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SET50 FUTURES:

SET50 1n34 Sideway/Sideway Up #asusinaauann Geopolitical Risk

anas wuzdl Trading S50Z22 Tunsau 982-995 3auas Long NSaUENN
SET50 OPTION:

#01uz Long S50222C975 1 26 9a gn Cut Loss 3 9 Long $50222C975
soulvaifl 16 30 (SET50 = 980) ivinnls 31 3 (SET50 = 995) wag Cut
Loss 3 9@ A1A SET50 unde Sideway/Sideway Up

SINGLE STOCK FUTURES:

#01Ug Long ORZ22 u 24.50 UM UaAnvu1anu 15% uiliugi wugin
Long ADVANCZ22 U318y 187.50 U tU19inAnls 192.00 v wag Cut

Loss 2.00 UMaN%iu Defensive #151A13In Outperform guRIARUKNI

#01ug Long GULFZ22 9u 51.50 U Uadnvu1anu 15% wuzii Long
MTCZ22 Uhaai 36.50 um vinnnls 38.25 uam waz Cut Loss 0.50 U

ANNUNBIANIINAUsENaUNISARY WUATIUAIN 4Q65

GOLD FUTURES:

#07Ug Short GFZ22 wuil 30110 um Yawrayu 100 UM 58 Short saulvl

i 30300 UM ($1780) Whviarinls 29790 U ($1750) Cut loss 100 U
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All Futures Long[Shorf] Pasition : Contract

Accumulated Long[Shori]

Long Short Met 2Days 1 Wasks 1 Months
Institution 134 427 164,310 -25.883 -65,077 -141281 -263,297
Foreign 132,993 150,611 17818 18,052 17771 134,836
Retail 295164 247663 47 501 88129 159,052 128461
SETS0 Futures Long(Shori] Position : Contract Accumulated LOI'Ig[ShOI'f]

Long Short Met 2Days 1 Waaks 1 Months
Institution 42 809 45,134 -2,325 -5,388 -3,860 -3,738
Foreign 80,542 84,964 -4 422 581 6,841 181,920
Retail 113,895 107,148 6747 4807 10701 -17B182

Sing|e Stock Futures Long(Shori] Pasition : Contract

Accumulated Long[Shorf]

Long Short Met 2Days 1 Wesks 1 Months
Institution 58,547 BT 772 -28,225 -38,728 99237 -175,736
Foreign 72739 38,085 15,858 26,913 3875 -T0851
Retail 101,517 57,436 44,081 65642 130,812 245,387
Metal Futures Long(Shori] Pasition : Contract Accumulated LOI'Ig[ShOI'f]

Leng Short Met 2 Days 1 'Wesks 1 Months
Institution 5,985 6,518 -533 -1,862 -1,482 3,456
Foreign 29,939 27,048 2,801 7,653 20,887 14,589
Retail 24,290 26,648 2,358 5791 -19,405  -18,045
Call Option LonalShort) Position : Contract Accumulated Long(Shert)

Long Short Mat 2Days 1 Wasks 1 Months
Institution 4 29 -25 -34 167 -758
Foreign 164 264 -100 =221 169 2250
Retail 3,185 3,050 125 255 -336 -1,482
Put Option Long(Sher) Pasition : Contract Accumulated Long(Short)

Long Short Mat 2Days 1'Wesks 1 Months
Institution 110 1 108 240 32 3,953
Fareign 87 216 -129 -136 -303 -1,356
Retail 4733 4713 20 -104 -9 919
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SET50 OVERVIEW

