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SET50 FUTURES:

euRuieansgranuinantunswiyy SET50 wuzindagaius Long

550222 lsiviu 995 3@ 1Wvinals 1005 gauas Cut Loss 4 qn

SET50 OPTION:

d01Ug Long S50Z222C975 vu 25 37 gn Cut Loss 3 3A Fuiluugiirse Long
$50222C975 11 27 98 (SET50 = 995) wugthdasiaitivindls 37 (SET50 =
1005) waz Cut Loss 3 9a AA SET50 U3udu

SINGLE STOCK FUTURES:

#01ug Long ORZ22 yuiaie 24.50 um Jagiuvianu 7.9% wuziiese

Whvinals 25.50 UM wae Cut Loss 0.25 UIMAINNU

[Wnsauz Long BECZ22 1éiinu 10.16 uw Jagiurils 8.16% wWhvindils

11.00 v wag Cut Loss 0.30 UIMMINNU

GOLD FUTURES:

Muililagnue Short GFZ22 uil 30110 um wifv1any 30 UM uekugi
= 1 o o o o gg % 1 g = = o
fada waslaniavininls naITAMBIAIRILARY W.e. WaTuLRaY $100 Sl

ls 29600 ($1720) waz Cut loss 100 UMANYUY
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All Futures Longl[Sh-:rrf] Position : Controct

Accumulated Long[Shorf]

Long Short Met 2Days 1 Wesks 1 Months
Institution 101,201 133,529 -32,328 -61,0899 -128850 -183,115
Foreign 115,031 108,494 6,537 14561 11,816 139,475
Retail 249,588 223,897 25,791 75,660 117,034 43,640
SETS0 Futures Long[Short] Position : Confroct Accumulated Long[Short]

Long Short et 2Days 1 'Waesks 1 Months
Institution 40,765 42,949 2184 2210 125 9172
Foreign 88,051 78,141 9,910 -10,362 25900 199405
Retail 121,344 129,070 T726 8152 -27156 -190,233

5ing|e Stock Futures Lcrng[Shorf] Position : Confract

Accumulated Long[Shorf]

Long Short Pt 2Days 1 Weoks 1 Months
Institution 38 562 61019 22,457 41022 -B6760 -136.110
Foreign 6,890 10,352 3,462 11755 -33.901  -49,987
Retail 68,764 42,845 25,919 52,777 120661 186,097
Metal Futures Long[Sh-:-rf] Position : Contract Accumulated Long[Shorf]

Leng Short Met Z2Days 1 'Waesks 1 Months
Institution 2031 3,150 1119 835 3278 3,240
Foreign 19,608 19,587 21 7373 19518  -12,073
Retail 20,636 19,538 1,098 £538 -2279% 8,833
Call Option Lona(Sherf) Position : Contract Accumulated Long({Short)

Long Short Mat 2Days 1 'Wesks 1 Months
Institution 132 48 g4 -141 122 -232
Foreign 206 207 -1 146 138 2283
Retail 3074 3,157 -83 -5 -260 -2,051
Put Option LonalShorf) Position : Contract Accumulated Long(Shor)

Long Short Met 2Days 1 Weshs 1 Months
Institution 13 7 124 593 1,021 3,524
Foreign 258 184 T4 30 -6 -2B4
Retail 3,989 4,187 198 623 945 3388
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SET50 OVERVIEW

nMsnenutuileanssifon a.a. fivenuueief 7.7%yoy AnimaInAn
8.0%yoy Usznaudusiiay Initial Jobless Claims Aty 2.25 uausunis
1INNTREIRRIA 220 wawswmidsTounausuiisutsasas Vil
fradensisstunends tanamuasiiouain FEDWatch Tool flfausinasdu
nsUSuTunenoiew 5.a. 0.5% "7l 4.500%yoy \isTunit 80.6% TRy
Fousgil 57% vrdfinenideTuiivhangagail 4.75% - 5%yoy antunisaidnei
nadls Dollar Index MufiUiuas 2.129% 1nil 108.21 90 arumamaIARuanss
Ausutuusslutadlugag 57% aonunsaidreiusiildfienie Fund Flow &4
wnlthilvadidertlos nedynnuaanidygrauinandiuumudand 36.88

>

vm/USD  dutlhideludssmadaiunsiuduasegiandsnuiimsseaunvdl
Anudwesiuguslaaieu .a. Sauudwinneasanluseu 10 wieui 46.1 9a nela

