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All Futures Long(ShorI] Position : Controct

Accumulated Long(ShorI]

Leng Short Mgt 2 Days 1 Wesks 1 Months
Institution 134,154 172,985 -38,831 -78, 754 81106 -330274
Foreign 126,866 129,038 2172 17067 -24883  -05140
Retail 288,000 246,907 41,003 60787 85980 425414

SETS0 Futures Long(Shorf] Position : Confract

Accumulated Long(ShorI]

Leng Short Mgt 2 Days 1 Wesks 1 Months
Institution 42,190 45249 1,059 3030 8251 8513
Foreign 05,180 80,118 15,044 31004 20220 35120
Retail 105,230 119,215 13,085 28OS 11078 28607

5ing|e Stock Futures Long(ShorI] Position : Contract

Accumulated Long(ShorI]

Long Short Met 2Doys 1 Wesks 1 Months
Institution 70,99 103,708 32712 $3805 5A227 247 144
Foreign 12234 25 873 13638 11932 38194 -151.408
Retail 121,962 75,611 45,351 75757 94421 393552

Metal Futures Long[Shorf] Position : Contract

Accumulated Long(ShorI]

long Short Met 2Days 1 Weeks 1 Months
Institution 4244 4375 -131 451 2348 2,910
Foreign 18,781 22354 -3,573 -2,006 -7,083 18,003
Retail 22,844 19,140 3,704 1,545 4735 -20113

Call Optien Lona(Shor) Posifion : Contract

Accumulated Leng(Short)

leng Short Met 2Days 1 Weeks 1 Months
Institution 101 113 -12 41 171 251
Foreign 415 265 150 3] 35 803
Retail 2,305 2443 -138 -28 -208 -1,054

Put Optien Lona(Short) Pasition : Contract

Accumulated Leng(Short)

leng Short Met 2Days 1 Weeks 1 Months
Institution 354 441 A7 72 41 2,111
Foreign 220 3T -151 -155 137 -139
Retail £.458 4 260 198 227 -178 -2,801
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SET50 OVERVIEW
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SET50 INDEX FUTURES

Direction Trading: Usziauuinainanun1sel COVID-19 Fugnindisanaany
flare Recession luansgauaznisinun1Buieiuludius il SET50 wnaein

3 WUzt Trading S50Z22 980-992 9

Spread Trading: A1AN138] Spread 51319 S50H23 ausie S50722 au Jufl 29

5.A. 2565 AU -6.50 90 Yagtuegi -5.70 dilaintannnelndeaniuglag

SET50 Option: Wuzti1se Long S50222C975 #1 12 90 (SET50=980) Lhwirls

22 30 (SET50=990) Uag Cut Loss 3 3m A1A SET50 Wneus Downside 311n

$50Z22 (30 MIN CHART)
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Last 1% Hist. Volatiity 2Week Hist. Volatiity
SET50 Index  996.92 11.71759 7.314051

Call Option

_ Break Intrinsic Time Alliin-  Theory Open Implied Effective Time
Premium C€h  “ren  vawe vawe Premwm Price "O"™® interest Volamlity CC'" Gearing Decay
$50722C1025 110 020 =10264 0.00 110  397% 080 745 14738 955 009 7975 0.0
$50722C1000 590 230 =10069 0.00 BO0  202% 500 1065 10318 10.60 035 4951 0.0
$50222C975 19.80 490 =994.8 1192  7.88  080% 17.36 575 6633 1123 0.66 3286 0.0
$50722C950 39.00 550 =989 3692 208  021% 3842 40 3867 1086  0.90 2266 0.0
50722925 6390 7.90 =9088.9 6102 108  020% 6245 16 1235 1588  0.93 1432 0.0
Put Option
_ Break Intrinsic Time Alliin-  Theory Open Implied Effective Time
Premium Ch  “rion  vawe Vawe Premum Price O™ interest Volamlity o' Gearing Decay
$50722P1026 37.50 -850 =087.5 32.08 HN/ANA 008% 3828 156 527 516  -009 2615 0.0
S50222P1000 19.80 -5.20 =980.2 1308 672  -0.68% 17.50 988 7285 1107  -0.65 -3230 0.0
$50Z22P975 770 260 <0673  0.00 770 -199% 4980 1313 12224 1159 034 4416 0.0
$50Z22P950 280  -1.00 <0472  0.00 280  -402% 068 1065 12760  13.02 0415 5128 0.0
S50222P925  0.90  -0.30 <9241 0.0 090  637% 004 398 13030 1423 005 5733  -0.1

