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All Futures Long[ﬁhorf] Position : Confroct

Accumulated Long[Shorf]

leng Sheort et 2Days 1 Waesks 1 Months
Institution 150,051 110,861 39,190 2382 3757 4933
Foreign 136,066 145,758 9,692 7057 31695 148,583
Retail 230,591 260,089 29498 4675 27938 -143650
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]

leng Short et 2Days 1 Weshs 1 Months
Institution 41 248 41,705 -451 350 -2,345 -5,940
Foreign 92143 90,442 1,701 6,100 58213 172798
Retail 89510 90,750 1,240 5460 -55867 -165858

5ing|e Stock Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 75,181 39,719 35 462 11,995 12673 11524
Foreign 13,723 18 967 -5,244 -7 081 -14337 -3,445
Retail 57,826 88,044 30218 4934 1664  -B079
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 4 730 5,639 -505 166 -380 -2,510
Foreign 20 BB4 354952 -5 068 S122 12527 -24 453
Retail 33,251 26,274 6,977 5856 13,107 26,963
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 3 254 =223 -33 -1,059 130
Foreign 219 106 113 345 1,045 2118
Retail 2,503 2,393 110 =313 10 -2,248
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 49 112 53 -81 -351 4 840
Foreign 97 191 -84 -2259 510 1,723
Retail 4705 4548 157 310 571 -4556
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SET50 OVERVIEW

N13TENURAAVNIALINIUANSTINUTIUNTY 9n6aY Initial Jobless Claim
o A a X o oA - o oA ai
ANSTIIILYY 2.17 wausuvts And19a1nAIAN 2.20 WAUFRILTUG LRIAIUEYS
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Spread Trading: A1ANT58] Spread 5¥1i19 S50H23 ausae S50222 oy Tufi 29

5.A. 2565 Awi1iu -6.50 90 Jagduedh -6.20 deliinTraunnneliieaniuglag
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Last 1Yr Hist Volatity 2Week Hist Voltity
SET50 Index 98965 11.64457 65474353
Call Option
Bresk Mtdisic Time Aldn- Theory Open  Implied Effective
Premium CM ‘rven  Vaie Valwe Premium Price O™ interest Volsthty "° Gearing

$50222C1025 400 -020 >1029 0.00 400 398% 389 1117 11714 10.05 019 4699
$50222C1000 1200 -110 >1012 0.00 12.00 226% 1074 668 8175 10.78 0.41 3369
$50222C975 2570 -150 >1000.7 1465 11.05 1.12% 2354 526 6454 11.45 064 2449 0.0
$50222C950 4540 -160 >9954 3965 575 058% 4229 46 3974 13.06 0.79 17.28 0.0
$50222C925 6740 -160 >9924 6465 275 028% 65.00 37 1274 1438 0.89 13.04 0.0

Put Option
Break Intrinsic  Time Allin-  Theory Open  Implied Effective Time
Premium Ch0  ‘ren Valie Vae Premium Price 'OU™° interest Volatbty C°"" Gearing Decay
$50222P1025 4000 200 <985 3535 465 -047% 3935 7 241 1055 -080 -1969 0.0

$50Z22P1000 2290 070 <9771 1035 1255 -127% 2124 246 3547 11.05 059 -2537 0.0
$50222P975 1230 050 <9627 0.00 12.30 -272% 9.09 943 8365 1217 037 -2967 0.0
$50222P950 630 040 <9437 0.00 6.30 -464% 288 1340 9189 1334 021 -3296 0.0
$50222P925 310 020 <9219 0.00 3.10 -6.85% 063 912 10784 14.46 -0.11  -3558 -0.1
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AIAUWUSANIUzVaIUNaINURAIUSINA

