,216 45 218 140,515
Foreign 9,082 12,012 -2,930 6,291 -5,336 6,909
Retail 66,751 51,569 15,182 12,507 -39.882 147 424

Metal Futures Long[ﬁhorf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 3,548 5,003 -1,455 -3,199  -4588 -5,545
Foreign 14,757 18,503 -3,745 -8,704  -5303 23,318
Retail 20,119 14,918 5,20 11,803 10,001 -17,669

Call Optien Lonal(Shor)

Position : Confract

Accumulated Leng(Shert)

Leng Short MHet Z2Days 1 Wesks 1 Months
Institution 35 148 -10% -308 459 2,057
Foreign 107 87 20 14 -45 1,809
Retail 3,544 3,455 89 254 -423 -3, 865

Put Option Lonal(Shorf) Position : Contract

Accumulated Long({Short)

Lang Sheort et 2Days 1 Waesks 1 Months
Institution 309 867 -558 -1,541 -435 4153
Foreign 416 58 357 T44 1,738 10,857
Retail 3M7 2818 2 78T -1,28% 15,030
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SET50 OVERVIEW

nadaweninnisaiesvgialaniag IMF 1l Tneasnnnisal GDP Growth T 65
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SET50 INDEX FUTURES

Direction Trading: tnauegluniiy Wait & See iofnnululonansy
UsenouyarINIsgeungiuIueneudmiengvilli SET50 inda wueih Trading

50222 Tunsau 925-935 3n

Spread Trading: A1AN158] Spread 51319 S50H23 ausae S50722 au Jufl 29
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SET50 Option: @1z Long S50222C950 71 18 gm gn Cut Loss 3 90 dniuiuil
wuzaige Long S50722C925 1 15 9a (SET50=927) Whwinls 25 9a (SET50 =
937) uag Cut Loss 3 30 A1A SET50 findudiliedn Downside Srinainfiavaiu
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$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

AOWAUWUSENIU=VoIUNaINUAIUS:INA

mwsoumsfavw SET50 INDEX
Tumsnaasnu na: SET50 FUTURES

UMNDERLYING Close  Cha %Chg asUmstoue
SETS0 337.22 -3.40 -0036x Thnz2
- 150000
Symbol Setile  Cha %Chg Vol. Ql Ql Cha
S50vz2 333,70 3.3 -0.4% 5 343 3 100000
SEOX22 93360 51 0.5 8 93 1 - 50000
SE0ZZZ 931,80 5.3 06 18dEE3 475904 511 0
S50H23 327.00 -5.2 -0.6% 12,671 43,672 1478 50000
S50M23 923.30 5.2 -0.6% 3212 10,415 24z '
S50U23 917.80 -5.5 -0.6% 3325 3613 380 ) ~100000
150000
SET50 Futures Long(Short] : dirunud feal Long(Short)
Long Short Net 2 5u 2 ddami 1dau S o T o Ed = o~ 8§ 2 § 8§ 2 -200000
— 34380 35443 1083 1317 4834 14,404 T T T T T LOL T L D T
— 3 s 5 3 2 58 2 2 8 5 & 5
dramd 76,494  BY.965 0851 -AR2Ed 133266 261496 2 g A & 2 3 8 2
MuUag 32,130 80,130 12,060 34,541 125452 247,032
n: ety va. i naa i aneenidde va. il naa
AIMNISTU SPREAD U duimou?an ASPS MODEL SET50 ns:aAuA1 PER N9
1hring 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 8wAbd cu29 D864 tu29nabd u30anéd ou29ne.bl PER 20 933 952 961 971 980 1,008 1036
S0 PER205 957 976 985 995 1,005 1033 1062
SOK2L 168 PER21 980 1000 1,009 1019 1029 1058 1088
S50M21 1.28 040 PER21.5 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
undgudaneandoulsmnessmne .0, - a0, 64 whiy 0.5% PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
n: aneesdse va. oude naa fiun: aneenidde va. i nia
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WulakagauINNieneAduumigsuasiollos  vyuwnliuelasulay

