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SET50 FUTURES:

A1M SET50 Index S9unI9NUNIUTUAINA WUzl Trading 550222 Tunsau

978-990 90 WAz Long NTBUATS

SET50 OPTION:

wuz1i1se Long $50222C975 1 15 3 (SET50 = 977) Whwirinls 28 9m

(SET50 = 990) uae Cut Loss 3 3a AIA SET50 HunIuud Downside 3110
SINGLE STOCK FUTURES:

wuzi1fia Long ADVANCZ22 yu 187.12 um Uagtunils 31% tdiarils
192.00 U uaz Lock fls 20% 7 189.50 um

wuziidie Long MTCZ22 yu 35.25 v Uagduniils 24% iinnnls 38.25

UM uaz #a Stop Profit 9 35.75 umite Lock finls 12%
GOLD FUTURES:

AsfaanIUE Short GFZ22 Wuil 30100 uw dagtiusidnlsiisdu 160 um Tae
filhinnls 29520 um ($1720) waz Stop Profit # 30050 UM lock Anlsdu

A1 50 UIN/UIMNBIAI

OECD Us:=u1tunas GDP lan d1gn

(Percentchange, unless noted otherwise)

2022 2023
2021
New old New old

\World ________ 58_____ & 31 _30____co_22 22 ¢
Australia a9 w 40 4.1 w 19 20
Canada 45__ __ v 382 _34 ™ _ 10 __15__
\Euroc area _ _ | _ _ _ 52 ____ .- o 3.3 __33____= _05_ _ _03_.

Germany 2.6 - 1.8 1.2 i 0.3 -0.7

France 6.8 = 2.6 26 = 0.8 0.6

Italy 6.6 . 3.7 3.4 -~ 02 0.4

Spain 5.6 & 4.7 4.4 - 13 1.5
Japan 1.7 == 1.6 1.6 w 1.8 1.4
Korea 4.1 - 27 2.8 - 1.8 2.2
United Kingdom 7.4 . 4.4 3.4 T -0.4 0.0
United States 57~ . A T8 T TiB T TFST05 T 657
G20 6.2 & 3.0 28 = 22 22
Argentina 10.4 4.4 3.6 - 0.5 0.4
Brazil_ _ _ __ __ _ _ 49 __ _ _ _ & 28 _ _ 25 _ __ - 12 __08
China_ 83 ____ & "33 32 ¥ as a7’}
India 8.7 Y 6.6 5.9 = B.7 5.7
Indonesia 3.7 - 53 50 - 4.7 4.8
Mexico 4.8 -~ 2.5 2.1 - 1.8 1.5
Russia 4.7 - -39 -5.5 - -56 -4.5
Saudi Arabia 3.4 - 9.8 9.9 w 5.0 8.0
South Africa 4.9 = 1.7 1.7 == 1.1 1.1
Tarkiye 11.0 w 53 5.4 == 3.0 3.0
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All Futures Long[Shorf] Position : Contract

Accumulated Long(ShorI]

Long Short Mt Z2Doys 1 "Weoks 1 Monihs
Institution 173,506 139,165 34741 7,960 63630 -299282
Foreign 108,052 117,656 -8,604 -22,787 68326 22,061
Retail 255,818 281,955 -26,137 14,827 131858 27722

SETS0 Futures Long(Shorf] Pasiion : Controct

Accumulated Long(ShorI]

Long Short Mt Z2Doys 1 "Weoks 1 Monihs
Institution 48 607 50,262 55 =328 -2.527 5,225
Foreign 81,810 75253 6,557 -451 -4 780 111,346
Retail 115,111 121,013 -5,902 1,018 7307 105121

Sing|e Stock Futures Long(ShorI] Position : Contract

Accumulated Long(ShorI]

leng Short Met 2Days 1 Weeks 1 Months
Institution 107,021 78,627 28,304 2456 62597 -196,685
Foreign 12,164 26 462 -14298 16,475 -58835 -1117385
Retail 94 914 108,010 -14 096 14,019 122 432 308,080

Metal Futures Long(ShorI] Position : Confract

Accumulated Long(ShorI]

Lang Short Met 2Days 1 Wesks 1 Menths
Institution 2478 2774 2cs 864 2,038 1,265
Foreign 14,544 15,517 973 £329 3991 26930
Retail 17,164 16,445 719 7193 6929 28,195