nawsounistovie SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UMNDERLYING Close  Chg %Cha asumsBous
SETSO 989,65 -183 -0Ew 322
- 250000
Symbol Setile  Cha %Chg Vol. Ql Ql Cha
Sa0vzR 7487 0o 0. Y 5 0 s 200000
SEOX22 992.40 -0.9 0t 3 87 i} " 150000
SE0ZZZ 955,70 2.4 02 20072 4ZBATE 13530 ~ 100000
S50H23 352,40 -2.4 -0.2% 15,806 51,780 253 50000
S50M23 978.00 -2.2 -0.23 4471 13735 24 - o :
S50U23 972.50 -2.3 0.2 1883 .88 64 0
-50000
SET50 Futures lonaiShort) : Andnan AU Long(Short) )
Long Short Met 25u 2 dlami 1idau Y Ri N &1 . . 8§ 8§ 2 8 s -100000
—— 41zds 41703 ~481 380 4137 -B,340 T 3 2 % e & s & X Z ZT
—— X 2 2 2 2 & & &4 5 5 5
Aaha 32,143 30442 1.701 6,100 138,733 172,735 - a8 3 é QI @2 “I_* m. 2 2 2
udan 89510 90,750 -1.240 6460 -134602 -165,858
n: ansenidse va. oude naa fiun: aneenidde va. i nda
AIANISnU SPREAD tu duinau?an ASPS MODEL SET50 ns:AuA1 PER (]
10ring Spread B3eina - B5eind
$50021 S50K21 S50M21 S50N21 $50Q21 550021 (Irin) u.A. 65E  U.n. 65E W.8. 65E w.n. 65E U.8. 65E n.g. 65E s.A. 65E
L4
U 29 864 (U 2BwWASH (U DE6 u9nash tu30ansd 2 nesd PER 20 933 962 961 a7t 980 1008 1,036
S50021 PER 20.5 957 976 985 995 1,005 1,033 1,062
S50K21 168 PER 21 980 1,000 1,009 1,019 1,029 1,058 1,088
S50M21 1.28 040 PER 215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
S50N21 116 0.53 013 PER 22 1,027 1,047 1,057 1,068 1,078 1,109 1,140
S50Q21 513 362 402 415 PER 225 1,050 1,071 1,082 1,092 1,103 1,134 1,166
S50U21 581 413 453 466 051 PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
undgudanaandoulomasewine fLa. - n.0. 64 whiy 0.5% PER235 1097 1119 1,130 1141 1152 1184 1,217
n: aneeidse va. e nda i aneenidse va. il nda
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SINGLE STOCK FUTURES

Long SCBZ22

A

fnlsans 3Q65 7 1 Miluduum (+2.6% QoQ, +16.9% YoY) muieisumalag

seldnenilesuans (NI Andiaianisal vyusieneniev1Wu Fair Value U 2566

Wiy 132 um vaueisiandagiuiiednds Laggard N1 5. ngjdu wavdevienu

g PBV Ll 0.72 Wi nyuszuzendfaaulaannuaunmsdl usengesidn IPO

numanatla  dygraitda Upside asannifin Bullish Breakout nsauuu

Sideway Down aaidudsmzuduiu lnefimunedalleglaw 114 um

nagnsnasavnu

wuzin Long SCBZ22 Ustiad 108 uwm wWviiils 114 uw wag Cut Loss 1.50

UIMINNU
Future Underlying
Setile . . EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV 65F
Price 65F
BBLZ22 146.50 - "7 5273 -40 - 11.20% 9.04 0.51 -
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Long PLANBZ22

