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SET50 FUTURES:

U238InA9UVIALITIVULAABUTINAY Fund Flow NEIU1AANUABLLRIVIN A

SET50 Index wn393indq wuzid Trading $50Z22 Tunsau 975-985 3n
SET50 OPTION:

Futluuztinee Long $50222C975 @ 10 9a (SET50=975) ilrinls 20 qa

(SET50=985) uaz Cut Loss 3 3@ A1A SET50 #infAausd Downside 311in
SINGLE STOCK FUTURES:

wuzi1fia Long COM7Z22X 9y 31.75 um Yagluriils 16.75% winils
33.75 UM wazideu Stop Profit #i 32.25 wiie Lock fls 10%

{Wasnug Long GULFZ22 16l 53.50 uam Taatiuwanu 7.5% whiinils
55.00 UM K& Cut Loss 0.50 umanniu fiavsnilsiiiulaweiu 4Q65 1Ju
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GOLD FUTURES:

wiA2MUA9I8I399RBNL UEANSTNIANAY NEUNMYUIIAINDIAT WATIANEIRUNIY
187U lneduaill sefamudvil PPl audy Jeuuszdr Trading GFZ22 #
29370-29870 U ($1770-1800) Hazsd Short NFaUUU

BOND YIELD 2 na: 10 Uansgd

U.S. Bond Yield (10 Years)
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SET50 Index Futures / Option P.3
Single Stock Futures P.6

Gold Futures P.8
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All Futures Long[Shorf] Pasition : Contract

Accumulated Long(Shorf]

Long Short Mt 2 Days 1 Wasks 1 Months
Institution 162,137 145,058 17,0758 43185 42330 -307 235
Foreign 124,621 131,545 6924 4016 -4B,096 -162,556
Retail 264,799 274,954 10,155 47201 00,426 459,791
SETS0 Futures Long[Shorf] Position : Contract Accumulated LOHEI(SHOFH

Long Short Mt 2Dhays 1 Waesks 1 Months
Institution 35,689 35,621 032 -008 3,273 -4 845
Foreign 61,783 82,348 20,585 30554 -50,824  -67.085
Retail 115,708 54211 21,487 31550 56551  T1TIZ

Sing|e Stock Futures Long[Shorf] Pasition : Contract

Accumulated Long(Shorf]

leng Short Met 2Days 1 Wesks 1 Months
Institution 110,122 94,517 15 605 45,080 15471 223872
Foreign 50,383 35,861 14,522 40570 14894 107,507
Retail 107,474 137,601 30,127 _86,659 777 331,379
Metal Futures Long[ShorI] Pasition : Contract Accumulated Long(Shorf]

Long Short Met 2Doys 1 Weeks 1 Monihs
Institution 436 3,748 568 -1,5991 76T -1,414
Foreign 11,862 12,802 -840 £151 3734 8725
Retail 13,770 13,208 72 gi42 2087 -T2
Call Option LonalShert) Position : Contract Accumulated Long(Short)

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 121 45 72 -39 447 426
Foreign 216 213 %) 103 568
Retail 2,325 2,404 -T5 35 244 -142
Put Option Lona(Short) Position : Contract Accumulated Long(Short)

Long Short Mt 2 Days 1 Waeks 1 Months
Institution 62 27 35 -42 441 2824
Foreign 215 238 -23 -112 338 534
Retail 4547 4,555 12 154 779 3588
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SET50 OVERVIEW

=

ANdBIoNTIE Recession  adussnaduieduningdides Fuanilanisy
AM¢ Inverted Yield Curve Tu Bond Yield 10 Tuag 2 YvhanianvesUneiilosd
84 bps veuzfiliunsenusendeaniiou w.e. was -8.7%yoy waztidne
f1 -10.6%yoy FatoJuszauiisnnimainmad -3.9%yoy Way -7.1%yoy
PEU druthusuimssnuuilonieu we. Wuty 5.5%YoY (i
AAIAAIATI 5.8%Y0Y waviiieunounii 5.98%YoY) drunwiltniion 5.0.65 A9
Sulevrasshasiadiewmusiaidsilunaialan Fweadudadvanusnaiuain
msfdudloviensfudsgnues  nus. Seesduuvindenanauluyuves
Valuation meldtlaseuindendivinusetundeulsznauiuiienis Fund Flow 7

garinaiusaiiaiili SET50 Index Jutlunisindilunseu 975 - 985 qa

SET50 INDEX FUTURES

Direction Trading: U998uA80N1ALSITUAARUTINGY Fund Flow #8s91a
ANUABLLBIINIA SET50 Index WA9Wnea gl Trading $50222 Tunseu 975-

