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SET50 FUTURES:

N13USUTUVRINANATUANITILAZUTINARURIN BOJ anas iy SET50 Su1y
wugthdiednIue Long $50222 9 975 a tvinnnls 985 gauaz Cut Loss

NNnga 970 A

SET50 OPTION:

[Wnsauz Long $50222C950 1 25 yardlwindnls 35 ya (SET50=985) uas

Cut Loss 3 3 A9 SET Index {guiunau

SINGLE STOCK FUTURES:

wuzia Long COM7Z22X 9u 31.89 v vinnnls 34.25 uam Cut Loss

0.75 vy lausglevinnnsnisniasgasiudgnidaauan SET50

#07ug Long BEMZ22 gnia Stop Profit ﬁnu d15uiuiiuuzin Long
BEMZ22 U3taau 9.50 U sU19innals 9.80 uam wag Cut Loss 0.10 U1nann
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GOLD FUTURES:

°o a [ o 1 zg L4 1 4 o zgllil a g
FIAMBIANTHRNZ IV uLssluunaunt Tulldesinniusaiay PCE
ansgPaduanasintuieddsy tnawuiida Short GFZ22 yu 29920 U

wuzidiesie fiidwindals 29130 um ($1770) uaz cut loss 100 UMANYU

Usziaunanniuludosnindovosdunin

Date Country Economic index Month Actual Consensus Older
21Dec65 E= US CB Consumer Confidence* Dec 108.3 101.0 101.4
22Dec65 == TH Customs Exports YoY Nov - -5.65% -4.4%
22 Dec 65 E TH Customs Imports YoY Nov - -1.70% -2.1%
23Dec65 = US Initial Jobless Claims Nov - 222k 211k
23 Dec 65 = TH Foreign Reserves Dec - - $219.5b
23Dec65 = US New Home Sales Nov - 600k 632k
24Dec65 E= US PCE Price index (YoY)* Nov - 5.5% 6.0%
25Dec65 E= US PCE price index (MoM)* Nov = - 0.3%
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All Futures Long[Shorf] Pasition : Controct

Accumulated Long(Shori]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 196,815 157 431 39,384 B5233 132516 12,835
Foreign 116,482 131,263 -14,781 -72,825 -100,569 -237 289
Retail 266,415 291,018 24 803 12,408 -31047 224 454

SETS0 Futures Long[Shorﬂl Pasition : Contract

Accumulated Longl:Shorf]

Long Short Met 2Days 1 Wesks 1 Months
Institution 24 042 23,385 647 -1,025 -3,5930 -15,262
Foreign 45 529 71,783 -22,254 -50,371 -T4803 -128,018
Retail 80,081 58,474 21,807 51,308 78,733 143,280

Sing|e Stock Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 144170 108,273 35,897 7T, T28 125817 65 686
Foreign 44 509 42,141 2,368 -20650 -38029 -116826
Retail 132,810 171,075 -38,265 -48078 -87 788 51,140

Metal Futures Long[SHorf] Position : Contract

Accumulated Long[ShorH

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 4675 4376 299 736 -856 4,430
Foreign 22179 17,005 5,174 7,308 12,077 5,767
Retail 17,005 22 568 5,473 8086 11221 -10,197

Call Option Lonai(Shorf) Pasition : Contract

Accumulated Long(Shorf)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 180 156 4 -333 -5488 -1,201
Foreign 52 237 -145 -314 -15 78
Retail 2,128 1,987 141 667 613 1,158

Put Optien LenalShert) Position : Contract

Accumulated Long(Shert)

long Short Met 2Days 1 Wesks 1 Months
Institution 378 3z 346 1,110 1,55 2,788
Foreign 173 a7 85 130 220 835
Retail 1,941 2,373 432’ -1,240 -1,771 3,61
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SET50 OVERVIEW

mMsnenudviamudesiuduilaafeu s.a. ausgreeninil 108.3 90 Fndmain
AR 101 90 viudil Dow Jones MutiUsuTu 1.6% vasfiusanafuainmsusu
ulgunensiiuves BOJ anas agvieuldanafueuiingsai +/-132 JPY/USD
il NIKKEI 1uiiu3uas -0.79% leuifuturon -2.9% vl 2 Suvhmsfiiuanus
a9 -3.6% Indidpaturmmquiifidhedfe@nviiinisusutuves Bond Yield 10
U dUu vng 0.25% wnadusiedail NIKKEI 4% agvieunain Price In deuszidiu
fananameanas dutladefidemuiuinismenusendeonidlnedieu we.
WAZN1338UANaY PCE ansginiou we. neldaninwinaautienuyinlyd SET50

Index Suntteinsaunsiadeaulmil 970-985 90

SET50 INDEX FUTURES

Direction Trading: N15U5UAUY0498 10 UaNTF 1AL IINARLAIN BOJ anadmyu
SET50 U3 wuwihiiean1ue Long S50222 1 975 9a whvirls 985 9auay Cut