Usgansnmnisviilsivulusn 3Q65 wiauvia Sentiment wyuan ITC 101 SET

ANMNLNALA FIMTNALYLD EMA 10 U rasannuiawnaiiey Bullish Breakout

Inedidygauinandanig Higher Low wWanuneyinAilsi 18.90 uw

nagnsnasainu

wuzi Long TUZ22 Usaad 18.40 U wWhinails 18.90 uw wag Cut Loss 0.20

UIMINNU
Future Underlying
Settle . . EPS GROWTH
Future ) Basis Vol Ol Ol Change leverage | Upside PER 65F PBV 65F
Price 65F
TUZ22 18.50 0.07 907 5299 -801 9.43 18.90% 11.562 1.45 -
an: anpenidde va. Lo wia
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gsnandnves CK Saliviunisidsuwdasiitanulugiesadnds Ussfiusele

feasweglugie 3-4 udwuw/lasuna dwaliseglaneasaliuiagyilas

1.75 MIUATUUIM WHAY 25%Y0Y g danwuainlsnnuIungniia BEM uaz

CKP g BEM azlasuoniiasdlaenseainnisidaidios vaeh CKP Sulladenyuain

Usunautnfluarulsalndiwgaanuudn Tuady. a1 19 2 widd vty

Amnamella wisiisu Bullish Engulfing Butuile EMA 10 34 wiaudnyeyiaiuan

N9 Higher n58U Uptrend Ustnisnauda iWmsngegit 23.10 um

nagnsnisainu

wuzn Long CKZ22 sty 22.50 v wWvinAils 23.10 v wag Cut Loss 0.20

UIMannnu
Future Underlying
Setile . . EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
CKZ22 22.01 0.00 - 2401 2 10.21 21.94% 25.79 1.29 -
an: anewdde va. 1o1de wia
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TRACKING PERFORMANCE

Realized Profit on Oct 2022 - 481%
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Pan: @eauivy va. ol waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 GUNKULZ22 525 0.00 10174 48101 516 20 5.21 4.87
2 TDz22 1.90 0.01 9878 12256 0 12 199 1.90
3 SIRIZ22 115 0.01 8505 102221 -1 10 1.21 147
4 TRUEZ22 493 -0.03 4963 6183 8490 13 510 492
5 WHAZ22 3860 0.00 2766 26513 -995 8 352 342
6 THANIZ22 425 -0.03 2751 16505 0 4 425 384
7 CPALLZZ22 57.00 0.75 2352 1120 1 13 56.95 53.33
TIBZ22 124 0.01 2057 18257 36 124 1.18
9 GULFZ22 53.00 0.00 1817 2131 1 3 52.28 48.44
10 AQTZ22 73.20 -0.05 1234 921 80 1" 72.66 7163
1 BEMZ22 9.39 0.08 1223 9044 0 13 9.20 871
12 MINTZ22 2784 0.09 1155 1627 0 8 27 44 25639
13 CBGZ22 91.54 0.79 940 1582 -80 6 88.84 76.24
14 TuZ22 2 0.0v 907 5299 -801 9 19.20 17.80
18 KCEZ22 4910 -0.15 688 1255 -148 9 46.71 38.23
16 BTSZ22 8.60 -0.05 657 5694 22 8 8.43 7.79
17 IRPCZ22 319 0.01 622 12745 -483 9 37 3.08
18 AMATAZ22 18.91 011 602 107 100 1" 18.68 17.79
19 SPALIZ22 18.74 -0.26 600 820 200 9 18.74 18.38
20 BCHZ22 18.01 -0.09 540 1138 0 14 17.89 16.82
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GOLD FUTURES )
Gold Futures

MBI MAINENITNRAY  uilsEninnstenefniiuluungnaanves AT NI
GFZ22 30,330 30 0.10 59 133 7

o A GFG23 30,360 40 0.03 2 2 0

Tuil 1,683.8 WSy usgavinegemawnUail 1,666 wisuy laganas 1.4

= o Y o~ o oA o & . o Mini Gold Futures
bATYEY INIUNBUNUN HLLSINAAUABLUBIIINNTTUTUTUYBS Bond Yield f%3y

lost Chg  %Chg Vol o] OiChg

2 I a ¢ 1) Ps @ GF10V22 30,310 " 23 8,095 4305 -1615

LA NI UIATUDIATIIUABD AT mdmm@mmﬁmmsﬂmaamﬁ (np) GFl022 30,410 023 3823 5% 84
A GF10G23 30,450 7 23 4120 1,010 0

