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S50 Futures
9
Date = SEFH /Chagﬁ Foreign (Mﬁ (Contractid

01/11/22 1625.73 6,138 2,742
02/11/22 1625.02 -0.04% 26 I 4,399
03/11/22 1625.62 0.04% 113,029 | 1,701
04/11/22 1626.32 0.04% [ 832 | 1,048
07/11/22  1623.57 -0.17% i 2,366 110,339
08/11/22 1632.61  0.56% 113,385 124,875
09/11/22  1622.45 | -0.62% {1,082 N 20,272
[ 10/11/22__1619.23 _-0.20% _ 11,021 19,910 ]
11/11/22 1637.29 5,337 - X 7,620
14/11/22  1623.38 - 2,318 - [® 9,712
15/11/22 1629.38 0.37% - [ 438 15,003

16/11/22 1619.98 | -0.58% - [® 1,372 - [ 4,422

17/11/22  1614.95 -0.31% 3,324 544
18/11/22 1617.38 0.15% H 717 - 411
o/ -
21/11/22 1618.86  0.09% [ ‘1,524 |] 7,048
22/11/22 1615.33 -0.22% - 285 I16,557
23/11/22 1624.40  0.56% ,390 673 ]
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All Futures Long[Shorf] Position : Contract Accumulated Long[ShorI]
long Short Meit 2Days 1 ‘Waaks 1 Meonths
Institution 168,486 135744 32,742 67483 1005 248828
Foreign 112,765 103,185 9,580 o976 41,128 6,197
Retail 208,598 270,820 _42 302 68450 42133 242621
SETS0 Futures L-:-ng(Sh-:-rf] Position : Contract Accumulated Long(Shorl]
Long Shert Mat 2 Days 1 Wesks 1 Months
Institution 35,204 35,584 —4790 4045 4402 0,476
Foreign 74,209 60,536 13,673 20230 13,315 110,066
Retail 100,024 109,407 5,383 15285  -8,823 100,580
Sing|e Stock Futures Long(Shorﬂl Pasition : Contract Accumulated Long(ShorI]
Long Short Meit 2Days 1 Wesks 1 Meonths
Institution 106,858 76,861 30,007 58401 4365 161548
Foreign 25,201 26,240 1,039 15337 45078 -119.216
Retail 82,329 111,287 28,968 _43,064 49,443 281,154
Metal Futures Long[SHorf] Position : Contract Accumulated Long(Shori]
Long Short Meit 2Days 1 Weaks 1 Meonths
Institution 2,152 2,47 -319 -85 -2 724 545
Foreign 12,815 15,908 3,093 _4066 8975 23837
Retail 17,971 148,558 3412 4131 12689 24783
Call Option LenaiSherf) Pasition : Contract Accumulated Long(Short)
Long Short Meit 2Days 1 ‘Weaks 1 Meonths
Institution 205 2 184 145 g2 -8
Foreign 271 250 21 852 135 1,758
Retail 326 374 -205 -83 =227 -1,020
Put Ontion LonalSher) Position : Contract Accumulated Long(Short)
Long Shert Mat 2 Days 1 Wesks 1 Meonths
Institution 87 15 & 314 1,822 2410
Foreign 269 251 18 200 424 -534
Retail 5284 8,354 70 514 2247 2,049
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SET50 OVERVIEW

1355718911 FED Minutes aau m.A. Mvinfiveannenssunis FED dwlvajatiuayu
o X x - 9 . .4
N15YLaN1SUSUTUADNLULEY  SIUDINISIIE9UNLEY  Initial Jobless Claim #
VALY 2.4 LAUFILALG UINNIINATA 2.25 WALA AL mﬂﬁmamﬁuaw%’gw%’u
PuluyI9 0.28 - 1% @3ung Dollar Index NNFULNBBUAY -1.07% 1191 106.08 30
amumia}é’hqé’ummLﬁumﬂﬁﬂmqmmmﬁugﬁmm’mﬁﬂﬁﬂmq Fund Flow 73
Tonmalnadnunaiaviudiusndynuiinamusiaifveanslunainiuiay
SET50 Index Futures Tusaundauiuiduasiusnlusau 8 uyiin1si 2.4 wudu
U Wey 1.37 wiludeygeuaiau ?huﬂizLﬁuﬁufmmﬁwﬁuammﬁﬂ%’ugﬂmm
3.3% w9 85.41 WS MIMAINIIIENUAR AU UUTUANST I ANTULINAT
nainAnIntenLlikineouesiliglsunAdiansannisiuauIngn1s  Price
] = = o o v A a ] = A
Cap siosadedeoalumiuisiayimlsreundutlnsden wiogelsinuie
Paglawsmuuanungulsalninlugiuesilavselosdanndunuiomaanadiag
nszuan1stuvglimdsunyguideu 5203 MW Aasuivualuiun 25 we.
MelFUa8WINADUNUMUNIUNIIUINTLINAINT9AIM SET50 Index wNI9TUmAIL
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SET50 INDEX FUTURES

