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SINGLE STOCK FUTURES:

wuziidie Long COM7Z22X i 31.75 v Uagtuuianu 5.40% wvindnls

33.75 U waz Cut Loss 0.75 ANy LAksanyuaInuInsn1sninsg:

wugiidie Long KTBZ22 Mu 17.61 v Uagtunls 8.57% Uvinnls 18.00

UM wag Cut Loss 0.20 umannnu auselevianaanideruiau

GOLD FUTURES:

ALATNIALINUENITNNS9aZBNIN AZAARDAINUADARTLAZINANIS
31AMBIAT Jauuzn Trading GFZ22 9 29 300-29,650 v ($1,760-1,780)

waz Cut loss 100 UIMINNUY

FEDWATCH TOOL

MEETING PROBARBILITIES

MEETING DATE  350-375 375400 400-425 425-450 450-475 475-500 500-525 525-550 550-575

12M14/2022 | 0.0%  0.0% 00% 77.0% 230%| 0.0% 6 0.0%
201/2023 00% | 00% | 00% | 00% 454% 452%| 94% 00%  00%
3/22/2023| 00% | 0.0% | 00% 6 00% 159%  453% | 326% 6 61%  0.0%
5/3/2023 | 00% | 00%| 0.0%| 00%| 129% | 39.7%| 351% 112% | 1.2%
6/14/2023| 00% | 00% 6 00% 03%| 13.4% 396% 346% 11.0% 1.2%
7/26/2023 | 00% | 0.0%  01% 30% 189% 38.5% 296% 6 B89% 09%
9/20/2023 | 0.0% | 0.0%  11% 86% 258% 30.4% 224% 61%  06%
111172023 00% 06% 55% 186% 314% 27.8% 129% | 29% | 02%
12M13/2023 | 05% | 4.3%  153% 282% | 287%| 16.7% | 54% 09%  01%
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All Futures Long[Shorf] Position : Controct Accumulated Long(Shorf]

Leng Shert Mt 2Days 1 Wesks 1 Months
Institution 126,313 146,242 19,929 58760 -113,777 -313,395
Foreign 116,880 118,526 1,546 3718 36009 -98,321
Retail 259,768 238,293 21,475 62,478 149786 412718
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Shorf]

Long Shert Met 2Days 1 Wesks 1 Months
Institution 37 888 37 686 302 -T57 -3,659 -9.032
Foreign 85,622 82278 3,344 183886 9,900 34,065
Retail 102,024 105,670 3,646 7631 6241 25033
Sing|e Steck Futures Long(Shorf] Position : Contract Accumulated Long(SHorf]

Long Shart Mt 2 Days 1 Wesks 1 Months
Institution 67,196 T4 272 -7.078 -359,788 -§3310 -225753
Foreign 16,973 19,089 -2116 -15,755 -39.271 -151,70F
Retail 84 635 75,444 9,152 55,543 132,581 37T, 450
Metal Futures Long(ShorI] Position : Controct Accumulated Long[Shorf]

long Shert Met 2Doys 1 Wesks 1 Months
Institution 5,320 3,837 1,483 1,352 4150 4 897
Foreign 13,960 16,671 -2,711 5,284 5,701 17,740
Retail 16,1682 14 934 1,228 4932 255 -22 8637
Call Option Lona(Shert) Position : Contract Accumulated Long(Short)

long Short Meit 2Days 1 Wasks 1 Months
Institution 89 G4 -25 =37 -38 35
Foreign 275 282 -7 143 F 563
Retail 3,857 3925 3z =108 Y| -599
Put Option LonalShor) Position : Confract Accumulated Long(Short)

Leng Shert Met 2Days 1 Weeks 1 Months
Institution 430 108 324 27T 313 3,263
Foreign 148 185 -37 -188 82 -41
Retail 5,633 5,920 287 -89 -3es -3,241

wASIA PLUS

Securities




DERIVATIVE TALK '

nagnsnasainuauwus

BY RESEARCH DIVISION

SET50 OVERVIEW
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SET50 INDEX FUTURES

