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All Futures Long[Sh-:rrf] Position : Confroct Accumulated Long[Short]
Long Short Met 2Days 1 Weshs 1 Months
Institution 259,681 264,985 5304 19,026 38021  -26718
Foreign 369,766 350,938 5,828 19,835 923 52191
Retail 401,518 406,042 4524 38,861 -38944 78,909
SETS0 Futures Long[Short] Position : Confract Accumulated Long[Short]
Long Short Met 2Days 1 Weshs 1 Months
Institution 58,842 59 501 -650 5,650 -38 -0 486
Foreign 288 661 307,687 -19,026 49,874 44375 55279
Retail 136,513 116,828 19,685 44224 44413 64,765

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

Long Short Mt 2Days 1 Weeks 1 Months
Institution 178,737 163,243 15,494 3901 16576 62,380
Foreign 58,758 30,191 28,567 29016 37,021 5,715
Retail 164,261 208,322 44,061 25115 -53,597 56,645
Metal Futures Long[Sh-:rrf] Position : Confract Accumulated Long[Short]
Long Short Met 2Days 1 Wesks 1 Months
Institution 4 475 4150 289 -7g2 -1 -1,050
Foreign 21,297 21,197 100 603 5891  -10,109
Retail 23,006 23,395 389 1,385 -5180 11,159
Call Option Lona(Sherf) Position : Contract Accumulated Long(Shert)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 159 104 59 -35 1,609 1,348
Foreign 385 454 79 435 580 g58
Retail 4758 4734 24 396 2199  -2,006
Put Option LonalShorf) Position : Contract Accumulated Long(Short)
Long Short MHet 2Days 1 Weshs 1 Months
Institution 258 25 228 -421 261 3,025
Foreign 540 309 231 1,156 1,681 1,961
Retail 8,458 8918 460 735 1942 -4,990

SO ssiPLs

T Vv
et || 1111




DERIVATIVE TALK

nagnsnasainuauwus

A

BY RESEARCH DIVISION

SET50 OVERVIEW

[ 1 . [ < o a a a v

AUAIERE Recession  duilunaainnisaiuuleuiensRuiiuanves FED

v a o @ a ¥ <@ ! ' = o =
wszainRuile dwmamyudaRulvaid Dollar Index wivrnsaiiioningnasani
114 90 @umnaavuansgrnuiuiuadudi 0.6 v -1.1% msindeulm
v Y v & . 1 v a 1 [y dy
dreudady  Sentiment  ausenaaviuginig - dudadeniglulssinaiiull

a ¢ ] .:4 v = ) v

NIENTRNAYEBNULDndIDRNFIaY d.a. Uus v 7.5%yoy (Indifes
fumanuenefidbuyag 7.3%-7.7%) nyuaindudeseddlnin iasesdidnvselind
waremsnszUes sgalsfimunisind fivensdigds 21.3% annsuiid1dua
WAy YsiuRu vihliagansaiseinvingngegnuesti 4,215 aumsegy
wosdutlifeaunaiusaiianeiRuuIvdsaignesurIuni 37.83 Uin/usd 399z
Dutadedrdansivadaes Flow aglddadeuindeniiviansemyuyitli SET50

Index U5ugumunseu 960-975 9a

SET50 INDEX FUTURES

Direction Trading: A2uAtasie Recession dayulifintulnawd Dollar nadiy

maaviulaniag SET50 Wng1u wugd Trading S50U22 Tunsau 960-975 qa

Spread Trading: @01ue Long Spread S50U22722 167 -1.60 0 mls 0.7 0

wuzihfedem1n Spread GuinAMINgE 2.53 9auay Cut Loss 4 97 31NN

SET50 Option: 1aanuy Long S50U22C950 7 20 9a Paguriils 3.5 99 wugih
fosio Whviinls 33 90 (SET50=985) uazmsan Lock fls 3 9a A1A SET50 USu

§IUAINAUNIIA Recession

S50U22 (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
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mwsoumsfavw SET50 INDEX
Tumsnaasnu na: SET50 FUTURES

UMNDERLYING Close  Cha %Chg asUmstoue
SETS0 374.90 -5.96 -0ET: 2622
- 300000
Symbol Setle  Chg %Chg Vol. Ql Ql Cha
S50Mz2 95067 0.0 0.0% 7z 538 0 ~ 250000
SE0022 995,12 0.0 0.0:% 41 80 i} 200000
SEOUZZ 871.80 6.3 -0fx 26554 A5E.EdZ -18.156 ]
s50zz22 57100 51 -05x 209083 25544d  HZ1I6 150000
S50H23 965.50 -4.8 0,53 0593 32,338 365 © 400000
S50M23 960,50 -4.8 -0.5% 3.855 8.840 -40
~ 50000
SET50 Futures Long(Short] : dirunud feal Long(Short)
Long Short Net 2 5u 2 ddami 1dau 0
P 58,842 59,501 -659 5,650 018 -9.486
dramnd ZEB.661 307657 15,026 49874 124547 55,274
MuUag 136,513 16,525 13,685 44,224 114,523 64,765
n: ety va. i naa i aneenidde va. il naa
AAN1SN SPREAD tu duifhsu?1n ASPS MODEL SET50 ns:aAuA1 PER N9
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
Ld
U 29 o84 0u 8 wabd cu29 D864 tu29nabs u30anéd ou29ne.bh PER 20 933 952 961 971 980 1,008 1,036
0L PER205 957 976 985 995 1,005 1033 1062
SSOK2L 168 PER21 980 1000 1,000 1019 1029 1058 1088
S50M21 1.28 040 PER 215 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 4,02 415 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
unigudaneandoulsnessuie f.o. - 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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Long GPSCZ22