Direction Trading: FED Minutes fidsdayaamzannistunenidewasdaaiol
UINNIFANI Fund Flow vy SET50 wugtn Trading S50222 987-1000 9 way

Long NSOUaN

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

5.A. 2565 AU -6.50 90 Yagtuegi -6.00 dilaintaunnwelnidaaniuglag

SET50 Option: Luz1n3e Long S50222C975 7 20 90 (SET50 = 985) 1iinls
35 9@ (SET50 = 1000) tag Cut Loss 3 9a AR SET50 unriedy
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Last 1% Hist. Wolatiity 2Week Hist. Wolatility
SETS0 Index 93754 11.6996 11.43749

Call Option

Premium Chg Break Intrinsic Time All-in-  Theory Volume Open Implied Delta Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S60Z22C1025 220 050 =1027.2 0.00 2.20 3.98% 1.36 805 14086 10.29 0.14 61.90 0.0
$50Z22C1000 9.80 310 =1009.8 0.00 9.80 2.22% 6.48 2088 9935 11.76 0.39 3025 0.0
$50Z22C975  23.80 500 =998.8 12.84 10.96 1.11% 19.35 389 G463 12.89 0.65 26.78 0.0
§50Z22C950  43.80 6.60 =993.8 37.84 5.96 0.60%  39.86 169 3839 14.84 0.81 18.32 0.0
§50Z22C925 66.00 6.90 =891 62.84 316 0.32% 63.98 128 1237 16.06 0.91 13.65 0.0

Put Option
- Break Intrinsic  Time  Allin- Theory Open  Implied Effective Time

Premium Chg "o Vawe vawe Premium Price "°OU™ interest Volatility C-'° Gearing Decay
S50Z22P1025 3650 -6.20 <0885 3716 HNANA 007% 3734 33 260 746  -0.94 2551 0.0
$50Z22P1000 1850 -500 =09815 1216 634  -064% 1749 1093 6919 982  -063 -3387 00
$50Z22P975 750  -280 <9675  0.00 750  -206% 539 2118 11987 1085 -033 -4369 0D
$50Z22P950 320 110 =946.8  0.00 320  -415% 093 1288 12320 1275 015 -4715 0D
$50722P925 110  -050 <9239 000 110  -647% 008 1117 12485 1381 -006 5290  -01

Pan: @w9uivy va. oWy waa
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nIwsoun1sdovis SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsBoune
SET50 987.84 5.87 0.59%  23/1122
- 250000
Symbol Settle  Cha %Cha Vol. Ql Ol Chg 200000
S50V22 974.87 0.0 0.0% 24 145 0 -
S50X22 992.40 4.4 0.4% 4 76 -1 ; 150000
$50222 99170 8.1 0.8% 173,725 423,830 -1858 - 100000
S50H23 985.80 7.8 0.8% 28,690 58,501 1917 50000
S50M23 982.10 7.3 0.7% 4,607 18,948 1,059
S50U23 976.00 7.5 0.8% 2472 10,292 49 -0
— - -50000
SET50 Futures Lona(Short) : dryoun a:au Long(Short) ]
Long Short Net 2 3u 2 #leni 16au -100000
aonify 35294 39,584 -4,290 -4,945  -8,352  -9,476
s192Nd 74,209 60,536 13,673 20,230 6,474 110,066
Tudas 100,024 109,407 -9,383  -15285 1878 -100,590
P @8I A, Loy Waa AN @893 va. Loy waa
P Y - - .
AMNISU SPREAD fu duinauain ASPS MODEL SET50 ns:AuA1 PER A9
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$50121 S50K21 S50M21 S50N21 $50Q21 S50021 (M) u.n. 65E D.n. 65E 1w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
L4
U 29 Webd u BwAsd 0884 29 nnbd U ansd (u 29 nebd PER20 ~ 933 - 92 gl o1 980 1008 1036
50021 PER205 957 976 985 995 1005 1,033 1062
SS0K2L 168 PER 21 980 1000 1,009 1019 1029 1058 1,088
SsoMl 128 040 PER215 1003 1023 1033 1043 1054 1084 1,114
SSON2L 116 053 013 PER22 1027 1047 1057 1068 1,078 1,09 1,140
$50021 513 262 402 415 PER225 1050 1071 1082 1092 1103 1134 1166
Ss0U2L 581 413 453 466 051 PER23 1073 1095 1106 1116 1127 1159 1,191
Aunigudaneandaulanesswie .. - a.0. 64 whiy 0.5% PER23.5 1,097 1,119 1,130 1,141 1,152 1,184 1,217
an: anenuide va. leude wia lan: ane9uide va. e wia
Long ADVANCZ22