Direction Trading: @n1un13al COVID-19 Tudunagnisvunenile“ves FED Midau
AAMEIMEY Fund Flow ffluwildulvaiiinyuy SET50 wnisvuuusindaaniue

Long Litiu 997 9a 1vinnnls 1007 gauas Cut Loss 4 9m

Spread Trading: A1AN158] Spread 5¥1319 S50H23 ausae S50222 oy Tufi 29
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$50Z22 (30 MIN CHART)
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Last

1% Hist. Wolatility 2Week Hist. Wolatiity

SETS0 Index 993.73 11.71309 7613152
Call Option
_ Break Intrinsic Time All-in-  Theory COpen Implied Effective Time
Premiu Ch Volume Delta
remiam 9 Even Value Value Premium Price Interest  Volatility Gearing Decay
S50722C1025 2.00 0.80 = 1027 0.00 2.00 3.34% 1.42 1573 14485 9.94 0.14 70.52 0.0
S50Z222C1000 10.00 3.10 =1010 0.00 10.00 1.63% 7.45 1328 105326 11.21 0.43 4315 0.0
S550Z7222C975 25.00 5.20 = 1000 18.78 5.22 0.63% 2237 486 5560 11.95 072 28.80 0.0
550Z222C950 46.90 F.80 = 895.9 4378 312 0.31% 44 55 20 3864 14 57 0.87 18.432 0.0
S5507222C925 59.20 5.40 =994 3 58.78 0.52 0.05% 59.19 2 1234 1127 0.99 1417 0.0
Put Option
" Break Intrinsic Time All-in- Theory Open Implied Delt Effective Time
Fx oo G Even Value Value Premium Price e Interest Volatility Gearing Decay
S50Z222P1025 33200 -4.50 =992 31.22 1.78 -0.18% 32185 27 544 10.329 -0.85 -25.81 0.0
S50Z222P1000 1570 -4.10 = 0843 6.22 9.48 -0.95% 13.20 1257 8412 11.26 -0.57 -35.79 0.0
S50Z22P9T5 5.50 -2.20 = 969.5 0.00 5.50 -2.44% 3.15 1542 12676 11.66 -0.27 -48.86 0.0
S50Z22P950 1.90 -0.90 = 9481 0.00 1.90 -4.60% 0.35 1636 13106 1213 -0.11 -55.42 0.0
S50722P925 0.70 -0.20 = 0243 0.00 0.70 -5.99% 0.02 G587 12938 14,89 -0.04 -57.99 -0.1
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UNDERLYING Close  Cha %Cha asUmstoung
SETS0 99375 666 063 30Nz
- 300000
Symbol Setfle Chg %Cha Vol Ol Ol Chg 250000
S5OV 974,87 0.0 .03 74 145 i -
200000
550Kz 98561 0.0 0.0% 1z 44 ]
s50z22 5354.80 7.7 084 18825 440778 16,736 _ 150000
S50HZ3 988,80 7.3 07 30483 TOSES 1305 100000
S50MZ23 354.90 B.7 0.7x 6,737 13,060 -351 50000
SEOUZS 978,70 £.4 0.7 2,096 10,341 o - - - ~ 0
- ~ -50000
SETS0 Futures Llong(Shord) : drdyran a8 Long(Short) ] ;
Long Short Net 25 2 ddani 1iAau o o & o o S S o oo oo -100000
—, 37,938 37,696 302 757 811 -3032 T T T E 2 % % 2 T T Z
[ [ [ 0 o L1 [ [ [ 0 [ L1
@i g5E22  B22TE 3,344 18,385 23215 34065 2 2 2 2 2 2 2 2 2 2 2 2
adban 02024 05670 -3646  -TTE31 -S064 -2S033

P37: @189 Ua. 1o1Ty waa ;@189 Ua. Lowdy waa

AIANIsni SPREAD ru Auidiou91n ASPS MODEL SET50 fAs:=AUA1 PER #1499

e Spread B3eina - B3¢l

$50021 S50K21 S50M21 S50N21 $50Q21 S50021 (i) u.n. 65E U.n. 65E .8 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E