Uaduuandouiiduuinain SET50 Index wNiadunagouwasiny 1000/1005 90

SET50 INDEX FUTURES

Direction Trading: s1eauiduilieansgroenummadunsmyy SET50 wugi

\Unannug Long S50222 laiiiu 995 9a wnvirinls 1005 9auag Cut Loss 4 9m

Spread Trading: A1AN158] Spread 51319 S50H23 ausae S50722 au Jufl 29

Ly

5.A. 2565 AU -6.50 90 Yagtuegi -6.50 dilaintaunnnelidaaniuglag

Y

SET50 Option: @y Long S50222C975 u 25 90 gn Cut Loss 3 90 Juil
wuzaise Long S50222C975 71 27 9 (SET50 = 995) uugthieseitniiils 37
(SET50 = 1005) uaz Cut Loss 3 90 A1A SET50 U5udu

$50Z22 (30 MIN CHART)

un: @e9ide va. Loy wia

X ASIAPLUS

WUASU wuadu
SET50 990 1005
$50222 990 1005
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Last 1% Hist. Volatiity 2Week Hist. Volatiity
SET50 Index  987.53 11.61566 §.140957
Call Option
- Break Intrinsic  Time  Allin. Theory Open  Implied Effective Time
Premium  Ch Volu Delta
remum R0 rven  Value  Value Premium Price M nterest Volatility Gearing Decay
$50722C1025 290 -020 =10279 000 290  408% 314 1419 13280 984 016 5372 00

§$50£22C1000 10.00 -0.20 =1010 0.00 10.00 2.27% 9.43 1380 8586 10.53 0.38 37.87 0.0
$50Z22C975 2350 -070 =9985 1263 10.87 110%  21.85 361 6408 11.33 0.63 26.55 0.0
§50Z222C950  43.00 020 =993 37.63 5.37 0.54%  40.56 34 3901 1279 0.80 18.46 0.0

§50722C925 6410 -3.40 =9891 6263 1.47 0.15%  63.38 2 1209 1204 093 1439 0.0
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 3920 -0.80 <9858 37.37 1.83 -0.19%  40.14 39 282 9.00 -086 -2175 0.0

§50£22P1000 22.00 040 =978 12.37 9.63 -0.98% 2147 352 4178 10.50 -0.62 -27.64 0.0
$50Z22P975 1070 -0.40 <9643 0.00 10.70 -2.36% 893 903 9675 11.42 037 -33.96 0.0
S$50£22P950 5.40 0.00 =9445 0.00 540 -4.36% 267 1075 10438 13.07 -0.20 -3654 0.0
§50Z22P925 260 -0.10 =9224 0.00 2.60 -6.60% 053 814 11292 14.46 -0.10  -3878 -0.1

Pan: @e9uivy va. ol waa

AIAUWUSANUzVaIUNaINURAIUSINA

nawsounistovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha asumsboune
SETS0 957.63 176 SOtEw IER
80,000 - ook Forsign hetins: - 250000
Symbol Setfle  Chg %Chg Vol. o] Ol Chg T0.000 - -
S50vz2 574,87 0o 0,004 74 145 o g ~ 200000
SE0X22 355.20 -10 =01 T Ta -4 150000
S50222 987.80 -1.0 -0 220035 418752 5904 - 400000
S50H23 981.30 -0.7 -0 23871 53.781 1.001 50000
SEOM23 977.40 -10 -0t 4415 16893 120 -
S50Uz3 ST150 -0.3 -0t 1760 0852 116 N [ ~ _ o0
Wi - -50000
SET50 Futures LonalSher) @ &nunan &AL Long(Short) ]
Long Short Met 25u 2 dulami 1idau -100000
4 8 8 § ¥ 8 ¥ & & 8 8 8
dantiu 40,765 425943 -2.134 2,210 -1.030 5,172 + = E g Q % g ;.J ;.J $ $ %
Pt 88,051 78,141 910 -10.362 84,113 199,405 d & 2 T T 2 0w 9 v 2 3 2
1] - a - b 2
adan 121344 129070 -7.726 G152 -83023 -190.233
n: ansenidse va. oude naa fiun: aneenidde va. i nda
AIANISTU SPREAD tu duinau?an ASPS MODEL SET50 ns:AuA1 PER (]
10 Spread B3eina - B3eTnd
$50121 S50K21 S50M21 S50N21 S50Q21 S50U21 ((an)] 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 (U9 TE6d 29 nAss tu30anéd 29 nebd PER20 933 952 ool A S0 1 e
0021 PER205 957 976 985 995 1005 1033 1,062
S50kl -L68 PER 21 980 1,000 1009 1019 1029 1058 1,088
SN2 128 040 PER215 1003 1,023 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
*sundgndaneandaulomasuie f.u. - n.0. 64 whiu 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
n: aneeidse va. e nda i aneenidse va. il nda
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SINGLE STOCK FUTURES