Pan: @eauive va. ol waa

AYIWAUWUSENIUzVaIUNaINURAIUSINA

nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha asumsboune
SETS0 986.92 7.39 0.75% 232z
- 300000
Symbol Sefle _Cha %Cha Vol Ol Ol Chg 250000
SEOVEZ 974.87 0.0 0057 74 5 o -
SE0X22 35561 4.7 0.5 12 45 1] 200000
550222 567,10 7.6 06% 2062399 438200 16,736 _ 150000
S50HZ3 SE150 14 0.7% 29971 65381 1,305 100000
S50M23 q78.20 7.0 0.7 5514 13,674 -351 50000
SEOUZ3 972,30 7.4 0.8 2445 0,727 o 0
SET50 Futures Lona(Short) : &0uru &aU Long(Shor) 20000
Long Short Met 25u 2 dulami 1idau -100000
dantiu 44,130 45,243 -1,053 -3.033 -10.778 -8.513
Pt 35,160 80,116 15,044 3934 15443 35,120
adan 05230 13215 -13.985  -26.955 -4 671 -Z6,607
n: ansenidse va. oude naa fiun: aneenidde va. i nda
A1IANISnU SPREAD tu duinau?an ASPS MODEL SET50 ns:AuA1 PER (]
10rine Spread B3eina - B5eina
$50121 S50K21 S50M21 S50N21 S50Q21 S50U21 (In) u.A. 65E 0.n. 65E w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
Ld
U 29 W84 0u BWAGA (U 29 Debd 29 nAsh u30anéd 29 nebd PER20 933 952 o e S0 18 s
0021 PER205 957 976 985 995 1005 1033 1,062
SSOK2L 168 PER21 980 1,000 1009 1019 1029 1058 1,088
SsM2L 178 040 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
uufgudanaandoulomnasswie flg. - n.0. 64 wiu 0.5% PER235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
n: aneeidse va. e nda i aneenidse va. il nda
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SINGLE STOCK FUTURES

Long COM7222X

v

wwildumlsves COM7 Tu 4Q65 ganla anagegseaugs 3ndadeuin aduayu

(%
v

HaUsENaUNITIUYe 4Q65 A Msdadlelvu 14 Aaurtianas n.e. 2565 Faie
g i aa = a v = 1Y A v

Snhunangiimadadilulasing 4 vemnl uaglinauinainggnia Ngau
induineduninsguntulutislaed Fair Value U 66 Wiy 47.50 U dau

szegduld Sentiment UINIINUIATNIINTLAUNIASTY

Awanatia Wesugiuyindame Higher Low aduayumeidy EMA 10 4 a1

ogludamziunaaouleu EMA 200 Su 71 33.75 v Taeiluniuil 31.75 U

nagnsnasavnu

a0ug Long COM7222X nu 31.75 um Uagiuaanu 7.7% wWiimls 33.75

UM Wag Cut Loss 0.75 UIMAInNU

Future Underlying
Setile . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 65F PBY 65F

Price 65F

COMTZ22X 3131 -0.22 7 519 5.02 52.31% 314 13.70 -
n: ansenidse va. oude naa
HISTORICAL PRICE TECHNICAL CHART
- . it "‘I--‘J_' ||.\r|‘. I‘II‘I" ‘II.III !JIIIJI‘IJI' My ‘||
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Long KTBZ22

AunmaunIndagluinaeiadleisuiu sn. ngldu nevsfiumnuaunsalunis

i lsidmunisivy vyuiilsdis 9M65 gafin Pre-COVID uonaInil ROE u

wilo 9% Ansiay 3 lnsuna (3065 71 9.0% VS KBANK #i 8.6% wag SCB 71 9.1%)

PBV 0.6 11 AndnAnaaessusit 2551 517 1 SD uagAladungu 7 0.67 w1 seuy

duld Sentiment UINAINNITUTEYY NI, NldnagySutunenide 0.25%

AwanAtia wunliduu1du nseu Uptrend Channel Tngangnildayayiaiuinnig

WALANAUTIULNEULD EMA 10 T4 NSauwiaiigudiansny 1Winunen 18.00 U

nagnsnasavnu

wuzii1iie Long KTBZ22 nu 17.61 v 1wiinls 18.00 U wag Cut Loss 0.20

UIMINNU
Future Underlying
Settle . ) EFS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
KTBZ22 17.65 0.04 616 19566 18.53 15.30% 8.05 0.50 8.62%
n: aneudde va. woide wia
HISTORICAL PRICE TECHNICAL CHART
e P
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TRACKING PERFORMANCE

Realized Profit on Nov 2022 . 17.0%

eiohied YD 2052 Reoleed roft _ e
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Pan: @eauivy va. ol waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 SIRIZ22 115 0.01 9937 102221 -1 10 152 1.39
2 TRUEZ22 4.93 0.03 9026 8183 8490 13 479 4.46
3 BLANDZ22 1.00 0.00 6150 180750 0 ) 104 1.02
4 WHAZ22 360 0.00 34 26513 -995 ] 392 380
5 BCPGZ22 9.60 0.14 2519 9919 2 4 10.08 977
6 GUNKULZZ22 525 0.00 1822 48101 516 20 535 521
7 CHGZ22 385 -0.07 1505 2508 0 14 354 340
8 CPALLZ22 57.00 0.75 1449 1120 1 13 63.80 61.88
) TTICLZ22 4.83 0.01 1000 538 0 7 455 433
10 PTTEPZ22 164.60 -1.40 946 1271 19 16 167.95 182.45
1 HMPROZ22 13.40 0.00 930 1663 0 8 14 58 1426
12 KTBZ22 16.94 0.04 616 19566 400 19 17.91 17.64
13 TDZ22 1.90 0.01 532 12256 0 12 189 1.85
14 LHZ22 8.72 -0.13 51 387 0 12 9.50 9.33
18 BEMZ22 L3R 0.09 503 9044 0 13 L3R 9.22
16 BTSZ22 8.60 -0.05 502 5694 22 8 8.23 8.01
17 THANIZ22 4.25 -0.03 501 16505 0 4 4 4.01
18 KCEZ22 4910 015 501 1255 -148 9 5044 4716
19 KBANKZ22  149.90 0.40 501 2387 80 12 14580 141.29
20 BCPZ22 30.76 024 500 431 140 12 32.04 30.44
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GOLD FUTURES