985 90

Spread Trading: A1AN158] Spread 51319 S50H23 ausie S50722 au Jufl 29

5.A. 2565 AU -6.50 9 Jagduedh -5.70 diliinTrannneliieaniuglag

SET50 Option: Juilluzii1se Long 550222975 71 10 49 (SET50=975) il

20 90 (SET50=985) Uag Cut Loss 3 9 AA SET50 sindus Downside 311n

$50Z22 (30 MIN CHART)

un: @e9ide va. Loy wia
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Last 1% Hist. Volatiity 2Week Hist. Volatiity
SET50Index 978.83 11.75008 8.510855
Call Option
- Break Intrinsic  Time  Allin. Theory Open  Implied Effective Time
e e s T i e o S e et S i S e S e
$50Z22C1025 040 -030 =10254 000 040  476% 017 346 14030 1044 004 9733 00
$50Z22C1000 270 160 =10027 000 270  244% 212 1208 10488 997 020 7370 00
§50222C975 1310 -290 =9881 383 927  095% 1117 508 6274 1114 057 4285 00
S$50Z22C950 3200 -400 =982 2883 347  032% 3038 62 3906 1244 085 2587 00
$50222C925 5650 320 =-9815 5383 267  027% 5456 6 1226 1808 091 1569 0.0
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
e e T i e o el o e S S e e S e
$50Z22P1025 4480 310 <0802 4617 #NANA 014% 4558 20 530 #NIANA -100 2185 00
$50Z22P1000 2240 240 <9776 2117 123  -013% 1873 1146 7863 800  -082 -3603 00
$50722P975 710 090 <9679  0.00 710 112% 661 1058 12299 963 042 5746 0.0
S50Z22P950 180 020 <0482  0.00 180  -313% 051 833 13377 1126 0413 7117 00
S50722P925 (050 000 <9245  0.00 050 555% 003 483 12147 1331 004 7517 01

Pan: @e9uivy va. ol waa

AIAUWUSANUzVaIUNaINURAIUSINA

nawsounistovie SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha ___asUmsBouie
SET50 978.83 -4.94 -0.50%  7/12/22
- 250000
Symbol Settle  Cha %Chg Vol. ol Ol Chg 200000
S50V22 974.87 0.0 0.0% 24 5 0 g
_ 150000
S50X22 985.61 0.0 0.0% 2 48 0
$50222 980.90 -35 -04% 170,910 408,657  -5,209 \ 100000
S50H23 975.30 -3.6 -0.4% 32,385 78,827 2,923 - 50000
S50M23 973.00 -3.0 -0.3% 7,438 22,494 637 0
S50U23 967.00 -3.2 -0.3% 2,379 11,841 265 ~ -50000
SET50 Futures Lona(Short) : dnyoun a:au_Long(Short) - 100000
Long Short Net 2 5u 2 #Hulenvi 1hau -150000
Ny 35,689 36,621 -932 -996  -4,978  -4,646
snond 61783 82,348 20,565  -30,554 -39,595 -67,066
Tutay 115,708 94,211 21497 31550 44,573 71712
n: ansenidse va. oude naa fiun: aneenidde va. i nda
AIANISTU SPREAD tu duinau?an ASPS MODEL SET50 ns:AuA1 PER (]
10 Spread B3eina - B3¢l
$50121 S50K21 S50M21 S50N21 S50Q21 S50U21 (i) u.A. 65E 0.n. 65E .8, 65E w.n. 65E D.8. 65E n.e. 65E s.n. 65E
Ld
U9 w864 BWASA U9 D064 UWnasd 30 ansd 29 nabd PER20 933 9562 ok ot UL OV R 050
S50021 PER 20.5 957 976 985 995 1,005 1,033 1,062
S50kl -L68 PER 21 980 1,000 1009 1019 1029 1058 1,088
SN2 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 513 362 402 415 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
*sundgndaneandaulomasuie f.u. - n.0. 64 whiu 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
n: aneeidse va. e nda i aneenidse va. il nda
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Long COM7222X
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sragduld Sentiment UINIINUIATNIINTLAUNIASTY

