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SET50 FUTURES:

wSINARUAANITUFUUIEUIBURY BOJ AR VaSTILIINYUIINUIATNIINTLAY
Tuuszimaaeli SET50 Index filona3uaud uusinfiodaius Long $50Z22

#1 975 9a 1wirrnls 985 9auaz Cut Loss 4 3n

SETS50 OPTION:

[Wnsnug Long S50222C950 1 25 yaitivinrnls 35 9a (SET50=985) uay

Cut Loss 3 3 A9 SET Index {guiunau

SINGLE STOCK FUTURES:

wuziidie Long COM7Z22X v 31.89 v wvinnls 34.25 uan Cut Loss

0.75 UIMMIINNU

wugii1die Long BEMZ22 nu 9.51 um Uagltunils 28.57% whvinfls 9.80

UM waz Lock fls 20% #i 9.61 um

GOLD FUTURES:

n1sldulaunensRunAuiNTuYae BOJ denaliity USD dauAn wasnyusnan
nasAmila $1800 vilvinuilanunsala Short GFZ22 wu#l 29920 U

wuzdhneld fidwindals 29130 um ($1770) uag cut loss 100 UIMAINYU

n1sUs:gu BO BOND YIELD 10 U n31vu
BOJ Widens Yield-Curve Control Band

M Japan Govt 10 Yr - Last Price
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i : Bloomberg
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All Futures Long(Shorﬂl Position : Contract Accumulated Long(Shorf]

Long Short Mt 2Days 1 Wesks 1 Meonhs
Institution 230,260 184,411 45,849 21,445 110,680 -33,330
Foreign 119,638 177,682 58,044 _9B504 42841 -235601
Retail 338,760 326,565 12,185 77,148 57,845 290,021
SETS0 Futures Long[Shorl] Position : Contract Accumulated Long(SHorf]

Long Short Mt 2Days 1 Wesks 1 Meonhs
Institution 53,183 54,855 -1672 -4 988 -7,421 -13,782
Foreign 76,505 104,622 28,117 42397 -40,580 -112,812
Retail 136,537 106,748 28,789 47,385 48001 128,504

5ing|e Stock Futures Long(Shorf] Pasition : Contract

Accumulated Long(SHorf]

Long Short MNet ZDoys 1 Wesks 1 Months
Institution 146,396 104,565 41,831 21287 1043282 3,851
Foreign 25601 57,619 32,018 £8,510 11676 -121,371
Retail 143,137 152,950 8,813 48223 92606 117,520
Metal Futures Long[Shorf] Position : Contract Accumulated Long(Shorf]
Long Short Met Z2Doys 1 Weasks 1 Months
Institution 3,309 2872 437 795 =355 3,013
Foreign 16,918 14,784 2134 13,154 5,486 -4 763
Retail 15,819 18,480 2571 13948 9,087 1,750
Call Optien LonalShert) Position : Contract Accumulated Long(Short)
Long Short Mt 2Days 1 Wesks 1 Meonihs
Institution 115 475 -357 -428 =595 -1,285
Foreign 201 370 =165 -43 154 481
Retail 4528 4,402 = 471 458 808
Put Option Lona(Short) Position : Contract Accumulated Long(Shorf)
Long Short et 2 Days 1 Wesks 1 Months
Institution aro 106 754 Bo7 1,241 2585
Foreign 224 180 44 158 -12 859
Retail 4761 5,069 -808’ 1053 -1,329 3,485
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SET50 OVERVIEW

wamsUsea BOJ Aifiufinsnonide -0.1% uazauth Bond Yield 10 i 0% us
§USunseu Bond Yield 10 T I et +/-0.5% doi1a31e Negative Surprise
sonanafiniainazaanseulifisedu +/-0.25% aaunisalirediliAnauina
roqaisufusomaUAsuuanlsuismsturesdiu muliadueunuinden
snftgalusou 4 ifeudl 133.20 JPY/USD Bond Yield 10 Tetuifintiu 20.5 bps
1171 0.46% nadusivil NIKKEI Uuas 2.82% uazaanmvjutuisuiuas 0.85% us
ogslsfmusziiulusymues EYG vesiuil NIKKEI fu Bond Yield 10 Udjdunti
5.9% , EPS66F 11 1822.43 99 ynqn1siUAsu Bond Yield 10 ity 0.25% ¢
nadusiidimaneves NIKKEL a1 4% wagnsevusio SET50 Index 511 1% @4n1s
U§Uasuas SETS0 Index 2uiliiviigasan 968 anvieRnidu 1% awitauns Price
In sioUsdudenanlundviilfusanaduges SET50 Index futlagiduanas dau

