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FEDWATCH TOOL

MEETING PROBABILITIES

MEETING DATE  275-300 300-325 325-350 350-375 375-400 400-425 425-450  450-475

9/21/2022 | 13.0% 87.0% 0.0% 0.0%
11/2/2022 0.0% 0.0% 12.5% | 84.2% 3.3% 0.0% 0.0% 0.0%
12/14/2022 0.0% 0.0% 0.0% | 12.5% | 84.0% 3.5% 0.0% 0.0%
2/1/2023 0.0% 0.0% 0.0% 8.7%  62.4% 27.9% 1.1% 0.0%
3/15/2023 0.0% 0.0% 0.0% 7.2%  52.9% 34.0% 5.8% 0.2%
5/3/2023 0.0% 0.0% 0.5%  10.5% | 51.5% | 31.9% 5.4% 0.2%
6/14/2023 0.0% 0.1% 24% 18.2% 47.8% 26.9% 4.4% 0.1%
7/26/2023 0.0% 0.6% 55%  241% | 43.7% 22.5% 3.6% 0.1%

M : aeuite va. owde waa, FEDWATCH Tool

ga  aw

ASIAPLUS

Securities

SET50 Index Futures / Option P.3
Single Stock Futures P.6

Gold Futures P.8

*areldaniaziinarnindyiualiy
Furiugs vlin1suSunagnsly Derivative
Talk Fossniiunisidodresimiatu de
338 Fafiuteamnsinnudiuugiinagns
nM38ev18sEIIIeTuiansHAL 2 Yoene
Wislinasmuanansouiudsunagns 16

flUseanSnnanndeu fe

A

* LaUndatu “ASP Smart”

ASIAPLUS

* Telegram “Asia plus group”

Follow now

flo]v]

(Q _Asia Plus Group )

T

—

RESEARCH DIVISION

usenrannSwe 1o1de waa

INRANA N3SS:sSSU
undiAsn:KJedBWUZIUFURAIANU IA=NNJINATA
1avN=IJ8ulndIASI:H: 004132

Us:ANns Smuienua, CISA, CFA
undIAsn:KJRIBWUIUFURAIANU IA=FUINATA
1avN=IJ8ulnNdIASI:K: 025917

uoawsstu UouSssns
Jn:‘)mm:ﬁt‘)‘vﬁﬂv‘\?ugﬂuﬁ']umamr]u nazpuinAta
1avn:z1I0guUNdINSIzK: 019994

¥IYBY WUNISUND
Un3IAS1:KURA8WUZIUFUAAIANU A=NIINATA
1avN:IJguUUN3IASI:K: 064045

sU¥sSs INAIUMS
Wyoutin3Ins1:H

o s e P o N P 2| oo I % o T - o

Jeyalutenansatuil sausunannuvasteyaiiunideiie edrslsin usdmanning ol wda S1ia ldanansafiavBuduvseiusesmnugndesvesdeyamanills lidiusznislag unlinseiluenansil dnvihdulag
a o B o a a ¥ o Y v o o a 4 v @ ' " a ' ¥ i

SrvdmannasinATINMsieatundnmsiasgy waelilabumstii vieuewuglidensonavannindlag msdnduladensenevannindlaq sesen lidnzinannseunanuluenansiviolifinig dwu

< va w1 1y a4 v & o o ) aw v @ = Y o W " .
Lﬂumamnmﬂmmimmm%wmu IﬂU‘lllllﬁ’JuLﬂU’J‘U?NWiﬂWuﬁ:ﬁ%ﬂWu‘[ﬂﬂ U USEmmdnnsng e waa 91 lidinsdlla



DERIVATIVE TALK

I

nagnsn1satnuauwus

anau=vouunavnu

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

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 174 860 183134 8274 23038 70790 -14,841
Foreign 141585 129,356 12,229 9980 5243 6844
Retail 287665 291,620 3,955 13019 76033 21685

SETS0 Futures Long[Shori] Positon : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 25,230 23836 1,394 315 12,807 11,343
Foreign 84,787 78,007 6780 3652 3774 52554
Retail 98 831 107,005 8174 3337 16581 41211

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

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Meonths
Institution 110,837 107 686 3151 16,074 47161  -56596
Foreign 38,110 14,808 3212 5,578 637 38,111
Retail 114669 121032 5,363 22552 46524 94707