Usziliumlsly 4Q65 fimmaslald QoQ wsnzanvzlansmyuaingeland
WAlNATEULIN 1) NAUINVBINANTG, 2) UININITVRINASTNTIENTEAUAET
& | =t & A A Y e &
o 19U AuAYASINE 5, NITUAIMSITUAT kay 3) vanneiiolio uLardnINSAU

Ay zazlanauinainnisiadileliu 14 M51n77UnGA Dividend Yield 4%

Awanatia Aevne lnesiunesugulaunse faedsme Hisher Low aduayu

grelduAads 10 Yu Uad Downside 7is1iA Useiluthvisnedt 192.00 U
nagnsnasavnu

wuzidie Long ADVANCZ22 i 187.12 umn Jaqdumls 33% wwinils 192.00

U™ wag Lock f1ls 20% 71 189.50 U

Future Underlying
Setile . . EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV 65F
Price 65F
ADVANCZZ22  190.63 -0.25 89 733 -40 14.59 23.43% 25.30 8.20 3.45%
an: aeeniide va. 1oy wia
HISTORICAL PRICE TECHNICAL CHART

{7 /
S ARRRN
et || RERERR

wASIA PLUS —

Securities




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

YTD wMTD

SETS0 INDEX I
- -
ADVANC !
-20% -15% -10% 5% 0%

fan: ey va. e waa

Long KTBZ22
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ADVANC C: 187.50
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AunmaunSndegluinaeiaieisuiu sn. ngldu nevsiiumnuaunsalunis

MIMLSIRAUINATY Myuilsdse IM65 guiiu Pre-COVID wananil ROE Eu

Wilo 9% Ansiary 3 lnsuna (3065 71 9.0% VS KBANK #i 8.6% wag SCB 71 9.1%)

PBV 0.6 w11 sindnAnafienaus 2551 513 1 SD uazAlaidengy 91 0.67 i

Awmamaila winliduwdu nseu Uptrend Channel logangaildyayiaiuinnig

WATANAUIULNEUMLD EMA 10 U WSoUVNguae18717 Whnune? 18.00 um

nagnsnasavnu

dusuiuiliugin Long KTBZ22 Usiad 17.60 um wiwinAils 18.00 U uag Cut

Loss 0.20 UIMINNU

Future Underlying
Settle ) ) EPS GROWTH
Future ) Basis Vol Ol Ol Change Leverage | Upside PER 65F PBV &5F
Price 65F
KTBZ22 17.80 0.04 625 19566 400 18.53 15.30% 8.05 0.50 8.62%

P @8IV A, Loy Waa
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TRACKING PERFORMANCE

Realized Profit on Nov 2022 -3.0%

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 JAS722 272 -0.06 26000 23778 -498 6 244 234
2 PLANBZ22 717 0.02 6650 17095 0 7 8.28 7.59
3 TRUEZ22 4.93 -0.03 6323 6183 8490 13 487 4.65
4 CPFzZ22 24 83 0.03 3971 40246 0 ] 2501 2409
5 SIRIZ22 115 0.01 3109 102221 -1 10 145 1.36
6 ICHIZ22 6.95 0.00 2503 2401 -100 5 11.66 10.81
7 CHGZ22 385 -0.07 2100 2508 0 14 353 3.39
8 CPALLZ22 57.00 0.75 2020 1120 1 13 63.30 61.32
) BJCZ22 33.59 0.34 1166 2258 0 9 3372 32.38
10 PTTEPZ22 164.60 -1.40 1154 1271 19 16 195.23 186.68
1 GULFZ22 53.00 0.00 1119 2131 1 3 5240 5122
12 IRPCZ22 318 0.01 1100 12745 -483 9 3N 2.94
13 HANAZZ2 38.62 -0.63 97 1064 46 5 5149 4018
14 PTTZ22 35.80 -1.20 799 7656 3 1 3484 32.82
18 DTACZ22 4520 -0.30 769 1593 -100 " 43.80 4164
16 BECZ22 11.80 0.00 745 724 0 16 10.72 10.09
17 MAJORZ22 18.07 047 27 300 0 7 19.58 18.82
18 WHAZ22 350 0.00 627 26513 -995 8 382 370
19 KTBZ22 16.94 0.04 625 19566 400 19 17.89 1761
20 TTBZ22 124 0.01 568 18257 36 138 135

fan: @waudde va. oy waa
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GOLD FUTURES \
Gold Futures
FIANBIAMANANTTIDAY LNTY 10.5 WSy Uat 1,750 WisUey viasamsy R T R T T TH
GFG23 30,100 60 0.20 29 106 Q
4 = GFJ23 30,170 60 0.20 8 8 Q