nivdneduaseganTulugisuanst Fair Value U 66 windu 47.50 U @

Awvnanatia Wasugiuyindame Higher Low aduayumeidu EMA 10 1 d1gn

ogludamziunaaouleu EMA 200 Su 71 33.75 v Taeiluniuil 31.75 U

nagnsnasavnu

wuzii1iia Long COM7222X u 31.75 um Yagdurls 16.75% whviiils 33.75

UM wawkdau Stop Profit 7l 32.25 wiie Lock rils 10%

Future Underlying
Seftle . . EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 65F PBV &5F
Price 65F
COMTZ22X 32.70 -0.22 7 519 0 5.02 52.31% 34 13.70 -
n: aneedse va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD CONT.C: 32.50 l II . I‘I:‘III ) I‘L.‘ daily
b | A J-'hl.l TS \
SETS0 INDEX 1 "|'l} l'll‘ﬂ.w_:ﬂ*ll ‘. .
B |\| iy h_”!,.n_ o 75
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ilsundluan 4Q65 aandunwhszAuasaalninelasing Suwsamuuainnig
ihgtng High season wesngmaawvislulssmaleuaziosul dwalilsslid
wsuay BRK2 wazngalsdliih GULF GUNKUL finausgneunsfiiiu QoQ
3930359 GSRC phased MAINTHER 463.8 MWe (COD 3 §1.A. 2565) 141
srilulasinausn uennidaiiusamyuainainmssuimsusutiuan ft van n.o.-s.6.

Ioulmsuna Teesiaviullagiull Upside gendn 18% FV U 2565 winfiu 65 um

Awnanafla wualiudu aduayumeidy EMA 10 34 laefigaia Upside 119

WALA Breakout IULUIAIUIZZEUN 53.50 UM Useuliutnyuneg? 55.00 U

nagnsnasavnu

a Long GULFZ22 1 53.50 um tagtiuniemu 7.5% wiwidils 55.00 v

ey Cut Loss 0.50 UIMIINYUY

Future Underlying
Seitle _ , EPS GROWTH
Future ] Basis Vol Ol Ol Change leverage | Upside PER 65F PBY &5F
Price 65F
GULFZ22 5325 0.00 292 2131 1 270 19.00% 42 04 4 85 81.95%
n: aneedse va. e naa
HISTORICAL PRICE TECHNICAL CHART
YTD aMTD GULF C: 54.00 daily
|'tv R
SETS0INDEX I] } ‘|!n=‘ ',. “Ju'v 5350 m
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TRACKING PERFORMANCE

Realized Profit on Dec 2022 | 0.0%

eiohied YD 2052 Reoleed roft _ e

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

. = N - . . O P N foehl
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Pan: @eauivy va. ol waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 SIRIZ22 115 0.01 14923 102221 -1 10 172 1.47
2 BCPGZ22 9.69 0.14 14528 9919 2 4 10.39 99
3 JASZ22 272 -0.06 8004 23778 -498 6 239 229
4 BEMZ22 9.39 0.09 3579 9044 0 13 9.57 9.38
5 GUNKULZ22 525 0.00 1997 48101 516 20 555 528
6 CKPZ22 527 -0.03 1123 13514 0 6 493 478
7 THCOMZZ2 10.88 0.18 1058 1504 0 8 12.88 11.74
TPIPLZ22 1.7 -0.03 1020 22510 0 " 182 1.69
9 TTCLZ22 4.83 0.01 1008 538 0 7 4.58 434
10 TPIPPZ22 363 -0.05 1004 1017 0 8 3.36 328
1 BLANDZ22 1.00 0.00 T05 180750 0 9 1.08 1.03
12 TASCOZ22 16.81 -0.09 563 108 0 4 18.45 17.51
13 SPRCZ22 11.04 -0.26 512 7017 -2 9 1219 11.70
14 CHGZ22 385 -0.07 503 2508 0 14 n 355
18 BTSZ22 8.60 -0.06 501 5694 22 8 644 §.23
16 PTTZ22 35.80 -1.20 450 7656 3 1" 3367 32.39
17 EAZ22 88.50 0.00 41 19839 -80 18 98.66 95.95
18 ICHIZ22 895 0.00 405 2401 -100 5 12.03 1134
19 HANAZZ2 38.62 -0.63 383 1064 46 5 58.99 4735
20 KTBZ22 16.94 0.04 356 19566 400 19 17.64 17.38
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GOLD FUTURES

swmmaqﬁmmmaw%’glﬁaﬁu Uity 16.6 WASEEY 50 0.94% Yot 1,786
Wiy AUATEMUUINNTTIRITRTINARBUMNUNUSUNTans]  wavns
gauAvaIAIduneaas  neldaianisalitsuinisnanansy (W) askou
fugslunsusutunenidelunsUssguiud 13-14 5., 4 lavansefuaunie
0.5% wdsniiusutu 0.755 AndefilunsUseyn 4 aSafikuan naduly