SET50 Index 2uiiU§uas 8 gavdednidiu 0.8% Tnsauvamiananeiuinade
arandss Geopolitical Risk  neaudfvunsanluiuiluuaudauiling
AdeTin 2 919 Tsdgranszrenuivunsiananinanilegnsuitatiniade
uidemTIdeUTILanSundneds  usinafunUsBiufnaniianasdeinan
awndulvhmiinduadelumaiiugiusnniy Famsilsaniguasugiadadl
”agagm%ﬁwma%aaﬁ’mimﬁaﬂ mmmﬁmmwué’fmﬁwawﬁmmﬂqmammimﬁau
5.0, WANUAR 0.1%MoM fndnmanAaYeneda 0.2% Wagne Inverted Yield
Curve 5833 Bond Yield 10 wag 2 Jagilanihgasmanvesd -0.67% afiauss
nafuRnanuansgLiUSUaddute -0.12% @9 -150% ustednslsfinnm

dwsuiusnvednasegiveglutisiuiiags sun Waean1sal GDPE5F
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veef 3.7% Feweuludyaufnge Fund Flow lnadnlussesdaly angld
Jaduwndeniussnanuanasinlin SET50 Index Jull Sideway/Sideway Up @l

n39U 980-995 90

SET50 INDEX FUTURES

Direction Trading: SET50 N3¢ Sideway/Sideway Up %adusanasuain
Geopolitical Risk anas wugi Trading $50722 lunsau 982-995 Ay Long

AS8UAY

Spread Trading: A1AN158] Spread 5¥7319 S50H23 ausae S50222 oy Tufl 29

5.A. 2565 Awwi1iv -6.50 9 Jagduedh -6.30 deliinTrunnneliieaniuglag

SET50 Option: {a@n1u Long S50222C975 i 26 90 gn Cut Loss 3 9a Juil
uz1150 Long S50722C975 71 16 9a (SET50 = 980) s 31 9a (SET50 =
995) wag Cut Loss 3 9a MM SET50 wnie Sideway/Sideway Up

$50Z22 (30 MIN CHART)
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S50222  faaglutieainagiuus

Downside 9119970 RSI LU1L8

Oversold #83In39U 980-995 90
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An: @ne9ide va. Loy waa

Last 1Yr Hist. Violatiity 2VWeek Hist. Volatility
SET50 Index 934.61 11.71061 11.78879

Call Option

Premium Chg

Break Intrinsic Time Alliin-  Theory Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing  Decay
§50£22C1025 220 110 =1027.2 0.00 220 433% 254 1437 13298 1011 013 5844 0.0
§50Z22C1000 330  -3.10 =1008.3 0.00 8.30 241% 815 792 2824 10.68 035 4138 0.0
$50222C975 2070 570 =9957 961 11.09 1.13%  19.84 532 6535 11.23 061 2918 0.0
$50722C950 3950 -B70 =9895  34.51 4.89 0.50%  38.08 27 3872 12.24 081 2024 0.0
$50222C925 6190 760 =9869 59.61 229 0.23% 60.70 12 1204 13.51 092 1457 0.0

Put Option
. Break Intrinsic Time: Alliin-  Theory Open Implied Effective Time
e e e e e i e o = s
S50Z22P1025 4170 7.00 <9833 4039 1.31 -0.13% 4228 3 363 9.78 -0.88 2070 0.0

§50Z22P1000 22.90 520 =9771 1539 7.91 -0.76% 2292 461 6190 10.55 -0.65 -28.05 0.0
S50222P975  10.70 270 =9643 0.00 10.70 -2.06%  9.65 1086 11487 11.39 -0.38 -35.62 0.0
S50Z22P950 470 120 =9453 0.00 470 -3.99% 290 933 11282 12.63 -0.18 -4074 0.0
$50222P925 210 040 =9229 0.00 2.10 -6.27% 058 863 11583 14.12 -0.08  -43.35 -0.1