29 Wabdu Bwasd U2 D884 u29nabs 30 ansd 29 nesd PER20 933 7 952 961 971 980 1,008 1,036
S50021 PER205 957 976 985 995 1005 1,033 1,062
S50K21 1.68 PER 21 980 1,000 1,009 1,019 1,029 1,058 1,088
S50M21 1.28 0.40 PER 215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
S50N21 -1.16 0.53 0.13 PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
S50Q21 513 362 -4.02 415 PER 225 1,050 1,071 1,082 1,092 1,103 1,134 1,166
S50U21 581 -4.13 -453 -4.66 <051 PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
uuigudanaandoulomnasswie fla. - n.0. 64 wiu 0.5% PER235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
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SINGLE STOCK FUTURES

Long COM7222X

wwilturilsves COM7 Tu 4Q65 ganla Andzadseaugs Mndadeuin aduayu
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seegduld Sentiment UINIINUIATNIINTLAUNIASTTY

Awanatia Wesugiuyindame Higher Low aduayumeidy EMA 10 4 a1

ogludamsunaaeulau EMA 200 $u 11 33.75 U Tnefluniufl 31.75

nagnsnasavnu

@n1ug Long COM7Z22X nu 31.75 vm Jagduvianu 5.40% wWhviniils 33.75

UM wag Cut Loss 0.75 UINANNUY

Future Underlying
Settle . . EPS GROWTH
Future ) Basis Vol Ol Ol Change Lleverage | Upside PER 65F PBV 65F
Price 65F
COM7222X 31.44 -0.22 34 519 0 5.02 52.31% 31.41 13.70
n: ansenddde va. oude nda
HISTORICAL PRICE TECHNICAL CHART
vID =MD COMT7 C: 32.50 daily
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Long KTBZ22

AunmEunIndaglunaminidedisuty sa. luadu nevstunrwanusalums
yhilsfifanintsitu myursilsgns 9M65 gafu Pre-COVID uanainil ROE Bu
wile 9% Anslefu 3 lnsuna (3Q65 71 9.4% VS KBANK 7 8.6% uay SCB # 9.1%)
PBV 0.6 Wi siniAiafedaudd 2551 517 1 SD wagAadengus 7 0.67 wi svoe

duld Sentiment UINAINMITUTEYY NS, NainazUTutunende 0.25%

Awanatia wunliduu1du nseu Uptrend Channel Tngangnildayayiauinnig

wAdANAUTULNEUTD EMA 10 T4 niauwviaiiaudensny 1W1uunef 18.00 U

nagnsnisadnu

wuzi1die Long KTBZ22 vu 17.61 um Uaqtuils 8.57% wWhvirrls 18.00 um

ey Cut Loss 0.20 UIMmMINnnNu

Future Underlying
Settle . ‘ EPS GROWTH
Future . Basis Vol al Ol Change Leverage | Upside PER 65F PBV 65F
Price 65F
KTBZ22 17.70 0.04 209 19566 400 18.53 15.30% 8.05 0.50 8.62%
n: ansenidse va. oude naa
HISTORICAL PRICE TECHNICAL CHART
YTC mMTD KTE C: 17.80 daily
[T p—— ,», )r JPM e -
SETS0 INDEX IN M
i !
S T, i+
BANK \'i:‘h.“.' J\w W A e vy
o Bl
!
rsi(14, 70, 30, 1)
KTB
e
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n: aeeidse va. e nda i aneenidse va. il nda

O\ ASIAPLUS

Securities £ ; \
A \ 1
et | | RRRRR




DERIVATIVE TALK

I d

nagnsnisainuouwus

TRACKING PERFORMANCE

Realized Profit on Nov 2022 . 17.0%

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 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 \
Gold Futures
FIANDIANAINANSTTEOAY LANTY 19.60 wi3egy Undl 1,767.5 ey btk T R TR
GFG23 29,380 -160 0.54 29 106 Q
o o a GFJ23 29,480 -150 0.51 8 8 Q