UAme5189UNsUTEYeeU We. Yassuimsnanansy (wln) seydnvad

49

v o X o & < & o - o Mini Gold Futures
v luvzaan1susuILensImeniUelusy q U U‘i%ﬂaUﬂUﬂ’liLU@Lmﬁl%a;ﬂa

a o A ° Yy o o oa | a X ! GF10222 w,oLx:y C}:‘q %C&,l 3,2\3; 6,(:34 Oih?
Lﬂi@gﬂ%ﬁ%ﬁgm@@uu@ IﬂEH]']'U']uasﬂaan?a@lﬂ']i'J'NQ']UL‘WﬂJ?J‘UlI']ﬂﬂ'l']f’n@ 153} zlzf:; 2-02 0 000 1;:; 3.:48 25;
1 1 10 0.03 41

v a v a 1 [ [ & PN & o Y1 oAa 6 1 1
AU PMI 005 9NULUULABUN 31‘14L®@u N.¢8. WWIWF’]’]LQU@@@@W?@E]‘UWW 15354
fiun: aneenidde vaiede naa

Dollar Index véfuas 0.96% Ul 106.14 3 ferdudadenyumndnsesinmed

lngpiuiuil aannesianszavdaimadeduiuveunumssidn uazazinig wnewn : 1adaves Gold Futures <Nigr;|
%amalﬂmﬂ‘%ﬁﬂui’uqﬂ%ﬁ 25 W8, 2565 Sesslon) Settlye 1281 22.00 U. tazdsun
Aseeveindulugieaan 19.30-22.30 u.

nagnsnisaJnu

s1AMaaf GFZ22 Wiofu windiu 90 v1n Tnl 30,030 Vv (1,754 eny™) g4
N9131AMDIAINAIN Spot a'ﬁfjmﬁ 1,751 wiwgys Am GFZ22 i’uﬁ%agﬂumau
29,850-30,200 UM r;'h8'3'«3’%&LLuzﬁﬂﬁﬁﬂamuﬁﬁﬁmw Short GFZ22 nuﬁ
30,100 U Yaqduiinils 70 v felivield lnedidvunedls 1,720 wiugy
Wigulin 29,440 UM Uagfinvunga Stop profit 157 30,050 U wile lock ks

JUAN 50 UM UoaiuAnudssmnnsIAmaaaeasuliminainan

InAtiA GOLD SPOT

Downtrend Channel

[~ et o ec e teo o o
20
AU Curecy (Gold Spot  $/02) Gold Kid XAU Dofly JAMUGRO21-24NOV2022 Copyrghet 2022

Bloomberg Fnance LP. 24-Now- 2002 07:13:50
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GOLD TECHNICAL

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

Tusuuinlesnulay $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 (miavu) VAT () (mevu)ave future wdeuulas (iavu) VAT (U]  (miamu)ave
30,350.00 250.0 12,500 {1,048} 11,451 30,320.00 250.0 2 500 210 2,280
30,300.00 200.0 10,000 (1,045) B,951 30,270.00 200.0 2,000 (210} 1,750
30,250.00 150.0 7,500 {1,049} 5,451 30,220.00 150.0 1,500 (210 1,280
30,200.00 100.0 5,000 {1,048} 3,951 30,170.00 100.0 1,000 (210 790
30,150.00 50.0 2,500 {1,048} 1,451 30,120.00 50.0 500 (210 230
30,100.00 0.0 - {1,048} {1,048} 30,070.00 0.0 - [210) [210)
30,050.00 -30.0 (2,500) (1,045) (3,549) 30,020.00 -50.0 (500} (210} (710}
30,000.00 -100.0 (5,000} {1,049} (5,043} 29,970.00 -100.0 {1,000} (210 {1,210}
28,850.00 -150.0 (7,500) {1,048} (8,549} 29,920.00 -150.0 {1,500} (210 {1,710}
29,900.00 -200.0 {10,000) {1,048} (11,043} 29 870.00 -200.0 (2,000} (210 (2,.210)
29,850.00 -250.0 {12,500} {1,048} {13,548} 29 820.00 _250.0 (2,500} (210 (2,710}
n: aneedse va. i naa i aneenidse va. il nia
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