P37: @189 Ua. 1o1Ty waa

AIAUWUSANIUzVaIUNaINURAIUSINA

NIWSoUN1SBovIe SET50 INDEX
Tumsnaasnu na: SET50 FUTURES

UNDERLYING Close  Chag %Cha asUumsBoue
SETSO 984.61 -T.62 0T TEMEZ
80,000 —— ook P - 250000
Symbol Setle  Chg %Chg Vol. Ql Ol Chg s 200000
SE0vE2 974.87 0.0 0.0 74 145 0 o :
SE0X22 985.50 8.3 0.3 g 74 -5 150000
s50722 385.20 -85 -0.3:  Z0BE4E 409426  -7.045 100000
SE0H23 578.90 5.4 -0.%: 22664 54538 223 50000
S50M23 975.50 -5.0 0.8 5301 18,621 860
S50U23 96910 8.2 -0.8% 2006 10473 B2 = - -0
— - 50000
SET50 Futures LenalShort) : &ndnan feal Long(Short) ]
Long Short Net 2 5u 2 ddami 1dau S o P E§1 P 8 -100000
— 42809 45134 2,328 -5 368 &8 -3,736 T 3T % & T L L
o o | @ @
o B0S47 84964 4,472 581 0850 181320 £ § 2 Iz 2 49 9
P—— 113,695 107146 B.747 4807 -9.969 178182 - o
n: aeeidse va. e naa i aneenidse va. il nda
AMAN1ISTU SPREAD ru duimrau21n ASPS MODEL SET50 ns:AuA1 PER A9
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1hring Spread B5eina - B5eina

$50121 S50K21 S50M21 S50N21 $50Q21 S50U21 ((an)] u.n. 65E D.n. 65E .8, 65E w.n. 65E D.8. 65E n.e. 65E s.n. 65E
(U 29 W84 0 8WAS4 (U 29 Dubd 29 nAsh tu 30 anéd 29 bl PER20 933 952 961 A 980 1,008 1,036
50021 PER205 957 976 985 995 1005 1,033 1062
SS0K2L 168 PER 21 980 1000 1,009 1019 1029 1058 1,088
SsoMl 128 040 PER215 1003 1023 1033 1043 1054 1084 1,114
SSON2L 116 053 013 PER22 1027 1047 1057 1068 1,078 1,09 1,140
$50021 513 262 402 415 PER225 1050 1071 1082 1092 1103 1,134 1,166
Ss0U21 581 413 453 466 051 PER23 1073 1095 1106 1116 1127 1159 1,191
sundgndaseandaulowassre .o, - n.0. 64 whiu 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
n: aneeidse va. e nda i aneenidse va. il nda
SINGLE STOCK FUTURES
Long ADVANCZ22
Usziliumlsly 4Q65 fimmaslald QoQ  wsnzanvzlawsmyuaingieland
WWIlTLAZgaTUAIN 1) NAUINTDINANIA, 2) HINTNITVBINASTNYILNTEAUAST
& ' = £ & o A A ) ed A
%9 19U AUBZAILNE 5, NSTUALIITUSN Wag 3) ¥DAvN8LDNe WaZERNIINITIUN
Ay wszarlaravinannsitadaleluy 14 AsSan3nUnd Dividend Yield 4%
Awnanatia Aevne lnesiunesugulaunse fedeme Hisher Low aduayu
PELEUALRAY 10 JU UST Downside N191AR Uszifiuituuney 192.00 U
nagnsnasainu
wuzin Long ADVANCZ22 U3l 187.50 v wWhwinails 192.00 uw wag Cut
Loss 2.00 umanyu
Future Underlying
Seitle _ , EPS GROWTH
Future ) Basis Vol Ol Ol Change leverage | Upside PER 65F PBV 65F
Price 65F
ADVAMNCZ22  188.96 -0.25 139 733 -40 1459 23.43% 2530 8.20 345%
n: aneesdse va. oude naa
HISTORICAL PRICE TECHNICAL CHART
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YTD =MTD

SETS0 INDEX
IcT

ADVANC

-20% -15% -10% -5% 0% 5%
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Long MTCZ22

ADVANC C: 187.50

1"
o i/
Al

I Illll.‘ll‘Lljll.b"h Ir:l'm-’l.‘

g
L, P

uuuuu

rsi1(14, 70, 30, 1)

macdi(12, 26, 9)

Pan: @neaudve va.

