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All Futures Long(Shert) Position : Confract Accumulated Long(Shert)
leng Sheort et 2Days 1 Waesks 1 Months
Institution 166,701 172,305 5604 3353 26293 123515
Foreign 136,997 130,882 6,115 20579 18,190 -103,019
Retail 292 659 293,170 511 17226 B103  -20,495
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 53,584 53,237 747 1,626 -4 415 4 852
Foreign 105,993 94,112 11,881 45853 57578 -133,026
Retail 124317 135,945 12,628 47479 53163 128134

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

Long Short et 2Days 1 Weeks 1 Months
Institution 67,903 72,869 4,966 8347 33249 107,680
Foreign 15,300 16,849 -1,54% -18,048  -22 8687 5,226
Retail 86,197 79,682 5,515 26395 55316 -112.906
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 2,752 3.3 -535 =550 -2 -4 451
Foreign 15242 19,501 -4.259 -7 282 17 344 11,864
Retail 20,654 15,856 4798 7812 17352 7,413
Call Option Lona(Sherf) Position : Confract Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 3N 137 174 190 G908 2,851
Foreign 284 163 121 140 123 2105
Retail 5,213 5,508 295 330 -1231 -495
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 1,454 293 1,181 1,288 3411 5,431
Foreign 178 2ar7 -7g =111 227 10,699
Retail 4389 5,471 1082 4477 3638 17130
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SET50 OVERVIEW

3318UFaY Initial Jobless Claim fioonan 2.14 uaushumisdnimann 2.33
wausumis  vildanutnadeiuiloansgiasegasiouainamnnianisusuiu
nonil-AuTduarduiinogi 4.75% way 5% vmuld Bond Yield 2 uay 10 I
a3y Gﬁuﬁmqqqmaqﬂﬁ 4.6% uaz 4.2% wiegslsAmunduiitndingimain
uansgndunniafinauidntios -0.3% @9 -0.8% auzdl Dollar Index uagAiY
VIMUNTMT9A 113 uay 38.50 um/usd  skithandulladuausefiavig Fund
Flow ndsnuiigeavslunaintiu 2.55 Wuduumuag Long SET50 Futures
1.1 Mﬁuﬁmmﬁ uaﬂmﬂﬁma’mgﬂﬁ Sentiment UINUYU 91N Bloomberg 51891U
JuMmdsinsananiuinddmsudiaunadiseinanngy 10 Juwmde 7 Tu 9
Juuansesiulungu Reopening dnusziiuluussmealinimaulafivoda nav.
W TRUE-DTAC  musumfouimunieulvufifueaduuindenisudeduly
gnamnsaluszezen uidwiunaures TRUE wag DTAC uiasizudning
91 Tender Offer 1 5.09 Uwuag 47.76 U usiogslsfnmudedinainyadi
nsBomeiifloniawtunneudngiaamenenvili SETS0 Index fuflunisiunu

lunseudningie 955-965 In
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Spread Trading: A1AN158l Spread %319 S50H23 aumiy S50722 Sudi 29

Ly
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SET50 Option: wuzii1se Long $50722C950 i 20 0 (SET50=955) wvirinls

30 9 (SET50 = 965) wag Cut Loss 3 90 A9 SET50 Auniulunseuway
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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
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mwsoumsfavw SET50 INDEX
Tumsnaasnu na: SET50 FUTURES

UMNDERLYING Close  Cha %Chg asUmstoue
SETS0 3617 8.7% 09t 2002z
200000
Symbal Setlle  Cha %Cha Val. Ql Ql Chg 150000
S50022 961,50 7.4 0.8 4 254 -1 -
S50%22 959.80 8.7 0.9 28 a0 2z - 100000
SE0Z22 95850 7.5 0.8+ 250534 483908  -3620 50000
SEOHZ3 852,80 7.4 0.8 24562 52,05 1,030 0
550M23 345.50 T3 0.8 4,771 10,775 263
S50U23 341,40 6.7 0.7 4,315 6,953 1,387 i ~50000
100000
SET50 Futures LonaiSher) @ &hunan Al Long(Shor) -
Long Short Net 2 5u 2 ddani 1idau Y T o N I 8 8 8§ 2 -150000
— 53984 53237 747 1626  -5333 4692 T L T 2 2T % % T L 4L L 2
5 z =1 =1 [ 7 [ é 2 [ g L% g [
g 105,393 94,112 .88 45853 59624 133,028 2 § 2 4 2 3 2 g = 8 2
Pudan 124,317 136,945 AzA2E 4747 5423 128,134
n: aneedse va. i naa i aneenidse va. il na
AIMNISNU SPREAD ru duimou?an 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
U 29 Wabd u BWASA U2 0864 uWnasd u30ansd 29 nebd PER20 933 952 961 971 980 1,008 1036
0L PER205 957 976 985 995 1,005 1033 1062
SS0K2L 168 PER21 980 1,000 1,009 1,019 1029 1,058 1,088
S50M21 1.8 0.40 PER 215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
S5ON21 116 053 013 PER22 1027 1047 1057 1068 1078 1109 1,140
$50021 513 262 402 415 PER225 1050 1071 1082 1092 1,103 1134 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
sundgudanaandouiomasewine fua. - n.o. 64 whity 0.5% PER235 1097 1119 1,130 1141 1152 1184 1,217
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Long SCGPZ22

