DERIVATIVE TALK

nagnsn1sasnuauwus

BY RESEARCH DIVISION

28 Aa1AY 2565

SETS50 FUTURES:

#4072 Long $50Z22 Mu 963 3a Uaviniils 10 ga dusuiuiuuzii
Trading $50Z22 Tunsau 968 -980 3a AIA SET50 N3 Sideway Up lagil

WSIUYUN Fund Flow wasnausznaun1susema 3Q65 Nnufa

SET50 OPTION:
[Wnaauz Long $50222C950 71 25 9a Uagiiurils 2 9a uuzihdesoil 35

an (SET50 = 975) uag Cut Loss 3 3@ A1A SET50 agluyaeuTuau

SINGLE STOCK FUTURES:

wugiidie Long CRCZ22 nu 40.50 um Yaglunils 30% UnvinAnls 42.00

U uaz Lock Mls 20% # 41.25 uwm wausznaunsaglulnuniluda

USugaidh Long LHZ22 Uil 9.15 um wwinls 9.40 uam was Cut Loss

0.10 UM nKaYsENaUNsHLWIldavEIefIuas Dividend Yield g9 6%

GOLD FUTURES:

USD w39A1UU %89 GDP ansgininaia naausnmnasrndsfinsau $1640-
1670 uuzih Trading GFZ22 (uwnu GFV22 Wideviegaineduil) 7 29430-

29970 UM WAy Cut Loss 100 Ummun wazsaida Short nsauUy

mwsoumsgavw SET50 INDEX

Chg %Chg Vol (Contracts)

Ol (Contracts) 0l Chg (Contracts)

SET30 974.96 7.62 0.79% n.a. n.a. n.a.
550722 9736 7.80 0.81% 205,388 467,666 3,557
CRCZ22 41.5 1.20 2.98% 3 2,229 701

LHZ22 9.28 0.13 1.42% 22 2,872 (11)

GFZ22 29960 -20.00 -0.07% 48 176 25
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All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 55229 161,492 5263 23975 -23988 61,956
Foreign 144,925 116,803 28,122 53566 101,169 18,299
Retail 243 499 265,358 21,858 29591 -T7181  -80.255
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 42984 45202 2218 3257 -1,851 55
Foreign 106,996 77,607 29,389 44342 80586  -11,088
Retail 85,472 112,643 27171 41,085 -78735 10530

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

Long Short et 2Days 1 Weeks 1 Months
Institution 81,3596 BB 112 57186 -11,4458 21 488 54 447
Foreign 24542 22229 2,313 9,095 227299 9,175
Retail 96,607 92,204 4,403 2,351 811 -T3g:
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 1,448 1,647 -155 T 1,465 503
Foreign 12,635 16,582 3,947 445 2233 8,537
Retail 18,240 14,094 4,146 368 767 7934
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 22 198 24 -TF 80 1,247
Foreign 520 263 266 618 ar4 2,199
Retail 4 380 4 670 -250 -541 -954 -3,448
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short et 2Days 1 'Wesks 1 Months
Institution 128 217 -B8 =167 1,442 6,762
Foreign 221 116 105 -87 -261 9,056
Retail 5,510 5,627 A7 348 1038  -15,560
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SET50 OVERVIEW

N1357890  GDP 3Q65  Uadansg Ifieanuvenufy  2.6%QoQ  AndInaind
2.3%QoQ WglviAsugnaansgvaniuaintieny Technical Recession Usenau

GDP Price Index (N157an15tUasunladianizsianauainazusnis d9nanenudy

Wi99) veei7 4.1%Q0Q MNINAIN 5.3%Q0Q VAU MARBNITLSIAIVDIY
Wowaznslduleurensludegnues FED anas ddunadsenay 3Q65 U89UEm

~ ) A Y = ) ) %
nzideuluansy  naulaegiviu  Tech  Fawauseneumsvadiiuwsanauly
NASDAQ U5uanad 1.63% a@3un19nu Dow Jones USUTU +0.61% @3uunubsInIg
TV 3Q65 AN emzuTEniiegly Coverage vaeide

