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SET50 981.62 0.88 0.09% n.a. n.a. n.a. .

550222 983.7 2.80 0.29% 125,295 417,042 3,983 Un31As1:AJYEWUFIUAURAIANU lIasiuINATA
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All Futures Long[Shorﬂl Position : Contract

Accumulated Long(ShorH

leng Sheort Meit 2Days 1 Wesks 1 Months
Institution 127 674 135 452 -8,818 -41,707 -130275 -301,565%1
Foreign TRETT 09 169 -20,252 -27.921 559500 B6,336
Retail 218,049 188 939 28,110 63628 190175 215315

SETS0 Futures Long[Shorf] Position : Contract

Accumulated Long(ShorH

leng Sheori Meit 2Days 1 Wesks 1 Months
Institution 25,162 27 822 1,340 325 -1,487 -5,038
Foreign 46 B26 47 237 -411 133 -8,958 135,200
Retail 58 680 69 609 -529 -459 10,485 131,162

Sing|e Stock Futures Long(Shorf] Position : Contract

Accumulated Long(ShorH

Long Short et 2Days 1 Wesks 1 Months
Institution 72524 831804 -11,270 -35828 98772 -204217
Foreign 13574 33502 -20,328 -27.564 50819 -B0,167
Retail 03 454 61 858 31,588 £4332 150501 284 384

Metal Futures Long[Shorf

) Position : Contract

Accumulated Long(ShorH

leng Short et 2Days 1 Wesks 1 Months
Institution 1714 1658 0 1541 4149 2,249
Foreign 18,320 17910 419 553 10,135 22,068
Retail 18,653 19,132 479 2084 5086 -24317
Call Option Lona(Sher) Pesition : Contract Accumulated Long(Short)

Long Short Met 2Doys 1 Wesks 1 Months
Institution 2 2 0 -8 -24 954
Foreign &8 81 13 &1 273 2,049
Retail 1,804 1,791 13 67 297 -1,085

Put Option LonalSher) Posiion : Contract

Accumulated Long(Short)

long Short Meit 2Days 1 Weeks 1 Manths
Institution 224 12 212 1,362 1,529 351
Foreign 30 32 -2 T4 -4 -1,171
Retail 2647 2883 o33’ -1,437 -1,860 -1,179
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SET50 OVERVIEW
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Lz 1¥r Hist. Volatiity 2Week Hist. Volatiity
SET50 Index  981.62 1169785 11.91411

Call Option

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

Even Value Value Premium Price Interest  Volatility Gearing Decay
§50722C1025 200 0.20 =1027 0.00 2.00 4.62% 1.10 551 13485 10.48 01z 58.77 0.0
§50Z22C1000 750 070 =1007.5 000 7.50 2.64% 520 807 8941 10.81 0.33 4260 0.0
§50Z22C975  19.90 1.60 =19949 6.62 13.28 1.35%  16.03 130 6306 11.96 0.59 28.99 0.0
§50222C950  37.80 180 =9878 3162 6.18 063% 3466 19 3867 12.69 079 20.63 0.0
§50222C925 G070 150 =9857  56.62 4.08 042%  58.00 2 1200 15.35 D.a9 14.33 0.0

Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premum Chg  “ren  Vae Vale Premum Price "0 jnpferest Volatlity T Gearing Decay
S50Z22P1025 4470 030 =0803 4338 132 013% 4321 3 351 1144 086 1885 0.0
S50Z22P1000 2360 100 =0754 1838 502 053% 2234 203 E140 1010 -089 2864 00
$50Z22P975 1110 -110 =9639  0.00 1110 181% 820 784 11668 1126 041 3607 0.0
$50Z22P950 470 030 <9453  0.00 470  -370% 186 661 11665 1244 020 -4202 00
$50722P925 200 -0.20 <923 0.00 200 -597% 023 418 12032 1389 009 4522 01