anunsalsAnhdusuusuidngdawias  Wudsslewisie  anti-commodity

agalsslili SPP Fsppazdwmalisuyuing Jadudeimndmanuiudasnulu

DUIAAN FINDILUILLUAN ft 990 N.8-5.A 65 AIAUSUFITUDN 90-100 @M./ dIWA

Tinls mmazneesUsudnaulutag 2H65 Upside 14.2% FV 82.5 U

Anenalla Wesugulaunss 3w Higher Low aduayunsnusisiigdu

EMA 10 JU U9 MUY UTINTS g tnasauuSnawulIsua 68.00 U

nagnsnasavnu

wuzin Long GPSCZ22 Uskeu 68.00 um WvinAils 70.00 U wag Cut Loss

0.75 UIMANNu

Fulure Underlying
Settle ) ) EPS GROWTH
Future ) Basis Vol Ol Ol Change leverage | Upside PER 65F  PBV &5F
Price a5F
GPaCI22 67 85 0.10 360 2484 7.712 10.00% 29 66 1.64
fan: aneuise va. il waa
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Long BBLU22

A

nsuszn nus. Tudun 28 n.e. 65 dlenai nue. AsUsuTunenledn 0.25% A9

@319 Sentiment UINFiBYUNG 5.1, YWIAY) 8819 BBL Nillaseasiednsinenide

a08#517 89% gulududuaeaueIngus 583910 KTB 51A19ull PBV w16 0.5

Wi FNIINguT NFe18513 0.7 i1 Upside 10.50%

AMNamALA Gap Up Breakout windussuzdulou 138.00 U+/- Juun &d

dryeun15ie Upside s wiondudaygiauinnianailaaindiwiy Higher Low

nagnsnasavnu

U Long BBLU22 USked 139.00 v wWvinmls 143 uam wag Cut Loss 1 Ui

1NN
Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
BBLU22 139.50 -1.51 1268 5613 -195 8.31 10.50% 9.04 0.51 -
fian: aea3de va. wide wda
HISTORICAL PRICE TECHNICAL CHART
YTD aMTD BEL C: 140,50 |I‘III . daily
A - -
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BANK |
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TRACKING PERFORMANCE

Realized Profit on Sep 2022 _ 84.0%

eiohied YD 2052 Reoleed roft _ e
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TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 SUPERZ22 0.74 0.02 29209 33200 0 5 0.76 0.73
2 GUNKULZZ22 525 0.00 15599 48101 516 20 5.36 4.99
3 JAS722 272 -0.06 15594 23778 -498 6 269 248
4 TRUEZ22 493 -0.03 11642 6183 8490 13 5.01 474
5 TIBZ22 124 0.01 11265 18267 36 127 123
6 PLANBZ22 AT 0.02 7811 17095 0 7 765 7.06
7 BTSZ22 8.60 -0.05 6515 5694 22 8 8.65 8.30
8 JMTZ22 70.30 0.30 5232 1460 0 75.28 7133
) SPRCZ22 11.04 0.26 5000 7017 2 9 12.15 10.98
10 BEAUTYZ22 1.46 0.01 4063 26561 0 5 145 1.40
1 BCPGZ22 9.69 014 3919 9919 2 4 10.52 9.99
12 IRPCZ22 318 0.01 3803 12745 -483 9 327 314
13 MLZ22 39.75 025 3598 4039 0 10 41.33 39.61
14 MINTZ22 27.84 0.09 3000 1627 0 8 29.84 26.54
18 CPALLZ22 57.00 0.75 2439 1120 1 13 59.77 57.06
16 ADVANCZ22  198.25 -0.25 2298 733 -40 15 196.98 193.37
17 LHZ22 8.72 013 2025 3187 0 12 8.91 §.69
18 BEMZ22 9.39 0.08 2007 9044 0 13 9.72 911
19 KBANKZ22 ~ 149.90 0.40 1729 2387 80 12 180,77 147.02
20 BLANDZ22 1.00 0.00 1702 180750 0 9 1.02 0.99
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GOLD FUTURES

! v a

Mameseananizileofu srawiaidenduiui 3 Andedudn 21 wieg
e 1.27% Unal 1,622 Wiy~ vhunansruinaifufiamnendeviu
NAIBUINITNAFN 9 ALTUULEUIBNITRULTLIN NumsUSUTuenteoite
AuANRule WhlnesuiAIsnaEnsy (win) fienauiaaztunenidesn 0.75%
TunsUszaandion we. wyulviriduneaaiiufedn uag Dollar Index wéfuiy
1.0% Ynszdugedt 114.61 90 TIdsnsisiuvesdasmanouunuiusinganiy
lnglanzeny 2 U ungseavgegaluseu 15 U andieny 10 U uay 30 U dau
Juldenasudeaifowonamesn  Tasduawid  dFosfiamusiaussugie
dAneansy 1w AT RUANAIYIL, ﬁ’%ﬁmwm%ﬁu@ﬁim way GDP