WunthuSuduaenide iy Dollar Index ¥§UTL 0.08% Uaushias 113.28 90
i anenudde vatelde wia

lngduil AesianusenunsuseyuvesnaUsednmeou n.y. Lazdiartuile

(Vs fivll CPI) vaanigiungadl iilemdyarausiiandnsinonilevedin vanewg : :1ATaves Gold Futures (Nighf
Session) Settle a4 43871 22.00 u. wagU3un
nagsnsnasavnu mi%@mmﬁm‘ﬁﬂu‘damm 19.30-22.30 u.
1 1

5P eef GFV22 1oy sy 50 U Tadl 30,240 UM (1,670 WBRy™) Gy

N1131AINBIAINAIA spot ﬁlﬁ?j@ﬁl 1,664-1,665 Wisy AR GFV22 5’u1§%a§j
Tunsou 30,050-30,500 uw MnmsiadeulvesnAmesAIiley vinliin
amuiilaniug Short GFV22 Funuiade 30,680 U Uadaug a 9a stop
profit uagsuils 400 v dwdunagns uil iesnnmananesdilne i
nsvatedu  Adhisugihlitnawuteanustiniungaen  deddonugih
Trading GFV22 n38u 1,650-1,680 L38igy™ %38 29,890-30,430 U Wazmuua

30 cut loss 100 U edasiumnudeamnsamesdnfoulniinanag

InAtiA GOLD SPOT

Downtrend Channel

1732
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GOLD TECHNICAL

<

#AN1951AmMesd  useneinasuvgakuiiuley $1680 LUuULYLgULALET?

axyi9u Downside MUa Aanaulinsaunsasulmiluszesd 9 $1640-51680

nasidassannovAalmduuan SPREAD s:1919 GFV22 — GFJ23

FX (uw/ USD)

3750 3775 3800 3825 3850
1,600 28520 28710 28900 29,090 29,280
1630 29054 29248 29442 29,636 29,829
1660 29589 29,786 29,984 30,181 30,378
1,690 30,124 30,325 30526 30,726 30,927
1,720 30,659 30,863 31067 31272 31476
1,750 31,193 31401 31609 31817 32,025
1,780 31,728 31,040 32151 32363 32574
1810 32263 32478 32,603 32,908 33,123 =
1,840 32,798 33016 33235 33454 33,672 o o

n: aneedse va. il naa i aneenidse va. i nda
A1uorunlsviAnuves GOLD FUTURES A1uarunlsvaiAnuves MINI GOLD FUTURES
UNS0NUS EE0e UNE0NUS EE0E
(Feasumden 420,10 uvin/dhandt/do) (Areasmdew $8.10 uwn/dhunut/d)
swia Als AIETTULTIEUY+ Al seia Avrls AIETTULLEM+ Als
future wlieuwilas (mnau) VAT () (mnavu)avs future wlieunilas (@) VAT () (mevu)avs
30,490.00 250.0 12,500 (1,049} 11,451 30,560.00 250.0 2 500 210) 2,280
30,440.00 200.0 10,000 (1,048} 8,951 30,510.00 200.0 2,000 (210 1,780
30,3590.00 150.0 7,500 (1,045) 5,451 30,450.00 150.0 1,500 (210} 1,290
30,340.00 100.0 5,000 {1,049} 3,851 30,410.00 100.0 1,000 (210 750
30,290.00 50.0 2,500 {1,048} 1,451 30,350.00 50.0 500 (210 280
30,240.00 0.0 B {1,048} {1,048} 30,310.00 0.0 - (210) (210)
30,190.00 -50.0 (2,500) {1,048} (3,548} 30,260.00 -50.0 (500} (2109 (710
30,140.00 -100.0 (5,000) (1,045} (5,045) 30,210.00 -100.0 (1,000) (210} (1,210)
30,090.00 -150.0 (7,500 (1,049} (8,549} 30,160.00 1500 (1,500} (2109 (1,710)
30,040.00 -200.0 {10,000) {1,048} (11,048) 30,110.00 -200.0 (2,000) [210) (2,210
28,890.00 2500 {12,500) (1,049} (13,549) 30,060.00 250.0 (2,500) (210) (2,710
i anedse va. e wda ey va. il waa
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