Metal Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

leng Short Met 2Days 1 Weshs 1 Months
Institution 3,467 2149 1318 1374 2721 231
Foreign 18,197 15,940 2957 818 2258 -15034
Retail 18,156 21,7 -3,375 -55 -453 14,203

Call Option Lona(Short) Position : Contfract

Accumulated Long(Short)

Long Short et Z2Days 1 Waesks 1 Months
Institution 7 o7 5510 524 -871 -35
Foreign 248 151 g7 234 283 887
Retail 2,995 2,443 553 350 88 -848

Put Option LonalSheort) Position : Confract

Accumulated Long{Shor)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution ET4 oB =21 =250 305 1,870
Foreign 243 359 -116 -143 -138 128
Retail 4851 4714 137’ 43 167 1798
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SET50 OVERVIEW
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Last 1Yr Hist Volatity 2Week Hist Volatity

SET50 Index 98259 11.92602 11.38141
Call Option

Premium Break Intrinsic  Time All-in-  Theory Volume Open  Implied Deita Effective Time

- Even  Value Value Premium Price Interest  Volatility Gearing  Decay

$50022C1050 020 000 >10502 0.00 020 6.88% 0.01 1 7229 13.04 0.02 8375 01
$50U22C1025 040 -0.10 >10254 0.00 0.40 436% 017 580 9408 10.35 004 9454 0.0
$50U22C1000 340 -060 >10034 000 3.40 212% 199 1033 6794 11.06 022 6255 0.0
$50U22C975 1380 -100 =>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 0.79 2429 0.0

Put Option
remism Break Intrinsic  Time All-in-  Theory Open  Implied Delta Effective Time
- o Even Value Value Premium Price o Interest Volatility Gearing  Decav
$50022P1050 7370 250 <9763 6741 6.29 -064% 7212 2 271 1873 092 -1231 00
S$50022P1025 4380 -360 <9812 4241 1.39 -0.14% 47.30 0 357 SNAANA 100 -2243 00

S50U22P1000 2530 -040 <9747 17.41 7.89 -080% 2413 108 2827 1057 079 -3064 0.0
S$50U22P975 1120 -120 <9638 0.00 11.20 -191% 760 1229 8239 1255 046 -40.04 0.0
$50U22P950 430 -050 <9457 000 4.30 -3.75% 110 803 9151 14.22 -021 -4763 0.0
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UMNDERLYING Close  Chg %Cha asumsBous
SETSO0 987.49 184 R i
0000 —— o StskEorsign 2t 5 o TEEX Farekn 2t 55} - 200000
Symbol Setle  Cha %Cha Vaol, Ql Ol Cha
SE0M22 35067 0.0 0.0 72 538 o ~ 150000
SEOCZE 935,12 0.0 0.0 41 &0 o 100000
S50Lz2 353.30 =15 -0.2% 185673 446,703 -58.165 )
s50222 580,50 -5 -0z 34736 T4.418 996 50000
S50H23 975.20 -13 -0 5,700 18,108 291 o
SEOM23 370,80 14 0t 2,709 9,666 -242 -
~ -50000
SET50 Futures lonaiShort) : Andndn A& Long(Shert) ]
Long Short Met 25u 2 dlami 1idau . N -100000
P 45730 43836 1,594 315 A5 1,543 < 3
Aaha G4, 787 T8.007 5,730 -3.652 2.918 52,554 g §
udan 98,831 107005 -8,174 3,337 6900 -41.2M -
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AIRNISN SPREAD ru dguihasu?1n ASPS MODEL SET50 ns:aAuA1 PER AN
1 Spread B3eina - B3eTnd
$50121 S50K21 S50M21 S50N21 $50Q21 S50021 (i) u.n. 65E D.n. 65E 1W.8. 65E w.n. 65E D.8. 65E n.g. 65E s.A. 65E
Ld
U 29 Wa.bd u Bwabd (U Desh uW9nass u30ansd 2 nesd PER 20 933 962 961 or1 980 1008 1,036
550021 PER 20.5 957 976 985 995 1,005 1,033 1,062
SOKZL 168 PER21 980 1,000 1,009 1019 1029 1058 1088
SsoML 128 040 PER215 1003 1,023 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 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
undgudanaandoulomasewin fLa. - n.0. 64 whity 0.5% PER235 1097 1119 1,130 1141 1152 1184 1,217
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Long SCBU22
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FIAURNeIn Lageard ngue vda USugIu 13% YTD wigu SET Index au 0.85%