Pan: @e9uivy va. oy waa

AIAUWUSENIUzVaIUNaINURAIUSINA

nawsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha asumsboune
SETS0 98162 0.88 0.0 lEEs
80,000 - ook S e g - 250000
. 70,000 - —
Symbol Setle  Cha %Chg Vol. Ol Ol Chg o0 * 500000
SEOVEZ 974.87 0.0 0057 74 5 o 0000 -
SE0X22 353.70 0.5 1 4 1 T 1] 40,000 - 150000
550222 983,70 2.8 03% 125295 417042 3,983 ety 100000
X : .3 i ) § 20,000 - —
S50HZ S77.40 24 03 4650 54985 295 o.000 - 50000
SEOM23 974.40 2.8 0.3% 2468 18,855 4 (10.000) 0
S50123 36500 25 Dax 2247 0SEE 78 20000 -50000
— {40,000) -100000
SET50 Futures leng(Shert) : &runan &AL Long(Short) 50.000)
Long Short Net 2 5u 2 ddami’ 1idau 50.000) - - -150000
§ 2 & & & 2 © & 8
dantiu 23,162 27822 1.340 326 -2.772 -5,035 = & o & & & 4 4 &
P 2 2 2 2 3 5 & 4 =
Pt 46,826  47.237 -411 133 8234 136,200 £ 23 3 T oz o9 o9 2
¢ & 3 &R
adan 68680  B9.609 -373 -453 5462 -131162
un: ansensdde va. oude naa fiun: aneenidde va. i nda
AIANISnU SPREAD tu duinau?an ASPS MODEL SET50 ns:AuA1 PER (]
e Spread B3eina - B3eTnd
$50121 S50K21 S50M21 S50N21 S50Q21 S50U21 ((ap)] u.n. 65E  U.A. 65E W.8. 65E w.n. 65E U.8. 65E n.e. 65E s.n. 65E
Ld
U9 Wa6h 0 BWASA U9 D064 UM naéd 30 ansd 29 nabd PER20 933 962 ok ot UL OV R 050
0721 PER205 957 976 985 995 1005 1033 1,062
SOKZL 168 PER21 980 1000 1,009 1019 1029 1058 1088
SN2l 128 040 PER215 1003 1023 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
uuigudanaandeulomnasswie flg. - n.0. 64 whiu 0.5% PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
n: aeeidse va. e naa i aneenidse va. il nda
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Long ADVANCZ22
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WRLENREETNAIN 1) KAUINVBIANIA, 2) NINTNITVBINIASTAYIUNTEAUNAT
W0 LU AUAZASAIE 5, MITUAILITITUAT Uag 3) sanvieilens warenIIUIFIUN

AU wszazlanauinainnisiadilalilu 14 15207700 Dividend Yield 4%

Ananalla Aevne Inesaunesugiulaunss Medame Hisher Low atuayu

feduaaay 10 Su Ust Downside fis1in Useifiudvaned 192.00 um
nagnsnasainu

wuzidio Long ADVANCZ22 wu 187.12 um UaqUurinls 29.60% wiinnls
192.00 U™ wag Lock ks 20% #i 189.50 U

Future Underlying
Seitle _ , EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
ADVAMCZ22 19049 -0.25 912 733 -40 14.59 2343% 2530 820 3.45%
n: aneedse va. e nda
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD J\D\-nNIc‘.IIc:w'I.SD “ll'|I}Il‘|"LU||\.v,I:I‘_I'.u-t daily
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ARrbsanEeIn 4Q65 iuAITie QoQ wag Yoy Mnwnilindudeiiiuln vaeiinn

Credit cost 930 4065 9zU3UaNAIINNIA 3Q65 UYarAMlsgnsy 2565-66 azifiutu

8% yoy Wy 9% yoy nwnltududaiiulasaiies simviudsugulufnda 35%

wauAdut 2565 quil PER U 2566 Wi 13 wih uag PBV U 2566 1iie 2.3 Wi #inn

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

ammamaiia 58 Trading Sideway 719 Aoy 33.50-38.25 UM Yagliueglu

anwarvsUTL aduauumesuIiu EMA 10 Ju wWhmneviilsegn 38.25 um

nagnsnasavnu

wugiiiie Long MTCZ22 v 35.25 uw 1viils 38.25 um wag Cut Loss 0.50

UM NN
Future Underlying
Setile . . EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
MTCZ22 35.20 0.25 920 1383 5.84 37.75% 21.28 3.75 4.24%
an: anewdde va. 1o1de wia
HISTORICAL PRICE TECHNICAL CHART
Sk
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TRACKING PERFORMANCE

Realized Profit on Nov 2022 -15.0% l

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

Leverage Resistance  Support

1 SIRIZ22 115 0.01 T482 102221 -1 10 139 133

2 TRUEZ22 4.93 0.03 5520 8183 8490 13 4.89 478

3 JAS722 272 -0.06 417 23778 -498 6 244 234

4 HANAZ22 36.62 -0.63 4068 1064 46 4] 46.42 war
5 KCEZ22 4910 015 4049 1255 -148 9 50.69 4535
6 EAZ22 §8.50 0.00 2832 19839 -80 18 96.70 93.95
7 WHAZZ2 3.50 0.00 2122 26513 -995 8 381 364