WUNTIBULaY 12 Uit @Eedudadiu 15% w09 Market Cap Tu SET Index)

o o

virlsans 7.2 niluduuim e -5%QoQ wsliuladis 36%YoY Falagsaudein

ANPEeITeYAm 7% Fedeinlilaasngy Downside soUsTINUNITHASTULT

< o

wyusana1ntunNIL drulsznudugdaiudyain Fund Flow ilwadinain

s reiliamaanulinamusaRzegvznaing

9 9

2.46 auukay Net

Long Tu SET50 Futures 8n 294 wiludwan Famm SET50 Suilunda

Sideway/Sideway Up #1ansau 968-980 3

SET50 INDEX FUTURES

Direction Trading: @n1ug Long S50222 1 963 9a Uavininls 10 9m dmsuiuil
wugil Trading S50222 Tunseu 968 —980 3@ AM SET50 wn3s Sideway Up lag

Au59914U9N Fund Flow kaznausenaun1suseme 3Q65 filusmn

Spread Trading: A1AN158] Spread 5¥1319 S50H23 ausae S50222 oy Tufi 29

5.A. 2565 AU -6.50 90 Yagtuegi -6.00 dilaintannnelndeaniuglag

Y

SET50 Option: [Waaanue Long S50722C950 91 25 9a Yagtiurils 2 9a uuzih

fosiartn 35 9 (SET50 = 975) wag Cut Loss 3 90 AA SET50 agflugisusuiiu

$50Z22 (30 MIN CHART)
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SET50 968 980
$50222 968 980
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index_ 967.32 11.65467 9.164189
Call Option
Premium  Chg Break Intrinsic Time AII-ip- Thepry Volum Open Impligq Delta Effect_ive Time
Even Value Value  Premium Price Interest  Volatility Gearing  Decav
S50722C1050 0.50 -0.10 >1050.5 0.00 0.50 8.60% 0.37 146 7157 10.54 0.03 58.78 0.1
S50722C1025 1.30 0.10 >1026.3 0.00 1.30 6.10% 147 232 9259 9.76 0.07 55.29 0.1
S50722C1000  4.60 0.30 >1004.6 0.00 4.60 3.85% 4.67 836 7207 9.99 0.20 43.05 0.0
S50722C975  12.70 160 >987.7 0.00 12.70 211% 11.90 839 6150 10.55 0.42 31.70 0.0
S50722C950  26.90 350 >9769 17.32 9.58 0.99%  24.80 649 5171 11.44 0.63 22.81 0.0
Put Option
Premium  Chg Break Intrinsic Time AII-i.n- The.ory Volume Open Implife.d Delta Effect'ive Time
Even Value Value  Premium Price Interest  Volatility Gearina  Decav
S50722P1050 84.80 -5.70 <965.2 82.68 212 -0.22%  85.08 0 141 8.05 -099 -11.28 0.0
S50Z22P1025 61.00 -6.60 <964 57.68 3.32 -0.34% 61.24 0 232 9.62 -0.92 -14.66 0.0
S50Z22P1000 39.30 -5.70 <960.7 32.68 6.62 -0.68%  39.48 7 870 9.87 -0.79  -19.54 0.0
S50Z222P975 22.80 -3.80 <9522 7.68 15.12 -1.56% 21.77 178 2789 10.69 -0.58 -2453 0.0
S50Z222P950 11.70 -3.10 <938.3 0.00 11.70 -3.00% 9.72 787 4841 11.35 -0.36  -29.79 0.0