Dollar Index U3uas 0.35% Unil 105.18 9a Ineduniill Fosfinnunisseny

nagnsnasavnu

i mes GFZ22 iedu 1iindu 140 v Uil 29,640 v (1,786 LA3BEY)
TndiAsasamesAinain Spot anandiideulmuina 1,786 widsgm masian
GFZz22 %fuf:%agﬂumau 29,500-29,800 UM LLﬁmmﬁ’maﬁmmaﬂLﬁaﬁw%’gﬁ
anaY NAULMYUABIIAIMBIAT wis1AndaiilaniaduriunuanIunIsaiseiu
Tneddansiiliminluishay PPI de3sesensuusth Trading GFZ22 U3ial
1,770-1,800 138507 W3e 29,370-29,870 U was1auiuiuluungnsouuy
wuzihsela Short nieufimuAge cut loss 100 VMY edesiuni

@eansmvesAaaeulminaInae

InAtiA GOLD SPOT

Downtrend Channel

e Set v [ £ [ ar e "y £V M g = ot o

NAU Curecy (Gold Spot  $/02) Gold Kid XAU Dofly JAMUGRO21-CSDEC2022 CopyrightS 2022 Bloombery Finance LP.

fun: @enuiTe va. oWy wad
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Gold Futures
FUTURES Lost Chg  %Chg Vol o] Ol Chg
GFZ22 29,640 60 0.20 91 212 6
GFG23 29,670 50 29 106 [1]
GFJ23 29,720 30 0.10 8 8 0
Mini Gold Futures

lost Chg  %Chg Vol o]} Ol Chg
GF10Z222 29,650 2 0.30 3,202 6,584 635
GF10G23 29,690 100 0.34 1,243 3,848 253
GF10J23 29,740 110 37 258 241 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

AFAN1951AMB9AT YIN39e Higher Low atfuayusigidu EMA 10 u lagangaiin

FeUUIUUINYNANATIALANLAN 21AA1T Breakout EMA 200 U @gvinunisidsu

LUl haZLSIPaNLNSY AAnsaunseaaulilusyasdn $1760-$1810

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (u2n/ USD)

34.50 34.75 35.00 35.25 35.50
1,600 26,238 26,428 26,618 26,809 26,999
1,630 26,730 26,924 27,117 27,311 27,505
1,660 27,222 27,419 27,617 27,814 28,011
1,690 27,714 27,915 28,116 28,317 28,517
1,720 28,206 28,410 28,615 28,819 29,024
1,750 28,698 28,906 29,114 29,322 29,530
1,780 29,190 29,401 29,613 29,824 30,036
1,810 29,682 29,897 30,112 30,327 30,542
1,840 30,174 30,393 30,611 30,830 31,048

n: aneedse va. i naa i aneenidde va. il nia
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNECNUS eEoe UNECNUS EEoe
(Fresswlou 490.10 un/dhane/do) (Fresswlau #8.10 uwny/drunuy/do)
sieila Al AIETTULTIEY+ Avls el Avls ANETTULLEY+ Avls
future wWinuulas (mavu) VAT () (mevu)ave future wWisuudas (@) VAT () (mevulgve
28,820.00 250.0 12,500 {1,045} 11,451 29,540.00 250.0 2 500 210 2,780
28,870.00 200.0 10,000 {1,048} 8,951 29 880.00 200.0 2,000 (210 1,780
29,820.00 150.0 7,500 {1,048} 5,451 29,840.00 150.0 1,500 (210 1,280
25, 770.00 100.0 5,000 (1,045) 3,951 25 750.00 100.0 1,000 (210} 750
28,720.00 50.0 2,500 {1,048} 1,451 29 740.00 50.0 500 (210 280
29,670.00 0.0 _ {1,045) {1,049) 29,690.00 0.0 - [210) [210)
28,620.00 -50.0 (2,500) {1,048} {3,543) 29 640.00 -50.0 (500} (210) (710)
28,570.00 -100.0 (5,000} {1,048} (5,048} 29 580.00 -100.0 {1,000} (210 i1,210)
25,520.00 -150.0 (7,500) (1,045) (8,545) 25 540.00 -150.0 (1,500) (210} (1,710}
28,470.00 -200.0 {10,000} {1,049} {11,048} 29 490.00 2000 (2,000} (210 (2,210
29,420.00 -250.0 {12,500) {1,049} {13,548} 29,440.00 -250.0 (2,500} (210 (2,710
n: ansenddde va. oude naa fiun: ansenidde va. i nda
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