AanssumaasegiandunTundinsiiasuilnviosdisndusuuuy  n1sdeeent

wiulalagleonllasdannduumsouni FuiguelanvduuaInnsinge
Aamslusnadssma 3Q65 Aeideussdiuselinn 3Q65  invzilugasiugm
Bottom A1ANSaRAULRTU 29%Y0Y Bgfl 41,280 a1uUM Usenauiu Sentiment

MYURLLALINTIAINEINUTUTUFIRIRS Fair Value U 2566 Wiy 65 U

Anawmella Wiy  Dragonfly Doji  LARTUUSIMLUNTUAAY  UTDS

[

Downside sz8ziiNdnawar dlan1asu1iil naaausudabui 54.00 U

nagnsnasavnu

wuzidie Long SCGPZ22 wu 52.10 v wwhrils 54.00 v Jagluriils

10.64% Way Stop Profit Ainu

Future Underlying
Setile . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 65F PBY 65F
Price 65F
SCGPZ22 52.51 - 89 4357 [ - 18.90% 28.40 2.21 -
n: ansenidse va. oude naa
HISTORICAL PRICE TECHNICAL CHART
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Long BEMZ22

fls 3Q65 Wulnduazsewlos 4Q65 Tiganlaluauiidnin wdnqu1ainn1sidn
Ustina  msfuinveadiesienidianannty  Ussnouduguelssguasang
ndusTelml Waiuilldaesndt 5 wih wyu Ridership Wulasoies vauei
Tassmssaliihanedduns Sunnanezdudyanneludulid lnadennendanis
Wudyannevuiazsevausdudinuasiounaeusuiiubessilesies FV

U 65 Wiy 12.00 U

AMNmALlA TUNMUINUTNUNTIUEN Sideway Up fauwviaiigududunisnay

#7910 Bullish Breakout T939viggaua 9.05 umazay tnedli1uunean 9.30 un

nagnsnasavnu

wuzin Long BEMZ22 Ustaad 9.05 U thvinnls 9.30 v wag Cut Loss 0.10

U'Wl'ﬂ]’]ﬂ‘l/‘]u
Future Underlying
Seitle _ _ EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
BEMZ22 9.12 0.09 1157 9044 0 12.88 21.94% 3.22 -
n: aneedse va. i naa
HISTORICAL PRICE TECHNICAL CHART
SETS0INDEX l‘hlr.. 930
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TRACKING PERFORMANCE

Realzad Proiton 0ct 2022 _ .

eiohied YD 2052 Reoleed roft _ o
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Pan: @eauivy va. ol waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 SIRIZ22 115 0.01 22687 102221 -1 10 129 1.20
2 TTBZ22 1.24 0.01 16527 18257 36 1.28 1.23
3 GUNKULZ22 525 0.00 5623 48101 516 20 512 481
4 CPFzZ22 24 83 0.03 3893 40246 0 ] 2547 24 91
5 WHAZ22 360 0.00 327 26513 -995 8 361 351
6 GFPTZ22 15.03 -0.07 2805 602 0 9 15.61 14.66
7 BBLZ22 139.02 0.02 2136 5279 -40 8 14222 137.89
8 SUPERZ22 0.74 0.02 2034 33200 0 5 0.78 073
) BDMSZ22 29.37 0.12 1887 2335 0 17 29.06 2827
10 DTACZ22 4520 -0.30 1858 1593 -100 1 46.26 4534
1 ADVANCZ22 19825 025 1606 733 -40 15 190.99 181.26
12 GULFZ22 53.00 0.00 1867 2131 1 3 51.11 4748
13 CHGZ22 3585 -0.07 1500 2508 0 14 357 344
14 KTBZ22 16.94 0.04 131 19566 400 19 177 16.88
18 TTWZ22 9.83 012 1202 201 0 920 §.10
16 CPALLZ22 57.00 0.75 1199 1120 1 13 59.22 56.47
17 BEMZ22 L3R 0.09 1187 a044 0 13 9.54 9.12
18 SPALIZ22 18.74 -0.26 1103 620 200 9 19.51 18.87
19 PTTEPZ22 164.60 -1.40 1036 127 19 16 174.78 167.42
20 TRUEZ22 4.93 -0.03 1032 6183 8490 13 514 4.99
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GOLD FUTURES \
Gold Futures
IPNBIANANENSTEIBAY  SEIN9N15TReUTUTUI WAL RasanuDI U R R
« ! Y 4 GFZ22 29,740 -60 0.20 59 133 7
GFG23 29,780 90 <0.30 2 2 0