fan: aneaudde va. oWy waa

AIAUWUSANTUzVaIUNaINURAIUSINA

nawsounistovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UMNDERLYING Close  Chg %Cha asumsBous
SETSO 967.34 0.02 000 26022
50,000 - 200000
Symbol Setle  Chg %Chg Vol. Ql Ol Chg 40,000 -
S50vz2 966.20 05 0t 54 161 -50 0,000 - 150000
SE0X22 967.30 11 0.1 6 86 0 .00 100000
0,000 -
SE0ZZZ 965,80 0.6 O%: 183257 464,109 -H85 ) 50000
S50H23 353.50 0.7 1 4 15800 55,713 17 {10,000) a
S50M23 956,00 12 0.1 4,432 12,114 1,545 (20.000)
550023 348,30 0.6 ot 1810 7.503 246 o - =000
— S ~ -100000
SET50 Futures lonaiShort) : Andndn &aU Long(Short] (50,000} - -
Long Short Net 25u 2 idani 1ihau 180,000} —— -150000
4 28 & & 8 & § 8 & ® 8 82
P 36,575 37,514 1,039 4,470 -B,112 217 P S
. o =1 o 7 7 1] -‘13: -‘% o & Lﬁ 1] 1]
Aaha 83,785 B5.832 14,953 33,126 E3ET0 -53.503 3 = =z o« s r‘-_'_ iy = &I Q 2 2
udan 65029 78943 -139%  -28656 -57.558  57.386
n: aneedse va. i naa i aneenidde va. il naa
AARNISTU SPREAD ru d@uimaau?an ASPS MODEL SET50 ns:AuA1 PER (]
10hring Spread B3eina - Bseind
$50121 S50K21 S50M21 S50N21 S50Q21 S50021 (Irn) U.A. 65E D0.n. 65E w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
L4
U 29 8.6 oy 2BwWASd (U9 DE6d tu9nass u30ansd 2 nesd PER 20 933 952 961 a1 980 1008 1,036
S50021 PER 20.5 957 976 985 995 1,005 1,033 1,062
SOKZL 168 PER21 980 1,000 1,009 1019 1029 1058 1,088
SsoM2L 178 040 PER215 1,003 1023 1033 1043 1054 1084 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 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
sundgudanaanidoulomessi .o, - n.o. 64 whi 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
n: aneeidse va. e naa i aneenidse va. il nda
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Long LHZ22

3Q65 Anflsund 1.94 fuduum (ssi QoQ) tiulage 50.5% angus

3Q64 lasunansenuainiadn-19 uaslawaudauny wittaounsalidigund

Mlimngsnandunniulaudunss Medmny Wiens AlRuIWALLTIUgweLTes

auwnuUalasanisiv, gsfalseusy wazAudnsmudnunsdades v

Fair Value U 2565 1y 11.50 U Upside A1 27% Dividend Yield 65F 6.2%

AMNamAla  Breakout Neck Line #adaainwasudame

Inverse Head &

Shoulder dsdayayaudiudunisia Upside iwisngegusiang 9.25 um

nagnsnasavnu

UFugad Long LHZ22 10l 9.15 v Whirls 9.40 v way Cut Loss 0.10

umn
Future Underlying
Settle . . EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 65F PBY 65F
Price 65F
LHZ22 9.28 6022 3157 0 - 27.10% 14.02 2.19 -
n: ansenidse va. oude naa
HISTORICAL PRICE TECHNICAL CHART
SETS0 INDEX ] -VI i l ) Neck L . i m
s Lt ‘”-»"”I ||'S.,~‘Il il | W"]I U -I'JII"'H!' % L
i |I it M||"".. -.I'. s
FROR macdi(12, 26, 9) :
LH volume_colored_EMA1(5)
o . o - 2 o o s - % \l:h:\l\i'i\lumi\n\Il\ll\llll“”\“\l\; wwwwwww \\\Hu}wulhumuhnu R T L R A E L I J
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Long CRCZ22

aesu 3065  aznanluils  anduieevenulunnbsiuvesdneu
(WansznuIngm COVID) axviaulgainnisiiulaveseanvieaviu (SSSG) Ndaas
Wudmaiiaawinndl 50% YoY vasvnnaudud Fuaundy, asalal waznay