aaa

UadelulszwmeanuinanisUszgy asu.  dufdiueuniasmsteuddAunas
1nsnIsanAsTsusunisleukazanduewandu Sentiment UINFVUNGUAN
Uanuazedim neldladewndeunlilafiteduaulnsidiansuniuiili SET50

Index TulqUIUIUNINNTOU  970-985 A

SET50 INDEX FUTURES

Direction Trading: ksanaduson15UTuLleu18vad BOJ anad Uaisiiusamyuann
wnsnsnsrdulussmatiely SET50 Index dlonasuniu wuwifioaniug Long

$50222 #1 975 99 1vinrils 985 9auay Cut Loss 4 90

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

Ly

5.A. 2565 AU -6.50 90 Yagtuegi -6.10 dilaintaunnnelnideaniuglag

SET50 Option: Waan g Long S50222C950 7 25 qautlwirdils 35 qo
(SET50=985) Uag Cut Loss 3 3 AA SET Index Hqu3u1iYl

$50Z22 (30 MIN CHART)

X ASIAPLUS

WUASU wuadu
SET50 970 985
$50222 970 985
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S50222
Divergence AU RSl 33AIAl

lannasu1iil Ueensau 970-985

A = alal
= e 9
fun: @iy va. ol wda
Last 1Yr Hist Volatiy  2Week Hist Volatity |
_SET50 Index 97367 11.75808 6.054414
Call Option
Premium Break Intrinsic  Time All-in-  Theory Volums Open  Implied Delta Effective  Time
Cha Even  Value Value Premium Price Interest  Volatility Gearing  Decay
§50222C1025 0,10 000 >10251 000 0.10 528% 0.00 40 13710 1452 0.01 126.34 01
$50222C1000 100 050 >1001 0.00 1.00 281% 0.11 2199 11316 1324 010 101586 0.0
§50222C975 7.0 -390 >9821 000 7.10 087% 465 985 6715 1244 048 6617 0.0
§50222C950 2650 -450 >9765 2367 283 029% 2410 78 3366 1726 082 3029 0.0
$50222C925 5100 -400 >976 4867 233 024% 4895 16 1194 2647 090 17.11 0.0
Put Option
e Break Intrinsic  Time Allin- Theory .. Open  Implied . .. Effective Time
o Even Value Value Premium Price e Interest  Volatility Gearing  Decavy
$50222P1025 5100 540 <974 5133 #NIANIA  003% 5102 8 544 FNAANA <100 -19.09 00
$50222P1000 2620 460 <9738 2633 A#NANA 001% 2615 759 6490 916 097 -3590 0.0
$50222P975 7.320 190 <9677 133 597 -061% 569 1080 11154 11.10 052 -6942 00
$50Z22P950 110 030 <9489  0.00 110 -254% 015 855 12870 1315 011 -9899 00
§50222P925 020 000 <9248  0.00 020  -502% 000 122 11784 1632 002 -10438 -0.1
i @neeuise va. wide waa
=z AOAUWUSaN1U=VoIlnasNUAIUS:INA
nNIwsouN1ssav1e SET50 INDEX
Tumsaaasnu na: SET50 FUTURES
UNDERLYING Close  Cha %Cha asumsBoue
SETSO 97367 -5.75 05w 20MzEE
- 150000
Symbol Seffle _Chg %chg Vol Ol Ol Chg 190000
SE0Ez 374.87 0.0 0.0 74 145 o ~
SEOX22 985,61 0.0 0.0% 12 4 o - 50000
S50z22 975.10 5.2 -05< 187870 380813 -15.596 a
S50H23 966.90 -3.5 0.4 B5.431  133.965 8,952 S—
S50M23 SE7.60 -3.3 0.3 0479 29,392 1,555
SE0UZ3 352,40 34 0.d% 232 4,225 738 ~ 100000
— ~ -150000
SET50 Futures LonalSher) @ &nunan &AL Long(Short) ]
Long Short Met 25u 2 dulami 1idau -200000
4 &% 8 &% % 28 8 8 8 8 8 =2
daiiu 53,183 54,855 -1E72 -4.353 -Mzvz -1sTaz 4 o £ 4 4 £ £ £ £ £ £ £
aerer] TEE05 104,622 -2B17 -42337  -03.280 -TI2.812 I T2 9 9 22 2 2 2 2 2
adan 136,537 106.748 79,753 47385  T4552 128594 o -
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1hring Spread B5eina - B5eina

