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All Futures Long[Sh-:rrf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 148,966 184,160 -35,194 -58,685 -140,169 -252,545
Foreign 118,022 120,456 -1,434 -14,381  -21251 164,252
Retail 208,185 261,55 35,628 73,046 161,420 88,203

SETS0 Futures Long[Shorf] Position : Contract

Accumulated Long[ﬁhorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 47 201 50,264 -3,063 312 2,859 2,580
Foreign 83,654 78,651 5,003 -4.708 22681 211,024
Retail 113,575 115,515 -1,940 4187 19832 -214004

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

Accumulated Long[ﬁhorf]

Long Short Mt 2Days 1 Weeks 1 Months
Institution 67,576 78,080 -10,504 -33,71% B9 577 175845
Foreign 10,517 21,574 -11,057 -17,389 -24 112 63,528
Retail 91,506 69,945 21,561 31,118 113,689 2359374

Metal Futures Long[ﬁhorf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 2,594 4,023 -1,328 -2,075 553 3,589
Foreign 24574 19,812 4752 7,797 25348 11,698
Retail 20,537 23,970 -3,433 -5,722  -24883  -15,687

Call Optien Lona(Short) Pasition : Contract

Accumulated Leng(Shert)

Leng Short MHet Z2Days 1 Wesks 1 Months
Institution 27 38 -8 T -33 =215
Foreign 74 185 =121 -2 416 2,355
Retail 2,159 2,029 130 105 -383 -2,144

Put Option Lonal(Shorf) Position : Contract

Accumulated Long{Short)

Lang Sheort et 2Days 1 Waesks 1 Months
Institution 13z 1 1 392 672 4,225
Foreign 146 133 -7 21 =218 -1,261
Retail 3624 3748 124 443 454 2135
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SET50 OVERVIEW

MITENURY PP ansgesiou e a81efa 8% fndeainnin 8.3% Uu

doyaaativayusefianiaduiloiiiugngaaluuds fodutlteanminunds e

ﬂ?iLNGUUWE’]ﬂLUEJ”l"U@\‘I FED muiﬂ,‘wmmwuammmuﬂumluﬁm 0.17 - 1.45%

YUz Tiszeyd| lﬂmamuﬂawua ﬂa‘Ull’ﬂﬁu’WUHﬂ“UVlﬁVl’NmiLG]UImeLﬁﬁ%ﬂﬁ]

d d 1

SZNGli\‘mﬂﬁﬁWULiﬂQ“681u51uuVllﬂLU?EJUL%J@LV]EJUﬂUEJQEJIiULLa”ﬁ‘Vii’i"’l Ndeaudnd

Y

A% Recession @01uN5alAINa1YINIA Fund Flow Tussugnats-gnidadiluali

naudn wiegnslsinulussesduiininundes Gepolitical Risk WingeUuaINg 1891

A & 1 o v A 1 2/
fUunesanadludssnaliuauivinunananmsviasmsuvesialslugiasy dwaly

a Y oa

ffdedin 2 519 vilidesdnmuviiiives NATO Wesanluuaudtedumilily

#1130 Useneutuiirnieaiduumiilemavzaonisudeamasdyaiumanaila

Suas Oversold F9azidutladenyinly Fund Flow Tuszezduvzanas neld

Uadewindeutnaduan SET50 Index aglun1izsinsslunseu 985-1000 9n

SET50 INDEX FUTURES
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S50722 @AKuIAIU 1000 90 91

- Tisgagdunauunfingiulugi

985-998 99

An: @ne9ide va. Loy waa

Last 1¥r Hist. Volatlity 2Week Hist. Volatiity
SET50 Index 992.23 11.6914 11.0313

Call Option

. Break Intrinsic Time: Alliin-  Theory Open Implied Effective Time
e e e e e i e o = s
$50222C1025 330 000 =10283 000 330  364% 402 645 13089 980 018 5491 00

§50Z222C1000 11.40 020 =1011.4  0.00 11.40 193% 1147 910 8734 10.51 0.43 37.80 0.0
§$50222C975 2640 -0.30 =10014 1723 9.17 0.92% 2535 213 6453 11.43 0.69 25.84 0.0
§60Z22C950  46.20 020 =9962 4223 3.97 0.40% 4521 42 3390 11.98 0.86 18.53 0.0

