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SET50 FUTURES:

A1UNIIAAD Recession YBLATYINAANIFINAAUY SET50 ualyainisuiuag
autululunsaudnin aauz Long S50Z22 My 982 9¢ gn Cut Loss 4 30

dmuduiluuzii Trading Tunsau 970-985 qa

SET50 OPTION:

asn1ug Long $50222C975 1 10 9a gn Stop finu dwidufuiiwuziize
Long $50222C950 #1 20 A (SET50=970) Whsinrils 30 3 (SET50=980)

wag Cut Loss 3 9a AM SET Index agiluyaeingiu

SINGLE STOCK FUTURES:

wuzifa Long CBGZ22 MU 95.15 um Yaguumls 19.35% lwinnls

98.50 U uag Lock Als 10% # 95.75 um

\Uagaus Long BEMZ22 14 9.51 um whials 9.80 uw waz Cut Loss

0.10 UIMMIINNU

GOLD FUTURES:

a0z Short GFZ22 yuil 29880 uw Uauazfuiils 200 vw dwsuiuil

kg Trading 29330-29830 UM ($1760-1790) waz cut loss 100 UM

v
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Time Cur. Imp. Event Actual Forecast Previous
Thursday, December 15, 2022
20:30 = usD Retail Sales (MoM) (Nov) 0.6% 0.1% 13%
20:30 &= usD Retail Sales (YoY) (Nov) 1.60%
2115 = usD Industrial Production (YoY) (Nov) 251% 334%
211z = usD Industrial Production (MoM) 0.2% 015 01%

(Nov)

US Retail Sales YoY U.S. Industrial Production YoY
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Gold Futures P.8
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All Futures Long(Shorl] Position : Contract Accumulated Long[Shorf]
Long Short Met 2 Days 1 Waeks 1 Months
Institution 202,287 184,729 17,55 42,162 -33,807 -253246
Foreign 188,145 146,158 42 547 18,647 B2,081 -197 876
Retail 292 904 353 409 80,505 50,808 958388 451,122
SETSD Futures Long(ShorI] Posiion : Contract Accumulated Long[Shorf]
Long Shert Mgt 2Days 1 Wesks 1 Months
Institution 37,781 40,605 -2,844 2,178 5,631 -16,287
Foreign 83,343 71,374 11,969 1770 -40,742 59,549
Retail 87,126 96,251 8,125 408 47373 75,816
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short et 2Days 1 Wesks 1 Months
Institution 140,047 125,685 14,382 358,155 1,222 181828
Foreign 73,161 44 440 28721 14,745 -25477 -135451
Retail 146,059 189,142 -43,083 50,900 27,699 297,077
Metal Futures Long(Shorf] Position : Controct Accumulated Long(Shorf]
Long Shert Mat 2Days 1 Wesks 1 Months
Institution 4 038 3282 756 -B12 -830 737
Foreign 32,155 29,572 2,583 2330 -3254 4114
Retail 25,936 28275 3,339 1,518 4,084 4,851
Call Optien LonalShort) Pesition : Contract Accumulated Long(Shert)
Long Shert Mat 2Days 1 Wecks 1 Months
Institution 23 17 g -138 -24% 538
Foreign 236 215 21 -5 41 69
Retail 2,840 2,844 -4 272 210 556
Put Option Lona(Short) Position : Contract Accumulated Long(Shorf)
Long Short Mat 2Days 1 Weaeks 1 Months
Institution 421 285 136 509 526 2582
Foreign 177 323 -148 -208 -85 703
Retail 4,045 4,035 10 401 461 3,687
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SET50 OVERVIEW

nsUseys ECB MNuituRTumendy 0.5% 117l 2.5% munainan wadds Foyaye
sufuulonnemsiuidunesdeienafuiuilentegiudeglusyiugwioly

nadusenaauglsUUTUaNaAE 3% suanigmmsneauiavsendUdnuas
HANANNIAQAAVNTINANIT AU .8, ﬁdqé’fgzgmﬁazaaﬁaLﬁmmmﬁ’maﬁia
wAsugiaidng Recession nadupaRuanigauiUTuadlurae -225% B -
323%  aeldtduedeniifiminlumaudindndmalvidntuedouined
duninduasnsvazyiouldain Dollar Index fiufsan 0.76% waz Bond Yield 10
anfgafianas 3 bps Sazadausinafusiofiama SET50 Index lutuflusognilsd
padein  Momentum  msUduaswewmaavutiusazesnitaniianis

isugnangdeegluiulianduls 393m1a SET50 Index sinsiilunseu 970-985 9a

SET50 INDEX FUTURES

Direction Trading: Aui1Iase Recession luiAswgnaansgnasu SET50 e
Wonnsusuasandululunseudnin anue Long S50222 Mvu 982 9 gn Cut