2Q65 sdsmiaviiisafuilnavedelsy way PMI vesdudusiu

nagnsnasavnu

ufismnesmnatalaniiofusisausadipasdondneiiu widoranaAty
UmsauAs 1.2% vildsinmesdn GFv22 iledu Wiy 10 vw Ui
29,430 U (1,629 Wisgy®) InalAsIsIAMBIAIRaIn spot a'wqm‘ﬁ' 1,628-1,630
WsEEY” AR GFV22 5uﬁaza§1uﬂiau 29,250-29,600 UM AANI9TIAMBIAIT
funiu Teeflusaneduainaidy USD udern sihlvdheddeasuugih Trading
GFV22 USiad 1,620-1,650 Wisey™ 1138 29,270-29,810 U Uaginnuaga Cut

Loss 100 Umanyu iedasiuanudeminginmesdiazoulmiinanan

InAtiAn GOLD SPOT

Downitrand Channel

Fet [ e Py 2 E¥] s a3 (=]

WAL Cormcy (Gold Spot  $/02) Gold Kid XA Daly TAMIGDO-2TSERMOE Copyrightt 333 Bloomberp Finance LB 7-Sap- 02 OT14:
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Gold Futures
FUTURES Lost Chg  %Cha Vol [o] Ot Chg
GFV22 29,430 -170 -0.57 82 142 -6
GFZ22 29,490 -170 -0.57 59 133 7
GFG23 29,540 -160 -0.54 2 2 []
Mini Gold Futures

lost Chg  %Chg Vol (o]} Ol Chg
GF10vV22 29,400 -190 0.64 8,095 4,305 -1615
GF10Z22 29,480 8 0.61 3,823 5,362 844
GF10G23 29,530 -190 0.64 4,120 1,010 0

fn: @e9uive va el waa

MmN - 51A1UATee Gold Futures (Nigr;l
Session) Settle a4 13a1 22.00 U. wagU3an

MsPevrenndulutiaian 19.30-22.30 u.
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GOLD TECHNICAL

AANNTINIMOIAT MRARUITUUTI $1640 AU MNTBUAAWIATIEULAETT UST
Downside 7L33UANT19 Alan1awnisnigiusa Amnsaunisiadeulmlussesi 7

$1610-51640

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (uaw/ USD)

36.25 3650 3675  37.00  37.25
1650 28431 28627 28823 29019 29215
1,680 28048 29147 29347 29546 29,746
1,710 29464 29,668 29,871 30,074 30,277
1,740 29981 30,188 30,395 30,602 30,808
1,770 30,498 30,709 30,919 31,129 31,340
1,800 31,015 31,229 31,443 31,657 31,871
1830 31532 31,750 31,967 32,184 32,402
1,860 32,049 32,270 32491 32,712 32,933 L N |
1,890 32566 32,791 33015 33240 33,464 o

n: aneeidse va. il naa i aneenidse va. i nda
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNECNUS EE0E UNE0NUS EE0E
(Fiesswlau 490.10 uwn/dhurun/do) (Aresswlau 28.10 uwn/druruy/do)
sria fvls AIETTULTIEY+ Avrls s1Ria Avls ANETTULIEY+ Avls
future RICTENRIET (zavu) WVAT () (mewvu)avs future wisuudas (@) VAT () (mevu)avs
25,680.00 250.0 12,500 (1,045) 11,451 25650.00 250.0 2,500 (210} 2,290
28,630.00 200.0 10,000 (1,049} 8,951 28 600.00 200.0 2,000 (210 1,780
29,580.00 150.0 7,500 {1,048} 5,451 28 550.00 150.0 1,500 (210 1,280
28,530.00 100.0 5,000 {1,048} 3,951 29,500.00 100.0 1,000 (210 750
20,480.00 50.0 2,500 {1,048} 1,451 29,450.00 50.0 500 (210 280
29,430.00 0.0 - (1,049) (1,049) 29,400.00 0.0 - (210) (210)
28,380.00 -50.0 (2,500} (1,049} {3,543} 29 350.00 -50.0 (500} (210 (710
29,330.00 -100.0 (5,000} (1,048} (5,045} 29,300.00 -100.0 {1,000} (210 (1,210
28,280.00 -150.0 (7,500) (1,049} {8,543) 29 250.00 1500 {1,500} (210 (1,710)
28,230.00 -200.0 {10,000} (1,048} (11,048) 29,200.00 -200.0 (2,000} (210 (2,210
25,180.00 -250.0 (12,500) (1,045) (13,549} 25 150.00 -250.0 (2,500} (210) (2,710)
n: ansenddde va. oude naa fiun: ansenidde va. i nda
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