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

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 119,155 101,182 17,867 12136 45402 181,735
Foreign 155,508 168,025 -12,521 -28.801 45940 -189,082
Retail 195,055 200,505 -5,446 17,665 -462 7347

SETS0 Futures Long[Shorf] Position : Contract

Accumulated Long[ﬁhorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 40,855 39,825 1,066 -3 -T83 12,824
Foreign 126,600 138,174 -11,574 -22,565 -32383 -241228
Retail 91,173 &80,665 10,508 22568 33176 228404

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

Accumulated Long[ﬁhorf]

Long Short Mt 2Days 1 Weeks 1 Months
Institution 51,020 36 652 14 358 21186 45 055 158,784
Foreign 5511 4 555 956 -1,574 -3,952 10,438
Retail 41,350 56,714 -15,324 142 41103 -165 222

Metal Futures Long[ﬁhorf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 5 4,450 876 -57%  -3,055 -4,340
Foreign 23,035 25,085 -2,050 -5,796 -11,537 22,749
Retail 23,730 24,556 1,174 6,375 14582  -1840%

Call Optien Lona(Short) Pasition : Contract

Accumulated Leng(Shert)

Long Short MHet Z2Days 1 Wesks 1 Months
Institution 14 34 =20 -128 154 1,841
Foreign 148 145 -1 19 -52 2,021
Retail 321 3,150 21 110 =102 -3,862

Put Option Lonal(Shorf) Position : Contract

Accumulated Long{Short)

Lang Sheort et 2Days 1 Waesks 1 Months
Institution 391 263 328 -230 -783 3,644
Foreign 167 65 102 439 1,948 10,808
Retail 3337 3767 430 229 1165  -14,452
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SET50 OVERVIEW
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SET50 INDEX FUTURES
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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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UMNDERLYING Close  Cha #Cha asUmstoue
SETS0 3379 0.63 007 121022
- 150000
Symbol Setfle  Chg %Chg Vel Ol Ol Chg
S50vZ2 937.70 4.0 0.4% 163 206 13 100000
S50%22 937.70 4.1 0.4 9 84 -3 ~ 50000
SE0Z22 936,60 4.8 05+ 186553 478,956 3,052 0
SEOHZ3 93130 4.3 0.5 15,854 48,853 513 " 0000
550M23 327.30 4.0 0.4 2,888 10,450 32
S50U23 920,70 29 0.3 3,803 5,079 1,460 ~100000
150000
SET50 Futures LonaiSher) @ &hunan Al Long(Shor) 3
Long Short Net 2 5u 2 ddani 1idau -200000
4 & 8 & & 8 & & 8 & ® 8
] 40,895  39.829 1066 -3 4164 12824 & & & £ L £ & & & & 4 £
5 z =1 =1 [ 7 7 o =1 é [ L% g [
g 126,600 138,174 1574 -22565  -123095 241,228 222 L s 2 T F o2 09vo9 2
B o T8 2 8
Pudan 1973 B0EES 10,508 22ERE 118,931 226,404
n: aneedse va. i naa i aneenidse va. il na
AIANI1STU SPREAD tu duifasu?1n ASPS MODEL SET50 ns:nAuA1 PER N9
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
29 webdu Bwasd U9 D864 29 naéd 30 ansd 29 nebd PER 20 933 952 961 971 980 1,008 1,036
0L PER205 957 976 985 995 1,005 1033 1062
S0K2L 168 PER21 980 1000 1,009 1019 1029 1058 1,088
S50M21 1.8 0.40 PER21.5 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 1103 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
undgudanaandouiomasewine f.a. - n.o. 64w 0.5% PER235 1097 1119 1,130 1141 1152 1184 1,217
n: anensdse va. oude naa fiun: ansenidde va. i nia
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SINGLE STOCK FUTURES

Long TUZ22
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Future Underlying
Settle . . EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 65F PBV &5F
Price 65F
TUZ22 18.29 0.07 1157 5299 -801 9.43 18.90% 11.52 145 -
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Long CKZ22
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TRACKING PERFORMANCE

Realized Profit on Oct 2022 - 481%
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TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 SIRIZ22 115 0.01 24192 102221 -1 10 123 1.18
2 TTBZ22 124 0.01 4522 18257 36 124 1.18
3 GUNKULZZ22 525 0.00 3551 48101 516 20 5.18 4.86
4 TRUEZ22 493 -0.03 2594 6183 8490 13 512 493
5 TDZ22 1.80 0.01 2225 12266 0 12 2.00 1.80
6 IRPCZ22 319 0.01 1835 12745 -483 9 315 3.03
7 TuZ22 17.27 0.07 1157 5299 -801 9 19.21 17.87
CBGZ22 9154 0.79 1112 1582 -80 6 88.01 76.18
9 SPRCZ22 11.04 -0.26 1008 7017 -2 9 12.25 11.26
10 PTGZ22 1677 013 843 5241 302 6 15.60 1472
1 THANIZ22 425 -0.03 760 16505 0 4 422 a4
12 TOPZ22 51.90 -1.85 749 765 -220 9 5212 48.85
13 HMPROZ22 13.40 0.00 626 1663 0 8 13.59 1315
14 BOMSZ22 2937 0.12 602 2335 0 1 2919 28.46
18 AQTZ22 73.20 -0.06 568 921 80 1" 72.56 71.36
16 JASZ22 272 -0.06 550 23778 -498 6 2.56 24
17 GULFZ22 53.00 0.00 538 2131 1 3 51.96 48.08
18 EAZ22 86.50 0.00 536 19839 -80 15 90.69 88.19
19 PLANBZ22 7T 0.02 511 17095 0 7 718 6.95
20 MBKZ22 16.55 0.05 503 2019 0 16.34 156,63
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GOLD FUTURES ~
Gold Futures