1,645 wissyr wigavneldanunsoduluauuinld neuaunlnegi 1,628

Y

~ v o v o o & o Mini Gold Futures
bAIYLY™ TnaResTunaunin 1AYLIINAAUAINIANNNNTUSUTUVDIONT

o o " " i ' o X X GF10V22 29,6;‘ th: chﬂ? e,o;? 4,?05 0'1?:
NAMDULNUNUSURTANTT  wazAuinanan1sissusuduneniieuassuInis Gum  m70 w63 33 sw s
« GF10G23 29,760 2110 037 4120 1,010 0
o v Y v a v A o =2 o & é{
nawansy  (wln)  vidadmihfissdvaswevlnastiuduinudntulunisay
2, . X 2 . o o flan: anpendde vateide nda
noniesialy lnsuesinamsasiunendelviagninsedu 4% aeludarelil
danalyi Dollar Index n3asiigs 112.8 9a wenanilsiamesddladuauainnis e : 19A1Un9es Gold Futures <Nig:|
Session) Settle a4 +381 22.00 w. wazUIun

WU8Y0INaeY1 SPDR ag13siailiod Ineuilsneudsunnn1stensamadim ! ¢
. o . I MsPevrenndulutiaian 19.30-22.30 u.
apag 1.74 AU @gﬂ/ﬁ%fﬂ‘U 930.99 AU A NTVIUU  FDIFNANINNITLLORIUDY

AENTIUNTT FOMC iamdgeadneatuiiemisnaniUovasie

nagnsnasavnu —

S9199A1 GFV22 ey anas 80 U Jafl 29,650 U (1,633 Wiseey) aq
N1131AINBIAINAIA spot ia'ﬁqmﬁ 1,625-1,626 Wisy AR GFV22 "’J’uﬁ%ag
Tunseu 29,400-29,800 U nfievesiamesidaniailunseuiivseiiu
1 nevstusaemesdilngazdavhmsuaneulugaduavid  vihlideidens
wuzil Trading N9U 1,610-1,640 38y~ %39 29,240-29,780 UM WaZAIUUA
qn Stop Loss 100 U nNNU iietesturuidssnnamesdiadeulm

NAAINATG

InAtiAn GOLD SPOT

PLY L NN -

i 1680 U

1616 b

s [=] S (3 B tetr L B Hay 3t £¥ sy £ oet =

M) Crncy [Gold Spot $/02) Geld Kkid ¥AU Daily TAALGRI21-200CTHOZE Copyright? 223 Bloomberp Finance LB Hi-Oct-2022 07:02:47
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GOLD TECHNICAL

<

#AN19T1AmMesd  useneinaduvgakuiiuley $1650 uLYLguLALET?

dxyi9u Downside MUA AanauLliInsaunsasulmiluszesd 9 $1615-51650

nasndavsannadarlriduuan SPREAD s:191 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 30325 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 AIETTULTIEY+ Al seia Avrls AIETTULLEM+ Als
future wieuwilas (znavu) VAT () (mavu)avs future wlieunilas (@) VAT () (mevu)avs
23,800.00 250.0 12,500 (1,049} 11,451 23 870.00 250.0 2 500 210) 2,280
29,850.00 200.0 10,000 (1,048} 8,951 29,820.00 200.0 2,000 (210 1,780
29,800.00 150.0 7,500 (1,045) 5,451 25 770.00 150.0 1,500 (210} 1,290
28,750.00 100.0 5,000 {1,049} 3,951 29 720.00 100.0 1,000 (210 750
28,700.00 50.0 2,500 {1,048} 1,451 29 670.00 50.0 500 (210 280
29,650.00 0.0 B {1,048} {1,048} 29,620.00 0.0 - (210) (210)
28,600.00 -50.0 (2,500) (1,048} (3,548} 29 570.00 -50.0 (500} (2109 (710
29,550.00 -100.0 (5,000) (1,045} (5,045) 25,520.00 -100.0 (1,000) (210} (1,210)
28,500.00 -150.0 (7,500 (1,049} (8,549} 29 470.00 1500 (1,500} (2109 (1,710)
29,450.00 -200.0 {10,000) (1,048} (11,048) 29 420.00 -200.0 (2,000) [210) (2,210
239,400.00 2500 {12,500) (1,049} (13,549) 29,370.00 250.0 (2,500) (210) (2,710
i anedse va. e wda ey va. il waa
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