ARrbsans 3Q65 ogil 148 S1UUM anas 15%QoQ wandnanu1anulugs

WerTuuaalnaud 54 a1 ks IM65 Andu 67% YasUseununis agalsh

audededemslviimndunmnsiudaly 4Q65 Nagnaulingyae High Season

susnsnslddogsesu 60-65% Tae Fair Value U 2565 i1y 8.50 U

Anenaila Bullish Breakout nseuuu Descending Triangle senaguilidngs

niAade 5 Ju dedyaade Upside wWhvaneviiiilsegusian 7.50 um

nagnsnasainu

\Un Long PLANBZ22 187 7.20 uwi wlwirils 7.50 uam uae Cut Loss 0.10 uIw

1NN
Future Underlying
Seitle . ) EPS GROWTH
Future ) Basis Vol Ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
PLANBZ22 7.20 0.02 501 17095 0 6.97 18.88% 39.81 455
an: anenuide va. e wia
HISTORICAL PRICE TECHNICAL CHART
mlTD PLANTIIT: r,zsll | *M., daily
Wﬁ pi -r'LI,.e ."_! fly i
SETS0 INDEX I l |u ‘hllh Iﬁl. P =
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TRACKING PERFORMANCE

Realized Profit on Nov 2022 | 0.0%

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

Leverage Resistance  Support

1 SIRIZ22 115 0.01 8561 102221 -1 10 137 1.26
2 TTBZ22 1.24 0.01 5501 18257 36 1.39 1.28
3 WHAZ22 380 0.00 3116 26513 -995 8 398 363
4 CHGZ22 365 -0.07 3002 2608 0 14 363 3a2
5 BLANDZ22 1.00 0.00 2004 180750 0 9 1.03 1.00
6 BTSz22 .60 -0.05 2002 5694 22 8 647 §.18
7 SPALIZ22 18.74 -0.26 1801 820 200 9 21.95 19.84
8 TUZ22 17.27 0.07 1536 5298 -801 9 18.44 17.92
) KTBZ22 16.94 0.04 1346 19566 400 19 17.86 17.19
10 PTTEPZ22 164.60 -1.40 1125 1271 19 16 186.57 173.37
1 TDZ22 1.90 0.01 1055 12256 0 12 193 1.85
12 5722 187 0.01 1050 24905 0 10 1.85 1.82
13 BCPZ22 30.76 024 923 431 140 12 21 3040
14 KBANKZ22 149.90 0.40 901 2387 80 12 149.51 144.86
18 THANIZ22 4.25 -0.03 765 16505 0 4 4.51 420
16 CKz22 22.50 0.00 735 2401 2 10 23.50 2259
17 IRPCZ22 3.19 0.01 581 12745 -483 ) 322 in
18 BAZ22 11.75 025 580 2622 0 16 1418 12.84
19 TRUEZ22 4.93 -0.03 578 6183 8490 13 4.98 4.82
20 CKPZ22 527 -0.03 565 13514 0 6 5.08 493
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GOLD FUTURES \
Gold Futures
FIAMBIAINAIRanSTEloAY USuanas 6.3 wisuym Uail 1,630 sy el o e e
GFG23 29,570 140 0.48 2 106 0
LIINAFUINNTHITUVRISAT INamEULNURLSTRTANSY  wazNSUderIes I ——
A < vy a 0 Y o o oa | o . Mini Gold Futures
ARUADAaS  YaEnIgUAmNeIIWINETRTUAIERNNTINaNUTIEFUATanaY
x| U log Chg %Chg Vol Of  OiChg
v W a 3 a X Ve = . o 8§ ¥ a GF10222 29,500 15 51 3,202 6,584 635
AUNIAUTINTATIERAIALTINTY UBRIAULTHNTIVBINaIALTINY vILAA Gus  mE w0 0w i s
ANNATIAIGUIANINANENTT  (WR)  1iuniUSutunen UuenIwIUndg
o o o X o A o 2w flan: anpendde vateide nda
na1na1ald vyl Dollar Index v8uay 0.75% Uan 112.97 9 laeiuil sieq
AANILAITIIENUAILATYNITINUUBNAAN BATHAL BN TINTINNUYVDIANST e : 91ATUAves Gold Futures <Nig:|
Faarinarenisiedaulmvaiaiunsaaisuazsinnerlusserda iy o) S I (Rl 22y R
nsgevieinvulugiaia 19.30-22.30 w.
nagnsnisavnu
FIAMNBIAN GFZ22 LilaAu WisTY 30 Um Ul 29,510 UM (1,633 11i3eey) g