YTD Weimaamuieagsnssy BITKUB AdAane (2 w.e. 64 Ni1Y1353n554 BITKUB

37A9U SCB ag#l 125 - 130 uw) Usenauduuwmniliunisiusiiveaesygialng

1idu Outperform ngu wieumaniaiuiuna 4% sl

AnmanAlla 99g Throw Back #8431n Breakout Downtrend Channel a1gn

goulauluITUN 107 v Wudwnzazay eedit e 110 un
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wuzin Long SCBU22 ustiew 107 uwm wWhwiAils 112 v wag Cut Loss 1.50

Ummﬂnu
Future Underlying
Seitle . ] EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV 65F
Price A5F
SCBU22 110.00 -1.50 363 4648 663 925 26.10% 10.02 083 -
i aneudse va. wide wda
HISTORICAL PRICE A1uarunlsvaiAnuves STOCK FUTURES
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Long BEMU22

Uszananisinbanst 2565 139 819 auum iuln 1179% Yoy anguiisnludi
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Marketing #1518lAi5unduUINNNGUINTA Event BnAsY wazgsnvaneiuiulay

aununeTaniulnl nieuenszauiiglvedainauiniu Upside g 48%

Anamella 9913 Higher Low willoldu EMA 10 Ju wiaumiguviadiou Bullish
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Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
BEMU22 9.10 -0.05 3621 16956 504 12.19 40.50% 322 -
n: eneenise va. il naa
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TRACKING PERFORMANCE

Fesllzed Froflton Sepatzt _ R

Heghted YID 2022 Resfaed Prefl _ e
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TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 GUMKULU22 5.04 0.04 10785 167580 1042 19 547 514
2 EAUZ2 82.10 0.10 6116 24557 A73 14 86.77 83.61
3 BEMUZ22 8.75 -0.05 3621 16956 -604 12 9.08 §.85
4 GULFU22 4993 0.18 3196 11078 541 3 5514 51.00
5 SIRIU22 1.09 -0.04 3131 85495 -1 10 115 1.09
6 WHAUZ22 351 0.01 2081 28784 501 8 372 i
7 ITDuz22 195 0.02 2063 9139 -285 13 198 193
8 TRUEUZ22 4.63 0.05 2054 55622 -6951 12 4.96 4.70
) PTGU22 15.27 0.07 1523 21160 -315 & 15.61 15.16
10 BGRIMU22 36.48 -0.01 1223 7803 595 6 39.30 37.02
1 CPALLU22 61.65 0.05 1055 5728 -109 14 6214 60.84
12 BHU22 216.20 -2.80 936 662 -19 19 230.58 205,97
13 GPSCU22 66.60 -0.40 859 5747 -108 8 2 67.92
14 THANIUZ2 4.3 -0.01 858 3152 0 4 4.76 442
18 SAWADU22  50.90 0.15 7 5850 -21 7 49.84 46.96
16 STECUZ22 121 0.11 637 4248 108 6 12.62 12.25
17 CKu22 20.70 0.00 606 2047 528 ) 21.85 20.87
18 IRPCU22 343 -0.07 514 8542 -632 10 338 325
19 PRMUZ22 5.98 -0.02 506 6874 0 4 6.52 5.98
20 AMATAUZ22 19.98 -0.02 502 2448 -300 12 2112 19.74

fan: @1e913de va. oWy waa

wASIA PLUS

Securities

_.I'l'."
el ||



DERIVATIVE TALK

nagnsn1salnNuUauwus

BY RESEARCH DIVISION

GOLD FUTURES \
Gold Futures

TIAMBIFNANEVITIEIEAY anad 9.2 Wiseyn wie 0.54% Unegh 1,708 P Emm an e w2
GFZ22 29,710 -150  -0.50 59 133 7
GFG23 29,770 -160  0.53 2 2 0

WReyn vasansgilamedeyaiiuiuguesuaiannisinanuasisnseduan
Mini Gold Futures
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ANAIESEAUMAALUTEU 3 WU waEAINIIAIA NaUIHUNBeLAIURIUTEs

. “ o - - L , R R R T T
SUIAIINANEANTT (WR) BUSUINNAIZAUNTIAIUANRUINDDE199TITY Lazds Guzz  2m san sx o
o 9 GF10623 29,820 4120 1,010 0
duaramsusvansasimendeavdalaifiniulusa o 4 vk Fedwatch Tool
S o x & o A = flan: apauAde va.eudy wda
Tdmingda 88% fwlnagdumenile 0.75% lunisussyudun 20-21 ne. U
dawaliiduneaaisudsrn  wnndAduglsildsuwsmyuainnsisuans vanewn : eaves Gold Futures (Nigr;l
Session) Settle a4 +381 22.00 w. wazUIun

nansglsy (8310) Useniaunenily 0.75% Tunisuseyuiiaantl Inesau Dollar ! )
nsPereiindulugiian 19.30-22.30 u.