FIAMBIANAIAANTTYI 2 TUVNISNEUL USUaesan 22.1 wisegy 139 T R T R
GFZ22 30,370 30 0.10 59 133 7
GFG23 30,410 40 0.13 2 2 0

1.3% UnidlopAuiuAnsn 1,643.8 wiegy nasansgiUanedoyaiasygiadeuin

0 ~ o = 4 & v £ . Mini Gold Futures
wilag CPIfiau n.8. uag dvdianiesiuduslangauieu .. gandiaa lay

1% A o 0w Ve - o 4 e GF10v22 30.2::" c;‘ D;CT;' 3'0\;:: 4,(3]05 O‘|1tcs'1“;
sU@llaLﬂi@%ﬂ;ﬂﬂﬂﬂaﬂn?JQﬂﬂUQ%ﬂQﬂTJ%L\TULﬁ@WﬂQ FANYIAINNITUNINITUINIT GF10222 30,320 S0 0.6 3823 5362 8%
Y « Y GF10623 30,360 60 020 4120 1,010 0

naansy (wn) ssuntiuSutunenilesdely denndesiusenuussyguma
i anenudde vatelde wia

Wow n.8. Wag FedWatch Tool Wihwiin 97% 7asztunenide 0.75% Tu
MIUsTRRoU w8, MNTINryuAIiuneaa1sulee waz Dollar Index vdudu wnews © 1ATaues Gold Futures (Nighf
Session) Settle a4 13a1 22.00 W. wagU3ung

0.08% Uafl 113.3 9a feaidutlidenadusinmesdn dusuduanvid neansgay ! ‘
AsTeveiintulutasian 19.30-22.30 u.

Henuiiavasegiadifay Wy Avlniansuas, Aaustasaiy, 31
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WMo GFV22 ilefutunsiiiiuan Wity 30 vw Undi 30,270 v
(1,665 W385)) g9NI1TIANBIAINAIN Spot a'nqmﬁ' 1,648 Wiawgy AM GFV22
Suilazusuaslunseu 29.850-30,200 UM lAgn1s3isasseiiieweassnan
NoIAINT1 80 WL naen 10 Jufikuan Yrazvilsisiniilenta Rebound
svezdu dhedfeTauusiida Long GFV22 Ushm 1,650 wieys wioliiu
30,010 v Fidhwihlsit 1,680 widsgym Wieuiin 30,550 UM wazfiuAge

Cut loss 100 U LU uAMUEeImINSIAINe9A AR U MIRARINATR

InAtiAn GOLD SPOT

Downtrend Channel

£ (=] = = £ () ] o Py 2 £

posd nax
WAL Cormcy (Gold Spot  $/02) Gold Kid XA Daly TAMG2O1-170CTHIEY Copyrightt 2003 Bloomberp Finance LB, 17-0ct-2023 BE=08:38
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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 AIETTULTIEY+ Al seia Avrls AIETTULLEM+ Als
future wlieuwilas (mnau) VAT () (mavu)avs future wlieunilas (@) VAT () (mevu)avs
30,520.00 250.0 12,500 (1,049} 11,451 30,460.00 250.0 2 500 210) 2,280
30,470.00 200.0 10,000 (1,048} 8,951 30,410.00 200.0 2,000 (210 1,780
30,420.00 150.0 7,500 (1,045) 5,451 30,350.00 150.0 1,500 (210} 1,290
30,370.00 100.0 5,000 {1,049} 3,951 30,310.00 100.0 1,000 (210 750
30,320.00 50.0 2,500 {1,048} 1,451 30,250.00 50.0 500 (210 280
30,270.00 0.0 B {1,048} {1,048} 30,210.00 0.0 - (210) (210)
30,220.00 -50.0 (2,500) (1,048} (3,548} 30,160.00 -50.0 (500} (2109 (710
30,170.00 -100.0 (5,000) (1,045} (5,045) 30,110.00 -100.0 (1,000) (210} (1,210)
30,120.00 -150.0 (7,500 (1,049} (8,549} 30,060.00 1500 (1,500} (2109 (1,710)
30,070.00 -200.0 {10,000) (1,048} (11,048) 30,010.00 -200.0 (2,000) [210) (2,210
30,020.00 2500 {12,500) (1,049} (13,549) 29,960.00 250.0 (2,500) (210) (2,710
i anedse va. e wda ey va. il waa

A ASIAPLUS

Securities