S50021 S50K21 S50M21 S50N21 S50Q21 S50U21 (i) u.A. 65 D.n. 65E .. 65E w.n. 65E D.o. 65E n.g. 65E  s.A. 65E
U 29 Webd u BwAsd D884 29 nnbd U ansd (u 29 nebd PER20 ~ 933 - 92 gl o1 980 1008 1036
50021 PER205 957 976 985 995 1,005 1033 1062
SS0K2L 168 PER21 980 1000 1009 1019 1029 1058 1,088
SsoMl 128 040 PER215 1003 1023 1033 1043 1054 1084 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
$50021 513 262 402 415 PER225 1050 1071 1082 1002 1,103 1,134 1,166
Ss0U21 581 413 453 466 051 PER23 1073 1095 1106 1116 1127 1159 1,191
*gundgudaneandeulomnasse 8.0, - 0.0, 64 whiy 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
an: anpenidde va. Leide wia fn: ansenidde va. ey wda
SINGLE STOCK FUTURES
Long BEMZ22
wwlduilsiudilannudiuig Traffic  glaganssalnildaunusuiiuaulen
Wi $U Sentiment vidnnAUdUsEYNESARNNAUN LUl wazUNIYIANIEIn
Yunauquind ngamne Tuseninedui 8-18 5.a. 65 9198991NNTINUNIYINATY
douluow we. 62 N Ridership AuVNYRgeEade 5.3 wauiiiey/u dwali
Ridership dgluiow w.e. 62 agl 4.1 wawigy/du (hangegalul 2562) 1oy
Usgiliu Valuation meds SOTP layammunzas 12.00 U
Anenalla wIltuwdu dnwae Sideway Up angnegludiamaaauiuiniu
dfgylan 9.65 U winkule dlenausuTunageuluIAUaalUN 9.80 UM
nagnsnasainu
wugiiie Long BEMZ22 yu 9.51 v Jagdudils 28.57% whwirriils 9.80 um
way Lock mls 20% 9 9.61 um
Future Underlying
Settle _ _ EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV 65F
Price 65F
BEMZ22 9.67 0.09 502 9044 0 12.88 25.00% 36.38 3.22 -
n: aneuide va. 1oide wia
HISTORICAL PRICE TECHNICAL CHART
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Yo amTD BEN C: 9.60

SETS0 INDEX

(1 i

TRANS 7N Tk

| 'macdi(iz, 26, 9)

BEM volume_calored_EMA1(5)

4% 2% 0% 2% 4% &% % 10% 12% 14% 16%

fan: ey va. e waa

Long COM7222X

wwdlturlsves COM7 Tu 4Q65 ganla arnvzadseaugs 1ndadeuin aduay

Y 9

(%
v N

NAUTENOUNNTIUYY 4Q65 Ap NSIUAGLELNY 14 A9LATI9NaNe N.8. 2565 F900
& ' aa a Y a ) Ay

Tsnunanaziimalamilulasinag 4 vemnl wagldnauinangania NEAu
induanedunanequindulugaelaiey Fair Value U 66 windu 47.50 U dau

seagaule Sentiment UINIINUINTNIINTEAUNIATT

AmamALe LnsluseUUITU NTaU Sideway Up angnildeygiauinainidanig

q

Higher Low atfuayusendu EMA 10 Yu Ussifiuuuadnudaluil 34.25 y

nagnsnasavnu

wuzii1iia Long COM7Z22X u 31.89 uw wwirls 34.25 uam Cut Loss 0.75

@n-‘ N — ||| et e e

P @eaudde va. oy waa

UIMINNU
Future Underlying
Settle ] ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
COMTZ22X 32.00 0.22 36 519 0 5.02 45.00% - -