MAmesnananisiilefy iy 9.5 wieays Yait 1,750 wisen Tneluse
wyuanmAnIsalisuIMsnatsansy (a) ssazasmsuiutuaenids meld
AALiRazuLiEs 0.5% TunsUszeuiud 13-14 5.0, 1§ ndsaniiufutunenids
0.75% Tumsuseau 4 adshnsofiunounting egndlsinunsessefisiosunas
yasUsysuialutuil Lﬁamé’zgcyﬂmm%ﬁqﬁﬂmmaﬂLﬁaﬁ%’mawﬁu FIU0INTT
FNNUTBYAATYTNIENTF dmsuTutiandanensdenunaenty uaz GDP
3065 musensisnuuenmanenstuiuans  Gefoyaimuaasiinasie

AANI9RAIARULALNDIA IS TR 1

nagnsnasavnu

9 M0IR1 GFZ22 iefu anas 220 UM (@UVesAInanlanainkaves
Aduuudarn) Jafl 29,490 v (1,751 widegy®) FINNTIANBIAINATN
Spot aﬁqmﬁ' 1,749 3wy A1AT1AY GFZ22 Suil avaglunsou 29,350-29,800
U Famenamesddunisialunseufiusediull 1,730-1,760 WsBEY* Vinli
fe398AIwULT Trading GFZ22 UShaad 29,130-29,630 UM Uagimunga cut

loss 100 U3y edesiuaudeminginmeddnaoulmiinaInaIn

InAlin GOLD SPOT

Downtrend Channel

= oet Nov oc e fes o Ao iy

YA Curecy (Goid Spot $/02) Gold Kid YAU Dafly JAANGO21-30MOV222 Copyrghed 2022 Bloomberg Finance LP.

fan: @neaudde va. oy wae
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Gold Futures
FUTURES Lost Chg  %Chg Vol o] Ol Chg
GFZ22 29,490 90 0.30 91 212 36
GFG23 29,550 -100 0.34 29 106 [1]
GFJ23 29,620 -100 0.34 8 8 0
Mini Gold Futures

Lost Chg  %Chg Vol o] O Chy
GF10Z222 29,460 -80 0.27 3,202 6,584 635
GF10G23 29,520 -80 0.27 1,243 3,848 253

GF10)23 29,590 -90

0.30

258

241 0

fn: @e9uive va el waa

VN8LYA

: 99m1UAv99 Gold Futures (Nig

Session) Settle 4 1781 22.00 U. WazU3un

MsPevrenndulutiaian 19.30-22.30 u.
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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)

3500 3525 3550 3575  36.00
1,600 26618 26809 26999 27,189 27,379
1630 27117 27311 27505 27,699 27,892
1660 27,617 27,814 28011 28208 28,406
1,690 28116 28317 28517 28718 28,919
1,720 28615 28819 29,024 20,228 29,432
1,750 29114 29322 29530 29,738 29,946
1,780 29,613 29,824 30,036 30,248 30,459
1810 30112 30,327 30542 30,757 30,972 L N |
1,840 30611 30,830 31,048 31267 31486 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)awe
25,800.00 250.0 12,500 (1,045) 11,451 25 770.00 250.0 2,500 (210} 2,290
28,750.00 200.0 10,000 (1,049} 8,951 29 720.00 200.0 2,000 (210 1,780
29,700.00 150.0 7,500 {1,048} 5,451 29 670.00 150.0 1,500 (210 1,280
28,650.00 100.0 5,000 {1,048} 3,951 29,620.00 100.0 1,000 (210 750
28,600.00 50.0 2,500 {1,048} 1,451 28,570.00 50.0 500 (210 280
29,550.00 0.0 - (1,049) (1,049) 29,520.00 0.0 - (210) (210)
28,500.00 -50.0 (2,500} (1,049} {3,543} 29 470.00 -50.0 (500} (210 (710
29,450.00 -100.0 (5,000} (1,048} (5,045} 29 420.00 -100.0 {1,000} (210 (1,210
239,400.00 -150.0 (7,500) (1,049} {8,543) 29,370.00 1500 {1,500} (210 (1,710)
28,350.00 -200.0 {10,000} (1,048} (11,048) 29,320.00 -200.0 (2,000} (210 (2,210
25,300.00 -250.0 (12,500) (1,045) (13,549} 25 270.00 -250.0 (2,500} (210) (2,710)
n: ansenddde va. oude naa fiun: ansenidde va. i nda
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