MUAIAYININNRUADAANTNINGUNNOUAT NAINBLIBLIH WA Usesulmn

Lo . - & o X Mini Gold Futures
ponunasdy U Rz rEasNTUTuTLdRsmanilslun1sUss AR 5.0 1

1 v Y PP = GF10222 29,50%9 Chg %oc.ohg 3.2;(; s,?u Oih:
danalit Dollar Index USusnanad 0.74% 11Ua# 105.99 an teenisweasulm 10623 29,50 2 007 1243 388 2%
q GF10J23 29,630 0 0.00 258 241 0

YDIFIANNBIAALNNEUNUANRUADAANS  JULABIRAANIUNISIIENISAYT  PMI
o v o o o . - flan: anpendde vateide nda
VBIEVST MIUMUAAAVNITINNUUBNAIANEATUALINTIINNULABY .8 VB

ansy luiuans Feloyaravunazinaseirniwmainlulasneddtussesinly e : 31AT0ATes Gold Futures <Nig:|
. Session) Settle a4 1381 22.00 . warU3an
nagnsnasavnu nstomedntulutasian 19.30-22.30 u.

1AMBIAT GFZ22 WeAu anad 170 U (mumqmmmm@hﬂmﬂmamaﬂ

ARUUMLTSAN) Ta?l 29,320 UM (1,756 WEg™) AININSIANBIAINAIN

Spot dnandl 1,775 Wby AmsIA1 GFZ22 Suil axeelunsey 29,400-29,750
U Iag Dollar Index ﬁagﬂuﬂmﬁﬂgm \losedyanninlaunALIsLaVTE
fdsazoonin vilinsdvua Direction wesmimmesdiAeuinsdimndes
fe98AIwLLUN Trading GFZ22 UShiad 29,300-29,650 UM Uaginunla cut

loss 100 U3y edesiuaudeminginmeddnaoulmiinaInaIn

InAlin GOLD SPOT

F-2100

»-2000

Downtrend Channel

b-1500

b 1800

F-1700

b 1600

Sep oct Nov Dec Jan Feb Mar pr Way Jun u Aug

2021 2022
¥AU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 14AUG2021-01DEC2022 Copyrighte 2022 Bloomberg Finance L.P. 01-Dec-2022 07:18:13
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GOLD TECHNICAL

AFAN1951AMB9AT YIN39e Higher Low atfuayusigidu EMA 10 u lagangaiin

U uUINIANATANLLAN 21AA1T Breakout EMA 200 U @gvisunisidsu

LUl haZLSIPaNLNSY AAnsaunseaaulilusyasdn $1760-$1810

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
25,630.00 250.0 12,500 (1,045) 11,451 25810.00 250.0 2,500 (210} 2,290
28,580.00 200.0 10,000 (1,049} 8,951 28 760.00 200.0 2,000 (210 1,780
29,530.00 150.0 7,500 {1,048} 5,451 29710.00 150.0 1,500 (210 1,280
29,480.00 100.0 5,000 {1,048} 3,951 29,660.00 100.0 1,000 (210 750
29,430.00 50.0 2,500 {1,048} 1,451 28,610.00 50.0 500 (210 280
29,380.00 0.0 - (1,049) (1,049) 29,560.00 0.0 - (210) (210)
28,330.00 -50.0 (2,500} (1,049} {3,543} 29 510.00 -50.0 (500} (210 (710
29,280.00 -100.0 (5,000} (1,048} (5,045} 29 460.00 -100.0 {1,000} (210 (1,210
28,230.00 -150.0 (7,500) (1,049} {8,543) 29,410.00 1500 {1,500} (210 (1,710)
28,180.00 -200.0 {10,000} (1,048} (11,048) 28 360.00 -200.0 (2,000} (210 (2,210
25,130.00 -250.0 (12,500) (1,045) (13,549} 25.310.00 -250.0 (2,500} (210) (2,710)
n: ansenddde va. oude naa fiun: ansenidde va. i nda
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