Call Option Lona(Shert} Position : Contract

Accumulated Long(Sher)

Long Short Met ?Days 1 Wesks 1 Months
Institution 26 65 -39 -B6 =117 -1,023
Fareign 201 284 -B3 175 14 2,088
Retail 2,248 2124 122 -89 103 -1,0858

Put Opticn LonalShort) Pesition : Contract

Accumulated Long(Sher)

leng Short Met 2Days 1 Wesks 1 Monihs
Institution N 43 252 408 1,879 2,445
Foreign ki 139 182 332 277 -T44
Retail 3,900 4,353 444’ 740 2157 -1514
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SET50 OVERVIEW

Uspiiiussusemeuilliiminluiinsusudssnanasugiaves  OECD  fima
World GDP Growth 66F 1371 2.2%yoy Tagiluiiindanginusemelunguiamn
wawdulalussiusn i aniguenvenmy  0.5%yoy  wazglsuainvenesa
0.5%yoy auumaffuﬁjqL@L%&ﬁﬂmﬂiwgﬁﬁuﬁumﬂﬁa 4.6%yoy Wazdulailidy
Y18 4.7%yoy @ntulsmngsda World Bank AU IMF aavgnesiaie
4%yoy msflﬁmiLﬁuimﬁwiu%’mﬂdﬁwﬁuﬁqL%mh%Lﬁuﬁaé’l’aﬁa@@ﬁiaﬁﬂmﬂ
Fund Flow #fsdiuualifilvadirgiinieluszeznats-em dutladelulsvmeriuil
Tauaulalufiuseifiu TRUE uwaz DTAC snidnmsvin Tender ndadouluiauede
Tiwdnasanelunsounat 1 U (Huan 20 we. 65) Seanduniiuduianiud
(LINKS ICDaaunsaidssudutiadoaudenafuiis 2 lussesduienanaduste
SET50 Index a";uﬂizLﬁuﬁuﬁuﬁa@mmmiiﬁemuslamdaaaﬂ/ﬁwé’hvlmaLﬁau
f.A. AR 6%yoy wag 11%yoy neldtadwindeudidlifivsetundeulnlvinlv

SET50 Index wndarunaulunsay 977 — 990 99

SET50 INDEX FUTURES

Direction Trading: A1A SET50 Index §aLNIAUNIUTLAIINAR Wizl Trading

50222 Tunsau 978-990 9A ua Long NIOUANY

Spread Trading: A1AN158] Spread 5¥1i19 S50H23 ausae S50222 oy Tufl 29

Ly

5.A. 2565 AU -6.50 90 Yagtuegi -5.80 diliintannnelnideaniuglag

Y

SET50 Option: Wuzthse Long S50222C975 #1 15 9 (SET50 = 977) ihwirhls

28 30 (SET50 = 990) uay Cut Loss 3 3a A1A SET50 Huniuws Downside 3110

$50Z22 (30 MIN CHART)
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https://www.asiaplus.co.th/asps/research_file.php?id=66679&file=1
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Last 1Y Hist. Volatility 2Week Hist. Volatility
SET50 Index 93197 11.68466 10.87461

Call Option

Effective Time

Break Intrinsic Time All-in-  Theory Volume Open Implied

i e interest Volatlity "0 Gearing Decav
$50722C1025 170 010 =10267  0.00 170  456% 009 657 13951 1050 011 6297 0.0
$50722C1000 670  0.30 =10067  0.00 670  252% 409 1042 9279 1071 032 4619 0.0
$50722C975 18.80 110 =0938  6.07 1183 120% 1587 468 6453 41157 060 3115 0.0
$50722C950 3720 240 =087.2 3197 523 053% 2474 35 3848 1245 081 2143 0.0
$50722C925 5910 -1.90 =0841 56.07 213 022% 5324 32 1238 1249 094 1581 0.0
Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premmm C Even Veles  Valee  Promasn Pice. LT mismst Vol S Gomws Decar
S$50722P1025 4330 220 <9817 4303 027 -0.03% 4282 42 361 1042 -0.00 2040 0.0
$50722P1000 2350 090 <9765 18.03 547  -056% 2184 400 6094 1068 069 2864 0.0
$50722P975 1030 060 <0647  0.00 1030 176% 776 1238 12244 1128 040 3827 00
S$50722P950 430  -0.20 <0457  0.00 430  -369% 165 1100 11778 1269 019 4396 0.0
$50722P925 160 010 <9234  0.00 160  596% 0418 772 12232 1384 008 4911 01

fan: aneaudde va. oWy waa

AWAUWUSANIUzVaIUnaInuAUsS:INA
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Tumsaaasnu na: SET50 FUTURES