= o
Loy Wad

AAMNLIENSIn 4Q65 AU QoQ wag YoY nuwiliudueliuls vasnag

Credit cost $30 4Q65 AU3UANAIINNIN 3Q65 VaurTidnlsamsl 2565-66 azifisTu

8% yoy way 9% yoy nwinlinFudaulasaiies simviuusuguludandt 35%

faurdud 2565 auil PER U 2566 Wiy 13 i uay PBV U 2566 Liies 2.3 W1 #1nin

Aade PRV 5 U faundaiie 2.5 SD 511 Fair Value ¥ 2565 wirfiu 47.00 U

AMVNaWATA 58U Trading Sideway 7i%m noU 33.50-38.25 U™ Uagdueglu

anwarvs UL advauumsuiu EMA 10 Ju wWhwneviiilsegn 38.25 um

nagnsnasavnu

wuz1 Long MTCZ22 Ustaeu 36.50 U wWwinAils 38.25 v wag Cut Loss 0.50

UIMINNU

Future

Underlying

Settle

Price

Future Basis Vol Ol

Ol Change leverage

Upside

PER 65F PBV 65F

EFS GROWTH
65F

MTCZ22 36.49 0.25 668 1383 21

5.84 3

7.75% 21.28 3.75

4.24%

P @893 Ua. Loy Waa
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TRACKING PERFORMANCE

Realized Profit on Nov 2022 -15.0% l

eiohied YD 2052 Reoleed roft _ e

-50% 0% 508 100% 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

Leverage Resistance  Support

1 JAS722 272 -0.06 14772 23778 -498 6 252 243
2 KTCZ22 58.22 0.03 7026 1823 0 17 59.64 57.78
3 THCOMZ22 10.88 0.18 6548 1504 0 8 11.65 1113
4 EAZ22 86.60 0.00 4251 19839 -80 15 96.59 93.36
5 BCPGZ22 9.60 0.14 4000 9919 2 4 9.88 9.64
6 BCHZ22 18.01 -0.09 2640 1138 0 14 20.34 18.76
7 PLANBZ22 AT 0.02 2503 17095 0 7 793 7.38
8 TTBZ22 124 0.01 2235 18267 36 1.40 1.34
) WHAZ22 3.50 0.00 2215 26513 -995 8 2i7i) 356
10 ICHIZZ22 695 0.00 2103 240 -100 5 11.27 10.54
1 GULFZ22 53.00 0.00 1818 213 1 3 51.03 4958
12 TUZ22 17.27 0.07 1610 5299 -801 9 17.98 16.76
13 SAWADZ22 4545 0.20 1446 2918 -80 6 44 68 4164
14 PTTEPZ22 164.60 -1.40 1196 1271 19 16 198.51 182.82
18 BLANDZ22 1.00 0.00 1085 180750 0 ) 1.02 0.99
16 GPSCZ22 67.85 0.10 1011 2489 -22 8 68.83 64.01
17 THANIZ22 425 -0.03 1000 16505 0 4 431 415
18 BCPZ22 30.76 024 1000 431 140 12 3413 3152
19 WLZ22 39.75 025 835 4039 0 10 43587 41.76
20 BDMSZ22 2937 0.12 813 2335 0 17 3153 29.82
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GOLD FUTURES \
Gold Futures

FIAMBIANAIAANSTIOAN USuanad 5 sy UaTl 1,772 WisEgy™ 21N63 e B
GFG23 30,250 -50 0.17 29 106 Q

GFJ23 30,280 60  -0.20 8 8 0

wueyiils HasTIANaTuRAESEAUgEatuseu 3 weulusewineiuil 1,788

~ P & o o v & Lo w ~ Mini Gold Futures
bAIYLY™ weiagalsnan1sUsUaIveIsIA e gunluluagnednnn  iws1eiinsg

| | | | a & Y o 4 v A o GF10222 30,2:1? Ch; “;C;;q 3,2\:1;[ s,?a4 033‘:
NINIINNITIDDUANVBIANNIUADAAIENID ANENANNUUANITIUALNEYBLA GFIOG23 30,240 0007 124 38 2%
- A Y GF1023 30,300 40 0.13 258 241 0

a 1l o A a =
wisegnadulngseuns lagdviinsnanningnamnssuanas 0.1% ludieu
o o~ w o - 4 e X i anenudde vatelde wia
f.0. Uavadendurainainiagsiadindiain il Dollar Index 3uil anaq
0.24% Uafl 106.29 9n dwiuiuil Aesdnnudvil CPI veeglslou uagduIug e : 31AT0ATes Gold Futures <Nig:|
Session) Settle a4 1I@1 22.00 Y. wazdsan