8 AQTZ22 73.20 -0.06 1898 921 80 1" 74.23 7298
) BDMSZ22 29.37 0.12 1718 2335 0 17 2991 2848
10 BCHZ22 18.01 -0.09 1214 1138 0 14 20.48 18.99
1 BJCZ22 3ELER 0.34 "2 2258 0 9 3493 3364
12 BEMZ22 9.39 0.08 1005 9044 0 13 9.55 9.36

13 THCOMZ22 10.88 0.18 1000 1504 0 8 11.61 11.09
14 CPALLZZ2Z 57.00 0.75 969 1120 1 13 62.88 60.71
18 MTCZ22 38.00 0.25 920 1383 21 6 36.20 34.37
16 ADVANCZ22  198.25 -0.25 912 733 -40 15 193.21 186.67
17 SPALIZ22 18.74 0.26 908 820 200 ) 2357 217
18 SAWADZ22 4545 020 860 2918 -80 6 4473 4183
19 TUZ22 1T.27 0.07 719 5299 -801 9 17.83 16.65
20 BECZ22 11.80 0.00 521 724 0 16 10.60 9.96
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GOLD FUTURES
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7R MBIA1 GFZ22 ﬁu"ﬁfuﬂn%ﬁmum anas 160 U Ut 29.900 U (1,753
WREY") 9n1151AMBIAIRaTA spot a'wqmﬁ 1,750 38y Am GFZ22 Suil
avaglunsau 29,700-30,100 U Inedeyairsugiodfuesanssiiazsyne
sonunludUaviiildsamesddnsiuny widowulumamesinieed
froglutnnasaefiussnaduaniuasaaiinduiimunudee uugih Trading
GFZ22 UStial 1,740-1,770 wisegy %39 29,600-30,100 U™ wazsoiln Short
ynTInuaznsauuy Taeimungn cut loss 100 Uy Litetesiuai

@earnsmvesAaaeulminaInae

InAtiAn GOLD SPOT

Downtrend Channel
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Gold Futures
FUTURES Lost Chg  %Chg Vol o] Ol Chg
GFZ22 29,500 -120 0.40 91 212 36
GFG23 29,990 -120 -0.40 29 106 [1]
GFJ23 30,040 -120 0.40 8 8 0
Mini Gold Futures

Lost Chg  %Chg Vol o] O Chy
GF10Z222 29,860 -210 0.70 3,202 6,584 635
GF10G23 29,9500 -230 0.76 1,243 3,848 253
GF10J23 29,950 -240 0.79 258 241 0

fn: @e9uive va el waa
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Session) Settle 4 1781 22.00 U. WazU3un
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GOLD TECHNICAL

#AN1951AMMeIA Janizdaivaannitusiusanggidu EMA 200 Ju Ussidiueg
Tugranisundmgulug lenmausuamaasuidu EMA 10 Ju Tussavdu usasdl

Tusuuinlesnulay $1760 aanseumsieaeulmlusyesi 7 $1730-1760

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 (U]  (miamu)ave
30,241.00 250.0 12,500 {1,048} 11,451 30,150.00 250.0 2 500 210 2,280
30,1590.00 200.0 10,000 (1,045) B,951 30,100.00 200.0 2,000 (210} 1,750
30,140.00 150.0 7,500 {1,049} 5,451 30,050.00 150.0 1,500 (210 1,280
30,090.00 100.0 5,000 {1,048} 3,951 30,000.00 100.0 1,000 (210 790
30,040.00 50.0 2,500 {1,048} 1,451 29,950.00 50.0 500 (210 230
29,990.00 0.0 - {1,048} {1,048} 29,900.00 0.0 - [210) [210)
25,940.00 -30.0 (2,500) (1,045) (3,549) 29,850.00 -50.0 (500} (210} (710}
28,890.00 -100.0 (5,000} {1,049} (5,043} 29 800.00 -100.0 {1,000} (210 {1,210}
29,840.00 -150.0 (7,500) {1,048} (8,549} 29 750.00 -150.0 {1,500} (210 {1,710}
28,790.00 -200.0 {10,000) {1,048} (11,043} 29,700.00 -200.0 (2,000} (210 (2,.210)
20,740.00 -250.0 {12,500} {1,048} {13,548} 28 650.00 _250.0 (2,500} (210 (2,710}
n: aneedse va. i naa i aneenidse va. il nia
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