871913) NFUNALNTAUNTUEFUAINITIUAS (NFUWNT) Fair Value = 44.75 U

AMNMALA Breakout NTOUUU Sideway Down W3O auINnIamale

nEULNBY EMA 10 Tu desdayaianda Upside whusnesindnlsi 42.00 uw

nagnsnasainu

wugiiie Long CRCZ22 nu 40.50 um Jagturls 30% wWhiiinls 42.00 uvm

wag Lock fnls 20% 1 41.25 uw

Future Underlying
Seftle _ _ EPS GROWTH
Future ) Basis Vol Ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
CRCZ22 41.60 -0.22 903 762 -100 11.20% 36.71 367 -
n: aneedse va. e nda
HISTORICAL PRICE TECHNICAL CHART
YTC mMTO CRC C: 40.75 daily
Sidewsy Down 4200
SETS0 INDEX 4 ,‘L; il e
‘ I"“ llll,‘““ I | Wl'"r Lit
i § | o
comm ik il 'JI e ‘ i i
i — W \‘..' -
: rei1(14, 70, 30, 1) J
CRC
10% 5% 0% 5% 10% 15% 20% 25% 30% 35% - — = m
n: aneendse va. oude wia i aneenidde va. il nia
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TRACKING PERFORMANCE

Reslzed Proflon Qer 0 _ e

eiohied YD 2052 Reoleed roft _ e

0% 50% 100% 150% 200% 250% 300% 350%

. = 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

Vol leverage Resistance  Support

1 TTBZ22 124 0.01 19798 18267 36 133 1.24
2 GUNKULZZ22 525 0.00 15056 48101 516 20 5.40 510
3 SIRIZ22 115 0.01 11930 102221 -1 10 133 122
4 WHAZ22 3560 0.00 10534 26513 -995 8 376 54
5 LHZ22 8.72 013 6022 31867 0 12 9.28 8.91
6 JASZ22 272 -0.06 4065 23778 -498 6 250 230
7 THANIZZ22 4.25 -0.03 3500 16505 0 4 437 415
MTCZ22 38.00 0.25 3487 1383 21 6 38.20 35.68
9 CKPZ22 527 -0.03 2588 13514 0 6 519 4.97
10 HMPROZ22 13.40 0.00 2576 1663 0 8 14.42 13.73
1 EAZ22 86.60 0.00 1898 19839 -80 16 97 66 90.32
12 GULFZ22 53.00 0.00 1868 2131 1 3 5346 5087
13 IRPCZ22 319 0.01 1627 12745 -483 9 319 310
14 TRUEZ22 4.93 -0.03 1626 8183 8490 13 499 4.84
18 BLAMDZ22 1.00 0.00 1613 180750 0 9 1.02 1.00
16 BGRIMZ22 35.25 0.25 1533 4621 0 6 3531 32.46
17 THCOMZ22 10.88 0.18 1522 1504 0 8 12.24 11.62
18 SAWADZ22 4545 020 1247 2918 -80 6 41.35 3792
19 CPALLZ22 57.00 0.75 1085 1120 1 13 60.37 56.82
20 KBANKZ22Z  149.90 0.40 1078 2387 80 12 14420 14012
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GOLD FUTURES \
Gold Futures

FIAMDIRAAINENIILIOAY USUanas 2.4 WTeay™ og9l 1,662 isegy® 3159 T R AT

* v GFZ22 29,950 -0 -0.03 59 133 7

GFG23 30,010 70 0.23 2 2 0

nARuAINMINaUNILTIAYRIAIRURDaaNSansy waulawmeanspiliamediay

o o L v - X o A Mini Gold Futures
GPD 3Q65 TIveeiiudaunsaninnin wyulyi Dollar Index LiinAu 0.75% Uni

Lost Chg  %Chg Vol O Ol Chg

1 Y a o { Y a ] & { Iy} GF10v22 29,870 1 3 8,095 4,305 -1615

110.56 99 @INALLNALIHNVIINDIAN LNBLYNLUNFUNSNELAYS AVTOUINNAAN sz o om wm sm o
1 1 01 10 003 4,1 1,01

v ¢ o A A a v & v a o
WN@W'JIQUﬁﬁ‘ViiﬂLN@ﬂu‘U@U'Jﬂ 194.17 1@ I@EJ'J‘U'N PBINARNINATIIVNYINUAYU
fiun: aneenidde vaiede naa

instdaneiienisuslaadiuyana  (PCE) wvesansy dwduawintr i

Umnlunn1suszyusuInIsnasansy (we) Tui 1-2 w.e. 2566 e : 1At Gold Futures <Nig:|

Session) Settle 4 1781 22.00 U. WazU3un

nagn S’ﬂ'lsa\l nu MsteveiRntulurianan 19.30-22.30 u.