VOIUATANNITINNNUVRIANTF 18 ! )
Aseeveindulugieaan 19.30-22.30 u.

nagnsnisaJnu

1AMMBIAN GFZ22 1oAY WLUY 130 U (@IUN19AaIALaNaNNANNUUINEaY

A1) Yadt 30,170 vm (1,772 NERRIR)! FnIsIANeIRIRaIN spot Eﬂ'%j(ﬂ‘ﬁ'
1,774 w3sgys A GFZ22 ’B’uﬁazagﬂuﬂsau 30,000-30,400 UMM 1NANS
\wAsulmszrineiuresna Mo wagAiuumseuan vlinudinammuiis
Short GFZ22 yuiads 30,110 U Yaaauziagiuaayu 100 vin dmduna
gnsTuil dheiTensmesnisiadtuusaiuluvesaimesd vilviniaida Short
flemaasamls Fauusisedn Short seulvilfl 1,780 wiegys wie 30,300
v Sidwidls 1,750 wiseeys w38 29,790 U wazimungn cut loss 100

U LieUesiuanudswnsinmasdadeulmiaainain

InAtiAn GOLD SPOT

Downtrend Channel

e ot Nov Dec $= fe Mo o Yy Xa M g Sep o e ec

»u
XA Curecy (Goid Spot $/02) Gold Kid YAU Dafly JAALGRO21-17NOV222 Copyrghtd 2022 Bloombaerg Finance LP. 17-Now-2022 07:17:39
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GOLD TECHNICAL

NAN1931AINBIAT 39917 Technical Rebound %a931nLARY9MIE Triple Bottom

USTDILTIVBALUIUNE WioULARLSLTEY Bullish Breakout dsdeyaynauda Upside

AAnauUINNgauNIstAaaulmlusyesdl fi $1760-1810

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (uaw/ USD)

3550 3575 3600 3625 3650
1,600 26999 27,189 27,379 27,569 27,759
1630 27,505 27,699 27,892 28,086 28,280
1,660 28011 28208 28406 28,603 28,800
1,690 28517 28718 28919 29120 29321
1,720 29024 29228 29432 29637 29,841
1,750 29530 29,738 29,946 30,154 30,362
1,780 30,036 30,248 30459 30,671 30,882
1810 30542 30,757 30,972 31,187 31,403 L |
1,840 31,048 31,267 31486 31,704 31,923 o

n: aneedse va. i naa fun: aneenidde va. il nia
Atudrunlsvannuvey GOLD FUTURES Atuarunilsvannuvay 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 (i) (miamu)ave
30,500.00 250.0 12,500 {1,048} 11,451 30,450.00 250.0 2 500 210 2,280
30,450.00 200.0 10,000 (1,045) B,951 30,440.00 200.0 2,000 (210} 1,750
30,400.00 150.0 7,500 {1,049} 5,451 30,380.00 150.0 1,500 (210 1,280
30,350.00 100.0 5,000 {1,048} 3,951 30,340.00 100.0 1,000 (210 790
30,300.00 50.0 2,500 {1,048} 1,451 30,280.00 50.0 500 (210 230
30,250.00 0.0 - {1,048} {1,048} 30,240.00 0.0 - [210) [210)
30,200.00 -30.0 (2,500) (1,045) (3,549) 30,190.00 -50.0 (500} (210} (710}
30,150.00 -100.0 (5,000} {1,049} (5,043} 30,140.00 -100.0 {1,000} (210 {1,210}
30,100.00 -150.0 (7,500) {1,048} (8,549} 30,080.00 -150.0 {1,500} (210 {1,710}
30,050.00 -200.0 {10,000) {1,048} (11,043} 30,040.00 -200.0 (2,000} (210 (2,.210)
30,000.00 -250.0 {12,500} {1,048} {13,548} 29,890.00 _250.0 (2,500} (210 (2,710}
n: aneedse va. i naa i aneenidse va. il nia
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