UNDERLYING Close  Chg %Chg asumsBoug
SET50 98197 =277 -0.28%  22/11/22
o ST e - 200000
Symbol Settle  Cha %Cha Vol. ol Ol Cha - 150000
S50V22 974.87 0.0 0.0% 24 15 0 ] . N . — -
S50X22 988.00 3.9 0.4% 2 74 -1 - TN — - = 100000
$50222 983.60 -12 -0.1% 208,682 412,345 -1858 - 50000
S50H23 978.00 11 -0.1% 28,733 55,621 1917 0
S50M23 974.80 -0.9 -0.1% 6,294 19,959 1,059
S50U23 968.50 11 -0.19% 2,760 10,626 49 - - - ~ 50000
- -100000
SET50 Futures Lona(Short) : &ryoun a:au Long(Short) _
Long Short Net 2 5u 2 #ulenvi 1idau -150000
4§ 8 & § 8 & § 8 8 8 8 8
aoify 49,607 50,262 -655 -528 332 -6,225 2 L s v L L s I L T I Z
ond 81,810 75,253 6,557 -491  -27,471 111346 4 2 ﬁ I 2 294 2 2 32 2 2
madag U511 121,013 -5,902 1019 27,139 -105,121 - T
n: aneedse va. i naa i aneenidde va. il nia
AIMNISNU SPREAD ru duimou?an ASPS MODEL SET50 ns:AuA1 PER A9
1hring Spread B3eina - seind
$50121 S50K21 S50M21 S50N21 S50Q21 S50021 ((an)] U.A. 65E O.n. 65E W.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
U 29 o84 ou 8wabd cu29 D864 tu29nnbd u30anédou29ne.ss PER 20 933 952 961 971 980 1,008 1,036
0L PER205 957 976 985 995 1,005 1033 1062
SS0K2L 168 PER21 980 1000 1,009 1019 1029 1058 1,088
S50M21 1.28 040 PER 215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
S5ON21 116 053 013 PER22 1027 1047 1057 1068 1078 1109 1,140
S50Q21 513 362 402 415 PER225 1050 1071 1082 1092 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
unigudaneandoulanesswie f.o. - a.0. 64 whiy 0.5% PER 235 1,097 1,119 1,130 1,141 1,152 1,184 1,217
n: aneesdse va. oude naa fiun: aneenidde va. i na
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SINGLE STOCK FUTURES

Long ADVANCZ22

Ussilludlslu 4Q65 fimmaglalsl QoQ winzanasldussyuainselani
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P9 LU AUREATUNS 5, MIVUALIIVUR Ly 3) gRAVNYUBND LAYDATINITIUN

AU zazlanauinainnisiadilelilu 14 M5an77UnGA Dividend Yield 4%

Awvnanatia Aevna Teesauresugiulaunse sedane

Higher Low aﬁfuaqu

MULEUANLREAY 10 T4 UIT Downside Naim Useiuituunef 192.00 umn

nagnsnasavnu

wuriiie Long ADVANCZ22 i 187.12 utn Jaqdumls 31% wWwinils 192.00

U™ wag Lock fls 20% 71 189.50 U

Future Underlying
Settle ] ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
ADVANCZ22  190.66 -0.25 1113 733 -40 14.59 23.43% 25.30 8.20 3.45%

fan: @w9uidy va. oy waa

HISTORICAL PRICE
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TECHNICAL CHART
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Long MTCZ22