§50722C925 6950 150 >0045 67.23 2 27 0.23%  63.50 2 1202 13.50 094 1340 0.0
Put Option
. Break Intrinsic Time: Alliin-  Theory Open Implied Effective Time
Premium Ch Volu Delta
remum R0 rven  Value  Value Premium Price M nterest Volatility Gearing Decay
§50Z22P1025 3470 -170 <9903 3277 1.93 -0.19%  35.63 17 337 9.56 -0.82  -2354 0.0
§50Z22P1000 1770 -0.90 =9823 777 9.93 -1.00% 1812 281 6005 1024 -057  -31.81 0.0
§50722P975 800  -0.80 =097 0.00 8.00 254% 7.03 1018 11407 1136 -031  -3860 0.0
S50Z22P950 350  -0.30 <9465  0.00 3.50 -461%  1.92 806 11034 1272 015 -4279 0.0
§50722P925 170 010 <9233  0.00 1.70 -6.95% 035 678 11478 1449 007 -4354 01

P37: @189 Ua. 1o1Ty waa

AYIAUWUSANIUzVaIUNaINURAIUSINA

NIWsouUNIsHovie SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UNDERLYING Close  Chag %Cha asUumsBoue
SETS0 992,23 0.08 0ol Sz
20,000 —— S —— S - 250000
Symbol Setle  Chg %Chg Vol. Ql Ol Chg 200000
SEONVEZ 97457 0.0 0.0 74 145 o -
SEOwKzZ 33480 0.9 0% B ad 1 - 150000
SE0ZEE 333,70 0.9 Oz 204462 416,471 2,310 100000
S50HZ3 337.30 0.6 0% 26487 54415 | o000
SEOMz3 933,50 0.8 0.1 11,251 17,761 343
S50UZS 877.30 0.8 0.1 204 0535 -53 - _ - 0
- —— -50000
SET50 Futures Long(Short] : dirunud feal Long(Short)
Long Short Net 2 5u 2 ddami 1dau S o — &1 P 8§ g2 2 5 = -100000
— 47,201 50,264 3,083 Sz 2265 2,930 T 2 T S & 2 2 % T 2 2
. o 7 7 o 2 qj: 1] & & o L1 1] 1]
i 83,654 74,651 5,003 4,709 1BET1 2024 <o 2 F & 5 @ & 2 3 2 &
odan 113575 15515 1340 4197 -21936 214,004
fun: @neuise va. il waa un: @iy va. el wda
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1hring Spread B5eina - B5eina

$50121 S50K21 S50M21 S50N21 $50Q21 S50021 (M) u.n. 65E D.n. 65E w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
U 29 Webd u BwAsd D884 29 nnbd U ansd (u 29 nebd PER20 933 T 952 961 o1 980 1008 1036
S50 PER205 957 976 985 995 1,005 1033 1062
0K 168 PER21 980 1000 1009 1019 1029 1058 1088
SOML 128 040 PER215 1003 1,023 1033 1043 1054 1084 1,114
SsoN2L 116 053 013 PER22 1,027 1,047 1057 1068 1078 1,09 1,140
s0Q21 513 28 402 415 PER225 1050 1071 1082 1092 1103 1134 1166
Ss0U2L 581 413 453 466 051 PER23 1073 1095 1106 1116 1127 1159 1,191
sundgndaseandaulowassre .o, - n.0. 64 whiu 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
an: anenuide va. leude wia lan: ane9uide va. e wia
SINGLE STOCK FUTURES

Long GULFZ22

19 4065 MpanduivhasdugsaalvaisslasnadusyiinsaEnay Suuss
yuaN High season wesqgnIaauislulssmelneuazioosuil dwalilsdluih
WaMWaY BRK2 uazngulselndih GULF GUNKUL 1o QoQ s3ufiesuilasenis
GSRC phased Mdan1suan 463.8 MWe (COD 3 p.A. 2565) 1anlulnsuiaunsn

weNINUGIILIIMYUIINIINAITTUFNITUSUTUAT ft 99m n.8.-6.0. Iifulasuna

AMNIMALA $IALNNENYME Sideway Up lawatan ddyqiauinniamadia

q

PAINTUMLD EMA 10 hag 75 TU huztn 999928 0u1wuSUfINangads dl
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Dnaouz Long GULFZ22 1 51.50 v whviirils 53.00 v wae Cut Loss