Long BECZ22

A

Tunwgeannssy TV nszwauealan vyudaiulavanduls ludiadou fi.e.-

n.A. 2018 Waiude TV viyageanvest Tusieu f.6. 91 6.4 Wud1wum BEC 91992

1ailé Benefit Tnanss usfiowdu Sentiment Weuinsiengu Media veug A1ANE

Usznauns 3Q65 1Jugn Bottom a1nnansynulduileisaii@unound wazas

Wuslu 4065 NdnsINISEeRUNznduludusEaU 70% Wiguiu 3Q65 N1517

68% UuzWlsl 2566 MANGUNAULR 28% YoY ANuAIZATEgRaNuG

awnamella dyganauaaain Bullish Divergence Tu RSl wisuuviaiigusu

wile EMA 10 Yu lneresquéiuindame Higher Low Tnefiilvianedl 11.00 u1n

nagnsnasavnu

Weannuy Long BECZ22 léiyu 10.16 vm dagiiurils 8.16% ihwidnls 11.00

UM wag Cut Loss 0.30 UINANYU

Future Underlying
Settle ) ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 65F PBV &5F
Price 65F
BECZ22 10.30 = 17 724 0 = 30.93% 34.99 5.52 =

fan: @w9uidy va. oy waa

HISTORICAL PRICE
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PEULIAA 3Q65 Mlsoaufia1n Marketing margin wag Usunauneirduianas

winznaunumlatrdlugie 4Q65 mumMaingiianana vaenaIng Iy

filsvial 2565 Saunsiiuladaauaind 2564 saulagiuusugiuasauiu

upside N1 18% wuymIsmengesazauau Fair Value U 2565 Wiy 29 um

ANMNANALA WIIFDNAUIINLUISUUSHI 24.00 U Y8UTUNAaeyU EMA 10 Ju

71 24.60 v Mnsuleduda Upside Tnefidmsnedalil 25.00 vn

nagnsnasainu

@01uy Long ORZ22 vjutadey 24.50 U Uagiuwnanu 7.9% wurihiese Wi

fls 25.50 UM wag Cut Loss 0.25 YImMINNU

Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ol Ol Change Lleverage | Upside PER 65F PBY &65F
Price 65F
ORZ22 24 37 - 103 4474 99 - 18.80% 18.13 - -
an: anenuide va. woude wia
HISTORICAL PRICE TECHNICAL CHART
SET50 INDEX lh] m
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TRACKING PERFORMANCE

Realized Profit on Nov 2022 - 30.0%

eiohied YD 2052 Reoleed roft _ e
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. = N - . . O P N foehl
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Pan: @eauivy va. ol waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 ICHIZ22 695 0.00 5620 240 -100 5 11.03 10.28
2 BCHZ22 18.01 0.09 5032 1138 0 14 19.72 18.23
3 SIRIZ22 115 0.01 4006 102221 -1 10 138 1.30
4 MINTZ22 27 84 0.08 3954 1627 0 ] 3064 2771
5 CHGZ22 385 -0.07 3512 2508 0 14 3.66 353
6 GULFZ22 53.00 0.00 3058 2131 1 3 5240 50.49
7 THANIZZ22 4.25 -0.03 2378 16505 0 4 4.51 427
8 WHAZ22 3.80 0.00 1628 26513 -995 8 4.08 372
) LHZ22 8.72 013 1518 a7 0 12 9.58 9.12
10 BHZ22 223.80 -2.20 1235 156 20 20 23425 22722
1 PTTEPZ22 164 60 -1.40 1223 1271 19 16 19717 17917
12 MTCZ22 38.00 0.25 1067 1383 21 6 3572 33.33
13 EAZ22 §8.50 0.00 1034 19839 -80 15 101.24 95.30
14 IVLZ22 39.75 -0.25 1031 4039 0 10 43.63 41.03
18 KCEZ22 4910 0.15 812 1255 -148 ) 4731 43.40
16 PTTZ22 35.80 -1.20 764 7656 3 1 3528 3416
17 BJCZ22 3359 0.34 764 2258 0 9 a3 3113
18 STAZ22 2018 0.08 708 967 0 4 2015 18.89
19 TKNZ22 724 -0.01 655 2001 0 4 823 7.16
20 TRUEZ22 4.93 -0.03 624 6183 8490 13 4.95 475
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O ASIAPLUS