Aarlsansnn 4065 LI QoQ way YoY Mnuwiliududeiduln vasdian
Credit cost $3a 4Q65 A¥UTUANAIINIIN 3Q65 Gumsﬁﬁwliqw%‘ﬂ 2565-66 AzLAuTY
8% yoy waz 9% yoy anwnliududeiulnseies siaulFugIulufend 35%
Fausidul) 2565 ausl PER I 2566 Wi 13 wh waz PBV U 2566 Wiles 2.3 wh sndn
Aady PBV 5 U faundsdia 2.5 SD 511 Fair Value U 2565 Wiy 47.00 U
AMVNWATA 58U Trading Sideway 7i4m NoU 33.50-38.25 U™ Uagdueglu

anwarvd UL aduauumesuIiu EMA 10 Ju wWhwneviiilsegn 38.25 um

nagnsnasavnu

wuzi1die Long MTCZ22 vu 35.25 v Jagdurls 24% winls 38.25 um

uay 73 Stop Profit iy

fan: @nwaudde va. oy waa
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Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ol Ol Change Lleverage | Upside PER 65F PBY &65F
Price 65F
MTCZ22 36.15 0.25 677 1383 21 5.84 37.75% 21.28 375 4.24%
i awanise va. wife wia
HISTORICAL PRICE TECHNICAL CHART
WTC C: 36.50 'M' \ |‘\ }I. ily
el £
ﬂl 'H..l I|l' 'F'."_ ) I IW" it Wy
SETS0 INDEX | A b Wl ",
| ! N
hap o=
"Irl t .
N I rsi1{14, 70, 30, 1)
e
macdi(12, 26, 9)
-45% -40% %% -30% -25% -20% -15% -10% -5% 0% 5% / s packn s i
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TRACKING PERFORMANCE

Realized Profit on Nov 2022 -15.0% l

eiohied YD 2052 Reoleed roft _ e

-50% 0% 508 100% 150% 200% 250% 300% 350%

. = N - . . O P N foehl
VLR ﬂ"\TFﬂ.l']?,lN@mE:JL\.r'\1?‘.:i'fﬁﬂ"\t‘jﬂizﬂltﬂtiﬂlﬂJﬁg\’:{q:& \.?\'Jﬂﬂﬂﬂﬁ"ﬂ@ﬁﬁ@m fjiéwﬂlﬂB:JLl:r'Iiiﬂ‘JQNQW]Tﬂ'ﬂtﬁ\ﬂ:Ir'lbh‘J?Q‘JLH‘.:ZA"\T)%:‘]GWRQ"utrTWﬂWlT*E\ﬂﬂJWﬁ:f]:4

Pan: @eauivy va. ol waa

TOP 20 MOST ACTIVE VOLUME

Leverage Resistance  Support

1 TRUEZ22 4.93 -0.03 18094 6183 8490 13 4.88 471
2 GUNKULZZ22 525 0.00 10206 48101 516 20 521 5.07
3 CHGZ22 365 -0.07 4700 2508 0 14 353 3.38
4 SIRIZ22 115 0.01 2576 102221 -1 10 143 135
5 WHAZ22 3860 0.00 2060 26513 -995 8 382 3.69
6 JASZ22 272 -0.06 1283 23778 -498 6 244 234
7 ADVANCZ22  198.25 -0.25 1113 733 -40 15 193.48 189.28
KCEZ22 4910 0.15 806 1255 -148 ) 51.21 4591
9 TUZ22 17.27 0.07 762 5299 -601 9 17.69 16.69
10 SAWADZ22 4545 0.20 740 2918 -80 6 44 66 4223
1 MTCZ22 36.00 0.25 677 1383 21 6 36.26 3448
12 STPIZ22 477 0.01 672 508 0 7 459 429
13 DTACZ22 4520 -0.30 639 1593 -100 1" 43.97 4222
14 BEMZ22 9.39 0.09 628 044 0 13 9.55 9.38
18 BCPGZ22 9.69 0.14 609 9918 2 4 9.84 9.68
16 MINTZ22 27.84 0.09 604 1627 0 8 31.66 2954
17 THGZ22 64.47 -0.03 600 102 0 70.63 64.60
18 LHZ22 8.72 013 538 a7 0 12 9.30 9.30
19 PSLZ22 14.88 -0.02 510 729 -200 14 14.38 13.29
20 BEAUTYZ22 146 0.01 510 25561 0 5 1.31 125

fan: @neaudde va. oy wae
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GOLD FUTURES