0.50 UIMAINNU

Future Underlying
Setile . ) EPS GROWTH
Future ] Basis Vol Ql Ol Change leverage | Upside PER 65F PBY 65F
Price 65F
GULFZ22 51.90 - 1324 2131 1 - 23.20% 49.87 4.85 -
n: aneenidde va. Leude wia
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PeduLdAIn 3Q65 Als8aufia1n Marketing margin wag Usunavieuiduiianas

wimaagnauinumilaluadlugie 4065 aumsidngdianania gNnImsIy

ilsnal 2565 daiunsiduladaauaind 2564 savulagiuusugiuasaudiu

upside N1 18% wuymIsmengegarauau Fair Value U 2565 Winfiu 29 um

ANNUNALA LSIFDNAUIINLUISUUILIN 24.00 U VSUTUNAdaU EMA 10 Tu

i 24.60 v Mnsulduda Upside Tnefiidmnedalil 25.00 vin

nagnsnasavnu

a01ug Long ORZ22 yutade 24.50 U wugthitesie 1vhdnls 25.50 v uas

Cut Loss 0.25 UIMINANUY

Future

Underlying

Settle .
Future ) Basis Vol Ol
Price

Ol Change Leverage | Upside

PER &5F PBV 65F

65F

EPS GROWTH

OR722 24.49 - 103 4474

- 18.80% 18.13 - -
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TRACKING PERFORMANCE

Realized Profit on Nov 2022 . 15.0%

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 14089 102221 -1 10 137 132
2 JASZ22 272 0.06 13115 23778 -498 6 252 243
3 TIBZ22 124 0.01 ATTT 18267 36 141 133
4 PLANBZ22 AN 0.02 2501 17095 0 7 782 733
5 TDZ22 1.80 0.01 2441 12256 0 12 192 1.87
6 WHAZ22 380 0.00 2217 26513 -995 8 378 343
7 HANAZZ2 38.62 -0.63 2110 1064 46 5 40.76 36.06
8 TUZ22 17.27 0.07 2102 5298 -801 9 18.06 16.91
) KCEZ22 49.10 0.15 2063 1255 -148 9 48.70 4443
10 CKPZ22 527 -0.03 2060 13514 0 6 4.98 4.87
1 CPALLZ22 57.00 0.75 1732 1120 1 13 62.34 60.14
12 THCOMZZ22 10.88 0.18 1529 1504 0 8 11.67 11.18
13 BCPGZ22 9.69 0.14 1503 9919 2 4 9.89 9.63
14 GULFZ22 53.00 0.00 1324 2131 1 3 5250 510
18 SUPERZ22 0.74 0.02 1108 33200 0 5 0.72 0.68
16 LHZ22 8.72 0.13 1026 a7 0 12 9.59 9.22
17 MBKZ22 16.55 0.05 1002 2019 0 19.82 17.73
18 PTTEPZ22 164 60 -1.40 827 1271 19 16 198 43 161.88
19 MEGAZ22 46.89 -0.36 600 231 100 9 47.38 4514
20 GUNKULZZ22 525 0.00 573 48101 516 20 540 517
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GOLD FUTURES N\
Gold Futures

IIANBIAAAINANITIEAY WYY 8.5 Wisuym vi3e 0.5% Unegn 1,778 T AR a—
GFG23 30,150 60 0.20 29 106 0

GFJ23 30,100 50  -0.17 8 8 Q

wisgy wasansglamedsisaduan (PP) Juduunasiniuile Usedufou

o o v o 1 X a Mini Gold Futures
#.A. 9RNANUINININAIG  LLazyrasny MoM IﬂEJGUE]JJ”’@ﬂﬂﬂa']”JUQGU”J’]LQULﬂa‘UEN

o o v a P o GF10222 30,0:: C&l e 3.2;? 6,(:84 O?xsl
ANRITNTIUINAITALLAT Mu'tﬂ)mﬂﬂmﬂmimﬁ’]ﬁ‘mmjﬂmﬂmﬂi% (L‘1/\|(ﬂ) VLA GF10623 30,100 0 003 1,243 3848 253
« v 9 & GF10323 30,160 10 03 28 241 0

a

nsUsudueeniles  nadulvignsmanauwuiusUnIansgsnes  wagaA1du
flan: anpendde vateide nda