Loss 4 90 dwmsuiuliuugi Trading lunseu 970-985 99

Spread Trading: A1AN138] Spread 5139 S50H23 ausie S50722 au Jufl 29

5.A. 2565 Awi1iu -6.50 90 Jagduedh -7.60 diliinTraunnneliinaniuglag

SET50 Option: {aan1uz Long S50222C975 7 10 9a gn Stop vy dwufuil
uuzi1se Long S50722C950 7 20 g (SET50=970) ihwiils 30 qa

(SET50=980) uaz Cut Loss 3 9a A1M SET Index agllugiaing1u

$50Z22 (30 MIN CHART)
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Last 1YT Hist. Volatiity 2Week Hist. Volatility

SET50Index 978.58 11.76529 £.346215
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 020 000 =10252 000 020  476% 001 6 13830 1195 002 11486 00
$50Z22C1000 130  -180 =10013 000 130 232% 067 2210 10744 1011 043 10081 00
§50Z22C975 1000 -580 =985 358 642  066% 810 835 6444 1094 056 5508 0.0
S50Z22C950 2860 -840 =0786 2858 002  000% 2836 90 383 971 094 3208 00
$50222C925 5300 570 =978 5358 #NANA -0.06% 5311 6 1208 na 100 1846 00
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium  Ch Volu Delta
remum R0 rven  Value  Value Premium Price M€ nterest Volatility Gearing Decay
$50Z22P1025 4740 840 <0776 4642 098  -010% 4685 9 537 1424 -095 -1963 00
$50Z22P1000 2340 640 <0766 2142 198  -020% 2253 078 6786 1064 085 -3565 00
S50Z22P975 700 250 <968  0.00 700 -108% 496 2420 11434 1109 044 6108 0.0
S50Z22P950 110 030 <0489 000 110 -303% 024 2082 13212 1180 010 -9018 00
S50722P925 (020 000 <9248  0.00 020 550% 000 198 11658 1398 002 -9820 -0

Pan: @e9uivy va. ol waa

NIWSIUNISEoVI8 SET50 INDEX

UNDERLYING Close  Cha %Cha asumsBoue
SETSO 978.58 612 YR = (e
Symbal Setle  Cha %Cha Val. Ql Ol Cha
SE0Ez 374.87 0.0 0.0 74 145 o
SEOX22 985,61 0.0 0.0% 12 4 o
S50z22 977.90 8.6 -0.%< 185057 398797 -3.375
S50H23 970.40 -5.4 0.3 5045 113793 7 456
S50M23 965.90 76 0.8 BE08 25575 2,100
S50U23 36380 6.3 0.7 Z502 13093 383
SET50 Futures Lona(Short) : Srun &8l Long(Short)

Long Short Met 25u 2 dulami 1idau
— 43734 42799 535 1509 1491 -12.269
aerer] 70,698 a7,211 -26513  -14.544  -10651W  -31065
adan 191951 06373 25,578 6453 WEO00S 103,334

P37: @189 Ua. 1o1Ty waa

ARNIsAl SPREAD ru Zuifiou9an ASPS MODEL

10 Spread B3eina - B3eTnd

$50021 S50K21 S50M21 S50N21 $50Q21 S50U21
U 29 Wwe.bdu 28wabd u290864 u29nnéd ou30anéd ou 29 nebd
$50021
S50K21 -1.68
S50M21 -1.28 0.40
S50N21 -1.16 0.53 013
$50Q21 5.13 -3.62 -4.02 -4.15
S50U21 581 -4.13 -453 -4.66 051

suuigudanaandeulomnasewie flg. - n.0. 64 whiu 0.5%
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SET50 fis:AUA1 PER 199