P @8IV A, Loy Waa

HISTORICAL PRICE

w ASIAPLUS )

Securities

TECHNICAL CHART




I d

DERIVATIVE TALK

nagnsnisainuouwus

TR muT COW7 €: 32.25 daily
i
Sideway Up _—
SETSD INDEX I.' / 3420
- —'.m b T"u MM m. / o
H )
L S i W e =
[ AN
N T '
comm 1 ‘* A
[
["macdi(iz, 26, 9)
comM7
5% 2% -15% -10% 5% 0% 5% 10% T R
a oo o
VU @1YIUIY UD. LBl Wad

fan: ey va. e waa

S ASIAPLUS
il [



DERIVATIVE TALK

I d

nagnsnisainuouwus

TRACKING PERFORMANCE

Realized Profit on Dec 2022 l 14.0%

ielonied YT 2022 Realoed Prort _ e

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

. = N - . . sy oo N o ew o
VUTEME ﬂTTI-T1'A'JFAN?‘1F\E‘JLL'ﬂ‘.JQxl’]’i’i‘?WTL"j[vﬂ‘.\!’.I‘ALL‘.J.‘:‘D[{]'AF\"‘A‘I]‘A Lﬁﬂﬂﬂﬂﬂﬂ?“j@?‘n@ﬂ L‘j‘.\!f«JﬂlﬂFJ‘JLl‘ﬂlﬂ:@NQ‘.Jﬂ’ﬂ‘i:ﬁ\ﬂ‘.J‘ﬂ[hﬂ?ﬂﬂu.‘.\!.‘:‘ﬂl‘ﬂh‘jmﬂﬂT‘A:'ﬂ?ﬂﬂi‘"ﬂ@]ﬂ@‘r}‘.&

fan: @eauivy va. oy waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 JAS722 272 -0.06 11081 23778 -498 6 233 222
2 BLANDZ22 1.00 0.00 747 180750 0 9 1.10 1.05
3 CKPZ22 527 -0.03 2632 13514 0 6 4.82 4.61
4 SUPERZ22 0.74 0.02 2012 33200 0 4] 0.66 0.64
5 PRMZ22 6.28 0.03 1700 16713 0 4 7.56 7.16
6 TTBZ22 124 0.01 1472 18257 36 137 1.35
7 PTGZ22 1877 -0.13 1320 5241 302 6 14.70 1423
8 IRPCZ22 319 0.01 1049 12745 -483 9 3.01 290
+) UNIQZ22 473 0.01 1000 7003 2 8 471 4.47
10 EPGZ22 10.25 -0.06 1000 5500 0 17 9.96 9.67
1 TRUEZ22 493 -0.03 541 8183 8490 13 485 463
12 PLANBZ22 7T 0.02 530 17095 0 7 7.91 7.62
13 PSLZ22 14.88 -0.02 522 729 -200 14 15.60 14.86
14 THCOMZZ2 10.88 0.18 514 1504 0 8 1391 12.37
18 BCHZ22 18.01 -0.09 513 1138 0 14 2010 19.61
16 BEAUTYZ22 1.46 0.01 506 25561 0 5 1.26 1.23
17 QHZ22 212 -0.02 5058 12276 -900 " 235 226
18 BEMZ22 9.39 0.08 502 9044 0 13 9.77 945
19 BTSZ22 8.60 -0.05 501 5694 22 8 841 823
20 EAZ22 §8.50 0.00 403 19839 -80 18 95.70 93.86
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GOLD FUTURES \
Gold Futures

FIANBIANAINANTTIIDAU WaTUT 31.2 Wieay" %38 1.75% nauingumnile BT R T
GFG23 29,960 22 0. 29 106 Q