Aoaa1inauNgauAl vl Dollar Index 31uilanas 0.30% Un#l 106.55 37 fie

o

udadenuusiesainesdn dmiudunmil nvansgdalnenudeyairsugha ey 1ATaves Gold Futures <Nigr;|

<9

ddey 1wu seadUdn, sudniansudn uazsaudveiuaiainsineny a2 session) Seffle w13 22,00 w. ke

MsPevrenndulutiaian 19.30-22.30 u.

nagnsnisaJnu

1AMBIA1 GFZ22 1pAU anas 10 U (mwwmmwmﬁﬂaﬂmﬂmamwu

Aduumudean) Yafl 30,040 v (1,775 Wieg) FinisiAmesdiaain
spot a'ﬂqmﬁ 1,776-1,778 Wwisey™ A1a GFZ22 iuﬁ%agﬂuﬂiau 29,900-30,300
um fheddoasuustilitnamuiifiaane Short GFZ22 yulade 30,110 Uw
Uaguudils 70 vm wugthdeanuglneoly Tnefiivinils 1,720 wlag
¥30 29,120 U warimuaga cut loss 100 VINAINYU Lilelesiunides

mﬂﬂmmqﬁwmﬁaﬂmﬂmmﬂmm

InAtiA GOLD SPOT

Downtrend Channel

P oet o tec o fen - o

XA Curecy (Goid Spot $/02) Gold Kid AU Dafly JAAUGROD1-16NOV2O22 Copyrghel 2022 Bloombarg Finance LP.
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GOLD TECHNICAL

NAN1931AINBIAT 39917 Technical Rebound %a931nLARY9MIE Triple Bottom

USTDILTIVBALUIUNE WioULARLSLTEY Bullish Breakout dsdeyaynauda Upside

AAnauUINNgauNIstAaaulmlusyesdl fi $1760-1810

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (uaw/ USD)

3550 3575 3600 3625 3650
1,600 26999 27,189 27,379 27,569 27,759
1630 27,505 27,699 27,892 28,086 28,280
1,660 28011 28208 28406 28,603 28,800
1,690 28517 28718 28919 29120 29321
1,720 29024 29228 29432 29637 29,841
1,750 29530 29,738 29,946 30,154 30,362
1,780 30,036 30,248 30459 30,671 30,882
1810 30542 30,757 30,972 31,187 31,403 L |
1,840 31,048 31,267 31486 31,704 31,923 o

n: aneedse va. i naa fun: aneenidde va. il nia
Atudrunlsvannuvey GOLD FUTURES Atuarunilsvannuvay MINI GOLD FUTURES
UNacNUS EEoe UNECNUS EEoe
(Fresswlou 490.10 uwn/dhanun/do) (Fresswdau #8.10 un/drunun/do)
eia fls AIETTULTLHU+ fls Feia Avls AIESTULLEU+ fls
future wdpuuilas (miavu) VAT () (mevu)ave future wdeuulas (iavu) VAT (U]  (miamu)ave
30,400.00 250.0 12,500 {1,048} 11,451 30,350.00 250.0 2 500 210 2,280
30,350.00 200.0 10,000 (1,045) B,951 30,300.00 200.0 2,000 (210} 1,750
30,300.00 150.0 7,500 {1,049} 5,451 30,250.00 150.0 1,500 (210 1,280
30,250.00 100.0 5,000 {1,048} 3,951 30,200.00 100.0 1,000 (210 790
30,200.00 50.0 2,500 {1,048} 1,451 30,150.00 50.0 500 (210 230
30,150.00 0.0 - {1,048} {1,048} 30,100.00 0.0 - [210) [210)
30,100.00 -30.0 (2,500) (1,045) (3,549) 30,050.00 -50.0 (500} (210} (710}
30,050.00 -100.0 (5,000} {1,049} (5,043} 30,000.00 -100.0 {1,000} (210 {1,210}
30,000.00 -150.0 (7,500) {1,048} (8,549} 29,850.00 -150.0 {1,500} (210 {1,710}
28,850.00 -200.0 {10,000) {1,048} (11,043} 29,900.00 -200.0 (2,000} (210 (2,.210)
28,800.00 -250.0 {12,500} {1,048} {13,548} 29 850.00 _250.0 (2,500} (210 (2,710}
n: aneedse va. i naa i aneenidse va. il nia
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