(i) u.A. 65E U.n. 65E W.8. 65E w.n. 65E D.8. 65E n.e. 65E s.n. 65E
PER 20 933 7 952 961 971 980 1,008 1,036
PER 20.5 957 976 985 995 1,005 1,033 1,062
PER 21 980 1,000 1,009 1,019 1,029 1,058 1,088
PER 215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
PER 225 1,050 1,071 1,082 1,092 1,103 1,134 1,166
PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
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Long BEMZ22

wwldumlsnnuilafmudiuau Traffic  Jlagarssaliildnunusuiadulen
Wiy U Sentiment nanNAUGUEANESARNINAUL TRl WazauN1mINaEdn
dy = aa ! o A ¥ a v gj
Puitaruquitd ngevme luseninadui 8-18 .. 65 8198991ANTIANUNYINATY
doulufow we. 62 9 Ridership Auvngngegade 5.3 wauiiiey/ i dwaln
Ridership waagluiou w.e. 62 9g#l 4.1 wawiedy/u (egegalud 2562) lay
Useidiy Valuation ¢e38 SOTP layamvisngay 12.00 ym

Awmanata wwdltudu dnyay Sideway Up ananagludiamagaumwuiiu

o w

dfgylan 9.65 U wineule dlenausuTunageulIAIUaAlUN 9.80 UM

nagnsnasavnu

\Unan1uz Lone BEMZ22 167 9.51 v whvirils 9.80 uim wag Cut Loss 0.10

UMINYNU
Future Underlying
Settle EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
BEMZ22 9.51 0.09 61 9044 0 12.88 25.00% 36.38 3.22 -
an: aneuide va. 101ds wia
HISTORICAL PRICE TECHNICAL CHART

YTC  aMTD EBEMC: 9.80
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Wormlsrugamgnesludy uazaziiunisiusilanus 4Q65 mssuanvieil

=

wwilduiindy Tnggenviglulseina azlaussleviangnaivnssuasesnuying

o

unsiufLafus 3065  UINAUIIATNIINIZAUAMATDINN1ATE AN

Whmnerilstd 2566 agnduaivladnassludnsn 32% Yoy lag snavuiiagdu

Zoueil PER U 2566 71 28.6 i Sashnirgudaatne OSP Fstioved PER 30.2 i1

ANmella SnazauUSIMIEY EMA 75 U 71 95.50 U WiaNAU1auIn

N9y Higher Low dddayaynania Upside iWmisngaguiiand 98.50 U

nagnsnasavnu

wuziiiie Long CBGZ22 yu 95.15 um Yagdurls 19.35% wwinils 98.50 um

wag Lock fnls 10% 71 95.75 U

Future Underlying
Seffle _ _ EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
CcBGZ22 96.39 0.79 365 1582 -80 6.33 19.40% - - -
n: aneedse va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTO =MTD CBGC: 9550 Il L daily
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TRACKING PERFORMANCE

Realized Profit on Dec 2022 I 7.0%

ielonied YT 2022 Realoed Prort _ e

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

. = N - . . sy oo N o ew o
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TOP 20 MOST ACTIVE VOLUME

Vol Leverage Resistance

1 GUNKULZ22 525 0.00 20827 48101 516 20 533 5.03
2 SIRIZ22 1.15 0.01 7699 102221 -1 10 1.88 1.58
3 BEAUTYZ22 1.46 0.01 6000 25561 5 1.26 1.23
4 UniQz22 473 0.01 5000 7003 2 8 465 444
5 BTSZ22 .60 -0.05 3500 5694 22 8 841 §.22
6 SAMARTZ22 572 0.02 2000 4602 0 7 5.66 552
7 JASZ22 272 -0.06 1719 23778 -438 6 237 224
TUZ22 1727 0.07 1383 5299 -801 9 17.07 16.62
9 SUPERZ22 0.74 0.02 1238 33200 0 5 0.67 0.65
10 PRMZ22 6.28 0.03 1001 16713 0 4 753 T
1 IRPCZ22 318 0.01 915 12745 -483 9 303 294
12 PTTGCZ22 4281 0.06 902 4557 -60 7 48.21 46.71
13 CPALLZ22 57.00 0.75 859 1120 1 13 66.01 63.72
14 TRUEZ22 4.93 -0.03 835 8183 8490 13 493 4.65
15 BBLZ22 139.02 0.02 619 5279 -40 8 14539 143.80
16 CKPZ22 527 -0.03 602 13514 0 6 4.86 4.68
17 TTBZ22 124 0.01 561 18267 36 137 1.35
18 EPGZ22 10.25 -0.05 513 5500 0 17 9.97 9.69
19 KBANKZ22 149.90 0.40 504 2387 80 12 143.87 141.75
20 THANIZ22 425 -0.03 502 16505 0 4 434 418