1,800 Wiseay” wazlnogi 1,818 WBeay” TusmyuaInaIluneaaIsansgoey _——

S SR o o o P TN P R Mini Gold Futures

A1 WalileuiuRduanandndu lnslamgaRueunindeaiuil nassuiasna R

o o o v o o ~ GF10222 29,9;” ~ th 3,202 6,584 e,;s1

@Uu (BOJ) UsemiAvengnsousnsmanauwnuiusUnssguia uavdsdyyind Gun s m ok m s

q <9 oY 1 ) 10 3 41
nslduleuIenNTRUANININTUAINTEETUIATNANBUNILEN danalvt
o - 4 DA A o PR i anenudde vatelde wia

Dollar Index USuad 0.7% Uafl 103.95 30 lagyinilndevesduaiitl faq

ARMINNTTIBNUMILAUATYIIEAYveIEmST 1y sanuetulniuastiulle e : 31AT0ATes Gold Futures <Nig:|

@03, Uszann1snssgainevasdfivn 3065 wavduiisianislddnaiiionis o) S I (Rl 22y R

- . P . - 2 xe W . L nsPereiindulugiian 19.30-22.30 u.

Uslaadiuyana (PCE) dshailuninsinluiile Melldeyadenanidiuaviinase

frnmaintukasnesinlussuzinly

nagnsnasavnu —

eWesen GFZ22 ilefu iitumunanalan 330 v Tadl 29,960 UM
(1,820 wideny) geninsAmesdmain Spot angaiiiedeulmuina 1,817
R8Iy AINT1A1 GFZ22 i’uﬁ%agﬂumau 29,800-30,200 UM N13AAFIT LSS
yoeAmesduiinie 1,800 wisey bdnasuaunsalingaiue Short
GFZ22 ‘vgmaﬁa 29,920 v wuzihaeld Tnefitmwaneyindilsd 1,770 A3
¥30 29,130 UM Wagfmuaga Cut loss 100 UIMAINYIL Lilelasiunmdes

‘1/1’1?]5’1?’1’1‘1/]@\‘1F:I)’]Lﬂaaulﬁ’lﬂﬁﬁl’]ﬂﬁﬂ(ﬂ

InAtin GOLD SPOT

Downtrend Channel

e ocx Nov Dec $=Y ) o or
xe
XA Curecy (Goid Spot $/02) Gold Kid YAU Dafly JAAUGR21-2106C2022 CopyrightS 2022 Bloombery Finance L2, 21-Dec-2022 07:10:41
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GOLD TECHNICAL

AAn1951A M09 VTS LAnwee Bullish Breakout atiuayunisiusine
W EMA 10 4 W@ununSuiiunse dedugaada Upside maldsunseu Trading

Junseunmsiadeulmilutig $1810-$1850

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
30,210.00 250.0 12,500 {1,045} 11,451 30,200.00 250.0 2 500 210 2,780
30,160.00 200.0 10,000 {1,048} 8,951 30,150.00 200.0 2,000 (210 1,780
30,110.00 150.0 7,500 {1,048} 5,451 30,100.00 150.0 1,500 (210 1,280
30,060.00 100.0 5,000 (1,045) 3,951 30,050.00 100.0 1,000 (210} 750
30,010.00 50.0 2,500 {1,048} 1,451 30,000.00 50.0 500 (210 280
29,960.00 0.0 _ {1,045) {1,049) 29,950.00 0.0 - [210) [210)
29,910.00 -50.0 (2,500) {1,048} {3,543) 29,900.00 -50.0 (500} (210) (710)
29,860.00 -100.0 (5,000} {1,048} (5,048} 29 850.00 -100.0 {1,000} (210 i1,210)
25,810.00 -150.0 (7,500) (1,045) (8,545) 25 800.00 -150.0 (1,500) (210} (1,710}
28,760.00 -200.0 {10,000} {1,049} {11,048} 289 750.00 2000 (2,000} (210 (2,210
28,710.00 -250.0 {12,500) {1,049} {13,548} 29,700.00 -250.0 (2,500} (210 (2,710
n: ansenddde va. oude naa fiun: ansenidde va. i nda
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