Securities




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

GOLD FUTURES \
Gold Futures
FIANBIANAINAVTTIOAU WUULTY 48.3 WiSeay W38 2.8% Unogh 1,754 e
GFG23 30,190 29 106 Q
WiBeey vasansglameduariuile ( v3e CPI) oy a.A. Andimnnisal S— —
= S R v . v o v Mini Gold Futures
U Ruieansglanugngsanu maduladeativayulisuiaisnais
<3 logt Chg %Chg Vol O OiChg
o 1 X v ¥ o — ~ GF10222 30,140 2 067 3,202 6,584 635
andy (a) vzaensuudunenile lag FedWatch Tvidmiingadis 80.6% ivvia ems  mm  m en e e =
1 % 22 73 41
gqunaNleLiies 0.5% Tunsuseyuiiou 5.a. 1 lnganduwlendimie duwa
oo o o o - o DA . . i anenudde vatelde wia
Tignsuanauunuiusinsansy 10 U nanseiu 4% warA1iuneaaiseoua
1ng Dollar Index anas 2.3% Uawl 107.91 \Jutdenyundnsiasiamesdn wanewe : 51AUnes Gold Futures <Nigr;|
Session) Settle a4 +381 22.00 w. wazUIun
naﬂns'n’]sa\]nu mMsdereiaduluranian 19.30-22.30 u.
1 1
FIANOIAT GFZ22 LAY WnTununaialansad 290 um Uan 30,140 U
(1,751 wispgy™) INaLALasIAMOIAInaIn spot a1gan 1,750-1,753 wisegy

AR GFZ22 Sufiazaglunsou 30,000-30,400 v AINMsiAReUlITEIIAT
npafiilenu ilitinawuanunsnida Short GFZ22 yulade 30,110 U usf
Uagturayuantios 30 vm widsaswuzidield wedonaviiiils wdssan
noswswAduioy ne. Tunswazuiuluiou 100 wReyn  Teeiidh
s 1,720 WiSggy %38 29,600 UM Waginualn cut loss 100 UIMNINYU

WataatuauEsswmnsIAmesredauliinaInen

InAtiA GOLD SPOT

Downtrend Channel

s £ “ tec E™) fen o o oy Aa M Ees P et o

AU Curecy (Gold Spot  $/02) Gold Kvd XAU Dofly JAMUGRO21-11MOV2022 Copyrghet 2022 Bloombarg France LP. 11-Nov- 2002 08:27:07

P @8I A, Loy Waa

XD ASIAPLUS / @\

T | RRRRRR




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

GOLD TECHNICAL

NAN1931AINBIAT 39917 Technical Rebound %a931nLARY9MIE Triple Bottom

USTDILTIVBALUIUNE WioULARLSLTEY Bullish Breakout dsdeyaynauda Upside

AAnaUINNgauNIstAaaulmlusyesll fi $1730-1760

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (u1w/ USD)

36.00 3625 3650 3675  37.00
1,600 27,379 27,569 27,759 27,949 28,139
1,630 27,892 28,086 28280 28,473 28,667
1,660 28,406 28,603 28,800 28,997 29,195
1,690 28919 29,120 29,321 29,521 29,722
1,720 29432 29,637 29,841 30,046 30,250
1,750 29,946 30,154 30,362 30,570 30,778
1,780 30,459 30,671 30,882 31,094 31,305
1,810 30,972 31,187 31,403 31,618 31,833
1,840 31,486 31,704 31923 32,142 32,360

n: aneedse va. e nda i aneenidse va. i nda
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNECNUS EE0E UNE0NUS EE0E
(Freaswilau 490.10 uwn/dhunu/do) (Fresswlau 28.10 uwn/drunuy/do)
sria fvls AIETTULTIEY+ Avrls s1Ria Avls ANETTULIEY+ Avls
future wWinuudas (zavu) VAT () (mevu)ave future wWisuudas (@) VAT () (mevulave
30,440.00 250.0 12,500 (1,045) 11,451 30,450.00 250.0 2,500 (210} 2,250
30,390.00 200.0 10,000 (1,049} 8,951 30,400.00 200.0 2,000 (210 1,780
30,340.00 150.0 7,500 {1,048} 8,451 30,350.00 150.0 1,500 (210 1,280
30,290.00 100.0 5,000 {1,048} 3,951 30,300.00 100.0 1,000 (210 750
30,240.00 50.0 2,500 {1,048} 1,451 30,250.00 50.0 500 (210 280
30,190.00 0.0 - (1,049) (1,049) 30,200.00 0.0 - (210) (210)
30,140.00 -50.0 (2,500} (1,049} {3,543} 30,150.00 -50.0 (500} (210 (710
30,090.00 -100.0 (5,000} (1,049} (5,045} 30,100.00 -100.0 {1,000} (210 i1,210)
30,040.00 -150.0 (7,500) (1,049} {8,543) 30,050.00 1500 {1,500} (210 (1,710)
28,890.00 -200.0 {10,000} (1,048} (11,048) 30,000.00 -200.0 (2,000} (210 (2,210
25,940.00 -250.0 (12,500) (1,045) (13,549} 25 950.00 -250.0 (2,500} (210) (2,710)
n: ansenidse va. oude naa fiun: aneenidde va. i nda
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