fan: @waudde va. oy waa
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GOLD FUTURES \
Gold Futures
FIANBIAMAINANITaAY UTuanas 30.5 WSy %130 1.7% vanseeu 1,800 T MR a—
GFG23 29,650 90 29 106 Q
wiseeys Unegi 1,776 Wiy Tusinaduainnsudeavedsiiuneaals was S EE—
o | o A v o X ¥, Mini Gold Futures
SUIAINANENST (We) dedryeraniuntinusutunenlesolUlul 2566 wavas o
logt % Ve d
T Y @ X ' e X ~ ° o GF10222 29,590 hq 0.20 3,202 6,584 635
lufinmsusuansnsinenilyauninagiel 2567  uenandnsUaked1uIud Gos  me0 w0 1w e m
Y GF10023 29,660 70 024 258 241 0
YOSUATARNITINNIUATILINVDIANSTNANAIESEAUMARAILALADY N.8. WAz
. o o X o A o Xy A i anenudde vatelde wia
ndae wyulyi Dollar Index v&UAu 0.96% Uil 104.6 n lngTuil fadfaniy
N5TENURYE PMI M1ANSHERLAZUINNTYRIansy Tauds CPl veaglslay e : 31AT0ATes Gold Futures <Nig:|
. Session) Settle a4 13a1 22.00 Y. wazUIun
nagnsnasavnu nstoreidniulutasnm 19.30-22.30 .
FIAMBIAT GFZ22 oAU AW 110 v (@unenaialanainuanssny
ARUUMEauA) Uan 29,660 um (1,779 Wile) 89NI131AMBIARAIN

Spot angaineuluiing 1,777 wisnys amame GFz22 Yuilazeglunseu
29,500-29,900 UM W351ANMNBIAINAIALANT IR withnYe A GuUnd
gourn vilitnawuiflaniuy Short GFZ22 viuade 29,880 U1n Ynanuy ol
0 Stop profit uagdurtils 200 VI dwisunagndiudl kg Trading
USh 1,760-1,790 wiSeay %130 29,330-29,830 UM WAEMMUAA cut loss

100 vmnnu LitedesfiuanudgsmnsiamesALadeulmiinanan

InAtiA GOLD SPOT

Downtrend Channel

e Set e [ £ feo £ Ao

AU Curecy (Gold Spot  $/02) Gold Kid XAU Dafly JAMUGRO21-1606C2022 CopyrightS 2022 Sloombery Finance L9,

fan: @neaudde va. oy wae
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GOLD TECHNICAL

AFN1951AMB9A LARLTY Take Profit ndsa1n@auuldnulau $1810 iWuuviaiieu

WAREN) Azviounsswainnaiy Ussdindudunznsuniongiute manseunis

[
a 1

wanulmlussezilegusin $1750-$1780

Y

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
28,800.00 250.0 12,500 {1,045} 11,451 29 850.00 250.0 2 500 210 2,780
23,850.00 200.0 10,000 {1,048} 8,951 29,800.00 200.0 2,000 (210 1,780
29,800.00 150.0 7,500 {1,048} 5,451 29, 750.00 150.0 1,500 (210 1,280
25,750.00 100.0 5,000 (1,045) 3,951 25 700.00 100.0 1,000 (210} 750
28,700.00 50.0 2,500 {1,048} 1,451 28 650.00 50.0 500 (210 280
29,650.00 0.0 _ {1,045) {1,049) 29,600.00 0.0 - [210) [210)
28,600.00 -50.0 (2,500) {1,048} {3,543) 29 550.00 -50.0 (500} (210) (710)
28,550.00 -100.0 (5,000} {1,048} (5,048} 29 500.00 -100.0 {1,000} (210 i1,210)
25,500.00 -150.0 (7,500) (1,045) (8,545) 25.450.00 -150.0 (1,500) (210} (1,710}
28,450.00 -200.0 {10,000} {1,049} {11,048} 29 400.00 2000 (2,000} (210 (2,210
20,400.00 -250.0 {12,500) {1,049} {13,548} 29,350.00 -250.0 (2,500} (210 (2,710
n: ansenddde va. oude naa fiun: ansenidde va. i nda
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