NI131AMDIAINAIN Spot a'ﬁfjmﬁ 1,630 WiswY" AA GFZ22 ’E’uﬁwagﬂumau
29,350-29,700 U ANAMEsaNslduleuIENITRUTIINTDLINA ANAFUGE
31AM8IAT I IENeITeRuuEn Trading GFZ22 U 1,620-1,650 1A38EY
Wiguwin 29,270-29,810 U wazfmuaga Cut Loss 100 UmaNYu i

JoaiumNULEININTIAMBIA AR UlIRNIINAA

InAtiA GOLD SPOT

Downtrand Channsl

e et = (=] an e e e Hay Jom 3 Bag e [=] e

»n bt
AU Carncy (GoAS Spat /0] Gold KWl AU Darily 14MLGROL-OANONDO2 Copyrightt 2022 Bloombang Fians L.P. O~ M- 2002 0714024
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GOLD TECHNICAL

AAN1931AMeIAT Weasudsniy Double Bottom wWiawNdgya1aduInainn1snau

JuaNPumila EMA 10 74 Arenaunnsaunsiaasulmiussest 91 $1650-51680

nasndavsannadarlriduuan SPREAD s:191 GFV22 — GFJ23

FX (uw/ USD)

3750 3775 3800 3825 3850
1,600 28520 28710 28,900 29,090 29,280
1630 29054 29248 29442 29636 29,829
1,660 29589 29,786 29,984 30,181 30,378
1690 30,124 30,325 30526 30,726 30,027
1,720 30,659 30,863 31,067 31272 31476
1,750 31,193 31401 31609 31817 32,025
1,780 31,728 31,940 32,151 32,363 32,574
1810 32263 32478 32,693 32,908 33123 = N |
1,840 32,798 33016 33235 33454 33,672 o o

n: aneedse va. il naa i aneenidse va. i nda
A1uorunlsviAnuves GOLD FUTURES A1uarunlsvaiAnuves MINI GOLD FUTURES
UNS0NUS EE0e UNE0NUS EE0E
(Feasumden 420,10 uvin/dhandt/do) (Areasmdew $8.10 uwn/dhunut/d)
swia Als AIETTULTIEY+ Al seia Avrls AIETTULLEM+ Als
future wlieuwilas (mnau) VAT () (mavu)avs future wlieunilas (@) VAT () (mevu)avs
28,760.00 250.0 12,500 (1,049} 11,451 28, 750.00 250.0 2 500 210) 2,280
28,710.00 200.0 10,000 (1,048} 8,951 28,700.00 200.0 2,000 (210 1,780
29,660.00 150.0 7,500 (1,045) 5,451 2565000 150.0 1,500 (210} 1,290
28,610.00 100.0 5,000 {1,049} 3,951 28 600.00 100.0 1,000 (210 750
28,550.00 50.0 2,500 {1,048} 1,451 28 550.00 50.0 500 (210 280
29,510.00 0.0 B {1,048} {1,048} 29,500.00 0.0 - (210) (210)
29,460.00 -50.0 (2,500) (1,048} (3,548} 29 450.00 -50.0 (500} (2109 (710
29,410.00 -100.0 (5,000) (1,045} (5,045) 25 400.00 -100.0 (1,000) (210} (1,210)
28,360.00 -150.0 (7,500 (1,049} (8,549} 29 350.00 1500 (1,500} (2109 (1,710)
28,310.00 -200.0 {10,000) (1,048} (11,048) 29,300.00 -200.0 (2,000) [210) (2,210
28,260.00 2500 {12,500) (1,049} (13,549) 29 250.00 250.0 (2,500) (210) (2,710
i anedse va. e wda ey va. il waa
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