59 MBIA1 GFV22 ey anas 210 um Uadi 29,800 U (1,661 Wis8ny)

o
(%

InAAgITIAMBIAINAIR spot A1aATl 1,660-1,662 1wseay A1 GFV22 Tuilay

ag/lunsau 29,700-30,100 UM HamesmeidunaoulmtunIuauAEy
poamiiNansEnUIINdauAssgRaTe Ty vilvideidenmuni Trading
dmsu GFZ22 (Wnu GFV22 figeweanrieluuil) nsou 1,640-1,670 wisey®
¥30 29,430-29,970 UM uazimuAgA Cut Loss 100 vmainyu itetleariu

ANULESINTIAMDIAILAZEULIRARINATNA

InAtiA GOLD SPOT

Downtrend Charmel

E= (= = (= an e £ e My o L1 g te fer S

wet T
AU Carmcy (GoAS Spat /0] Goid KWl AL Darily 14MLGR001-280CTINI2 CopyTiphts 2002 Bloambary Financs L2 28-0ct-2022 (8230128
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GOLD TECHNICAL

AAN1931AMeIAT Weasudsniy Double Bottom wWiawNdgya1aduInainn1snau

JuaNPumila EMA 10 74 Arenaunnsaunsiaasulmiussest 91 $1650-51680

nasndavsannadarlriduuan SPREAD s:191 GFV22 — GFJ23

FX (uw/ USD)

37.00 3725 3750 3775  38.00
1,600 28,139 28330 28520 28,710 28,900
1,630 28,667 28,861 20,054 29,248 29,442
1,660 29,195 29,392 29580 29,786 29,984
1,690 29,722 29,923 30,124 30,325 30,526
1,720 30250 30,454 30,659 30,863 31,067
1,750 30,778 30,085 31,193 31,401 31,609
1,780 31,305 31,517 31,728 31,940 32,151
1,810 31,833 32,048 32263 32,478 32,693 2 N |
1,840 32,360 32579 32,798 33,016 33235 o o

n: aneedse va. i naa i aneenidde va. il nia
Atudrunvlsvinnuvey GOLD FUTURES Atuarunialsvannuvay MINI GOLD FUTURES
UNECNUS WEEoe UNECNUS WEE0e
(Fireaswmlay 490.10 uwny/Shanan/do) (Fireaswmlau #8.10 uny/drunuy/do)
e frls AIETTULTIEU+ fls saia Avls ANESTULLEM+ fvls
future wanuuilas (A} VAT () (mewvu)awve future waeuulas (miavu) VAT (um)  (mianu)awve
30,200.00 250.0 12,500 {1,048} 11,451 30,200.00 250.0 2 500 210 2,250
30,150.00 200.0 10,000 {1,048} 8,951 30,150.00 200.0 2,000 (210 1,790
30,100.00 150.0 7,500 {1,048} 5,451 30,100.00 150.0 1,500 (210 1,290
30,050.00 100.0 5,000 {1,048} 3,851 30,050.00 100.0 1,000 210 780
30,000.00 0.0 2,500 (1,045) 1,451 30,000.00 0.0 200 (210} 290
29,950.00 0.0 . {1,049) {1,049) 29,950.00 0.0 - (210) (210}
28 500.00 -50.0 (2,500) {1,048} {3,545} 29,500.00 -50.0 (500} (210 (710)
28,850.00 -100.0 (5,000) {1,048} (5,043) 29 850.00 -100.0 {1,000} (210 {1,210)
28,800.00 -150.0 (7,500} {1,048} {8,549} 29,800.00 ~150.0 {1,500} (210 {1,710}
29,750.00 -200.0 (10,000} (1,049) (11,049} 29750.00 -200.0 (2,000) (210} (2,210)
28,700.00 -250.0 {12,500} {1,048} {13,549} 29,700.00 -250.0 (2,500} (210 (2,710}
n: aneedse va. i naa i aneenidse va. il nia
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