Index véfuTu 0.1% Uaum 109.64 90 forluladunadundnsasianesd
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S9199A1 GFV22 e anas 80 U Jafl 29,720 um (1,717 Wiseey") a9
NINTIANBIAINAIN  spot éwqmﬁmﬁaulm 1,712-1,714 w3851 A1ASIAN
GFV22 5’u§%a§ﬂumau 29,500-29,900 U 1NNANINIIAINBIANTIULNI
Tunseufiuszduls 1,700-1,730 Wiseey M liiedeasiugidn Trading GFV22
U3 29,430-29,940 wag Mviua 9@ cut loss 100 U ietestuaudes
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InAtiAn GOLD SPOT

Downtrend Channel
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XA Corncy (Gold Spot  $/02) Gold K XAU  Daily 14AUGR021-07SEP2022 Copyrightt 2022 Sloombery Finance LP. 07-Sep-2022 07:06:37
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GOLD TECHNICAL

AAN1951AMDIAT ANNTOUUL Downtrend Channel wiauyindswme Lower High
MIBUYISLYIEU Bearish Breakout d@sdfyaantla Dowside miansaunisiadoulng

Tuvsilogi $1680-$1750

nasndavsaanadailrituuan SPREAD s:n91 GFV22 — GFJ23

FX (uaw/ USD)

3600 3625 3650 3675  37.00
1,650 28,235 28431 28,627 28,823 29,019
1,680 28,748 28,948 29,147 29,347 29,546
1710 29,261 29,464 29,668 29,871 30,074
1,740 29,775 29,981 30,188 30,395 30,602
1,770 30,288 30,498 30,709 30,919 31,129
1,800 30,801 31,015 31,229 31,443 31,657
1,830 31,315 31532 31,750 31,967 32,184 _
1,860 31,828 32,049 32,270 32,491 32,712 e — —_— —
1,890 32,341 32566 32,791 33,015 33,240
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Atudrunvlsvinnuvoy GOLD FUTURES Atuarunialsvaanuvay MINI GOLD FUTURES
UNacNUS EEoe UNECNUS EEoe
(Fresswlou 490.10 uwn/dhanun/do) (Fresswdau #8.10 un/drunun/do)
eia fls AIETTULTLHU+ fls Feia Avls AIESTULLEU+ fls
future wdpuuilas (miavu) VAT () (mevu)ave future wdeuulas (iavu) VAT (U]  (miamu)ave
28,870.00 250.0 12,500 {1,048} 11,451 28,570.00 250.0 2 500 210 2,280
29,920.00 200.0 10,000 (1,045) B,951 29,920.00 200.0 2,000 (210} 1,750
28,670.00 150.0 7,500 {1,049} 5,451 28 B70.00 150.0 1,500 (210 1,280
29,820.00 100.0 5,000 {1,048} 3,951 29 820.00 100.0 1,000 (210 790
28,770.00 50.0 2,500 {1,048} 1,451 29 770.00 50.0 500 (210 230
29,720.00 0.0 - {1,048} {1,048} 29,720.00 0.0 - [210) [210)
29,670.00 -30.0 (2,500) (1,045) (3,549) 29,670.00 -50.0 (500} (210} (710}
28,620.00 -100.0 (5,000} {1,049} (5,043} 29 620.00 -100.0 {1,000} (210 {1,210}
28,570.00 -150.0 (7,500) {1,048} (8,549} 29 570.00 -150.0 {1,500} (210 {1,710}
28,520.00 -200.0 {10,000) {1,048} (11,043} 29 520.00 -200.0 (2,000} (210 (2,.210)
29,470.00 -250.0 {12,500} {1,048} {13,548} 29 470.00 _250.0 (2,500} (210 (2,710}
n: aneedse va. i naa i ey va. il nia
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