° P a X = a A =
57ﬂ7m@ﬂﬂ7ma7@ﬁﬂﬁﬁm~l@ﬂu VALY 2.7 bASUEY™ Uan 1,739 bATYEY T ATNLLI

el 1

WNTDUNNEIY NaITIABImUTUanasAaLiied 40 wiRy TurNdUaiinu

[

11 wenaniimemesiiiadevyuanmsseudeseifuneaaiiansy e
UsysusuInInansanss (wa) anunadviuans atuayulisleszaonisuiuiy
Snamondelunmstszguafadaluluiou 5.a. 4 sunsfunssunissuiais
nansglsy (ECB) dsduanatunenideluiou 5.a. 2565 nwsavild Dollar
Index a8uasdntion 0.6% Javdiia 107.17 90 lae¥ull Fosfinnunissea

Usegunausednium 1-2 we. Weuadiiansnsnenleveanaltussessiall

nagnsnisaJnu

51PN GFZ22 Wlafu anas 110 UM (@IUn1991AIRaIalanankanseny
ARUUINT9AN) Yo 29,940 U (1,745 useey) gaﬂiﬁwmwaﬂﬁmmﬂ
spot a'ﬂqfﬂﬁ 1,742 Wikey™ A GFZ22 ’E’uﬁﬂzaﬁuﬂiau 29,750-30,100 U
FheAfunauuzihlifinasmuiiianiug Short GFZ22 yudl 30,100 uw Yaguil
Alsdiandu 160 v wushidedelu tnefidhdls 1,720 wiege dWeuwi
29,520 U kaginnunln Stop profit 139 30,050 U Wite Lock Anlsasi 50

U Jo9iuUANUL AN IAIMBIALATRULERINAE

InAtiA GOLD SPOT

Downtrend Channel

P o v bec £ teo e or
xn

YA Curecy (GoMS Spot  $/02) Gold Kid YAU Dafly JAMNGO21-23NOV2022 Copyrghel 2022 Bloomberg Finance LP.

P @8I A, Loy Waa
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Gold Futures
FUTURES Lost Chg  %Chg Vol o] Ol Chg
GFZ22 29,940 -30 0.10 91 212 k]
GFG23 30,040 50 0.17 29 106 [1]
GFJ23 30,050 60 0.20 8 8 0
Mini Gold Futures

Lost Chg  %Chg Vol o] O Chy

GF10222 29,930 -0 -0.23 3,202 6,584 635
GF10G23 29,980 -0 -0.23 1,243 3848 253
GF10)23 30,030 -0 -0.23 258 241 0

fn: @e9uive va el waa

MmN - 51A1UATee Gold Futures (Nigr;l
Session) Settle a4 13a1 22.00 U. wagU3an

MsPevrenndulutiaian 19.30-22.30 u.
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GOLD TECHNICAL

#AN1951AMMeIA Janizdaivaannitusiusanggidu EMA 200 Ju Ussidiueg
Tugranisundsmgulng lemalsuameasuidu EMA 10 Ju Tussavdu usasdl

Tusuuanlesnulay $1760 Aanseumsieaeulmlusyesi 7 $1730-1760

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 (fmiavu) VAT () (mevu)ave future wdeuulas (iavu) VAT (U]  (miamu)ave
30,250.00 250.0 12,500 {1,048} 11,451 30,230.00 250.0 2 500 210 2,280
30,240.00 200.0 10,000 (1,045) B,951 30,180.00 200.0 2,000 (210} 1,750
30,190.00 150.0 7,500 {1,049} 5,451 30,130.00 150.0 1,500 (210 1,280
30,140.00 100.0 5,000 {1,048} 3,951 30,080.00 100.0 1,000 (210 790
30,090.00 50.0 2,500 {1,048} 1,451 30,030.00 50.0 500 (210 230
30,040.00 0.0 - {1,048} {1,048} 29,980.00 0.0 - [210) [210)
29,9590.00 -30.0 (2,500) (1,045) (3,549) 29,930.00 -50.0 (500} (210} (710}
28,940.00 -100.0 (5,000} {1,049} (5,043} 29 880.00 -100.0 {1,000} (210 {1,210}
29,890.00 -150.0 (7,500) {1,048} (8,549} 29 830.00 -150.0 {1,500} (210 {1,710}
23,840.00 -200.0 {10,000) {1,048} (11,043} 29 780.00 -200.0 (2,000} (210 (2,.210)
28,790.00 -250.0 {12,500} {1,048} {13,548} 289 730.00 _250.0 (2,500} (210 (2,710}
n: aneedse va. i naa i aneenidse va. il nia
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