Loss #nuga 970 30

Spread Trading: A1AN158] Spread 5¥1319 S50H23 ausae S50222 oy Tufi 29

5.A. 2565 Awi1iv -6.50 9 Jagduegh -5.70 diliintraannneliieaniuglag

SET50 Option: 1Waaauy Long S50722C950 # 25 qautiwiidls 35 g0

(SET50=985) uag Cut Loss 3 90 A1M SET Index gu3uniul

$50Z22 (30 MIN CHART)

fun: @899 va. 1oy wag

A ASIA PL}JIIS[ 7 \NN\

WUASU  wuafu
SET50 970 985

S50Z22 970 985
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Last 1Yr Hist. Volatity 2Week Hist Volatity
_SET50 index 97364 11.75655 5589717
Call Option
Premium Break Intrinsic Time Allin-  Theory Volume Open Imphed Delta Effective Time
S Even Value Value Premium Price Interest  Volatility Gearing  Decay
$50222C1025 020 010 >10252 000 020 5.30% 0.00 68 13642 17.05 0.02 107.41 01
$50222C1000 080 -040 >10006 000 0.60 277% 0.05 443 11194 1236 008 12257 0.0
$50Z22C975 6.00 -1.10 >981 0.00 6.00 0.76% 408 6548 6624 11.36 048 77.28 00
$50222C950 2420 230 »>9742 2364 058 0.06% 2394 39 3879 10.32 0.95 38.16 00
$50222C925 4900 -200 >974 4864 0.36 0.04% 4885 5 1192 16.20 0.98 1956 0.0
Put Option
Break Intrinsic  Time Allin-  Theory Open  Implied Effective Time
Premum Ch0  ‘tven Valie Value Premium Price "OU™ interest Volatiity “°'° Gearina Decay
$50222P1025 5150 050 <9735 5136 0.14 -001% 5112 2 544 1912 096 -18.21 00
$50222P1000 2690 070 <9731 26.36 054 -0.06% 26.18 88 6460 1323 091 -3293 0.0
$50222P975 7.00 030 <968 1.36 564 -0.58% 522 514 11026 11.16 052 -7293 0.0
S$50Z22P950 0.90 020 <9491 0.00 0.90 -252% 0.08 490 12692 13.15 -0.10 -107.865 00
S$50222P925 0.20 000 <9248 0.00 0.20 -5.02% 0.00 127 11758 17.28 002 -104.49 0.1

fan: @neaudde va. oWy waa

AYIAUWUSaNIUzVaIUNaINURAIUS:INA

mwsoumsfavw SET50 INDEX
Tumsnaasnu na: SET50 FUTURES

UMNDERLYING Close  Cha %Chg asUmstoue
SETS0 37364 -0.03 Qoo 21222
TR TR 150000
Symbol Setle  Chg %Chg Vol. Ql Ol Chg 100000
S50022 974.87 0.0 0.00 24 95 o -
SEOX22 985,61 0.0 0.0:% 2 43 i} ~ 50000
SE0ZZZ 374.00 11 -0t 02936 369587 -1.226 ] 0
S50HZ3 5850 0.4 00x 44254 44588 10,623 -50000
S50M23 S67.00 -0.6 0.1 4904 30,228 G636 "\ -100000
S50U23 362,10 -0.3 0. 1517 14423 198 _ -150000
SET50 Futures Lona(Shert) : &ndrun aal Long(Short) _ ~200000
Long Short Net 2 5u 2 ddami 1dau -250000
P 24042 23395 47 1025 0561 -15,262
dramnd 43,529 783 22754 -B03T1 15545 128005
MuUag 80,081 58474 21,607 51,396 126106 143,280
n: ety va. i naa i aneenidde va. il naa
AIMNISNU SPREAD ru duimou?an ASPS MODEL SET50 ns:aAuA1 PER N9
1hrine Spread B3eina - Bseind
$50121 S50K21 S50M21 S50N21 S50Q21 S50021 (Irn) U.A. 65E 0.n. 65E w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.n. 65E
Ld
U 29 o84 0u 8 wabd cu29 D864 tu29nabs u30anéd ou29ne.bh PER 20 933 952 961 971 980 1,008 1,036
0L PER205 957 976 985 995 1,005 1033 1062
SSOK2L 168 PER21 980 1,000 1,009 1,019 1,029 1,058 1,088
S50M21 1.28 040 PER21.5 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
$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
sunagudanaanidouiomasewine e, - a0, 64 why 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 nia
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SINGLE STOCK FUTURES

Long BEMZ22

wwldumlsnnumlafnudiuay Traffic Jlaganssaliildnunusuiadulen

'
= U

Wiy U Sentiment dnNAUGUSEANESARNINAUL TRl Wazaun1nNazdn
dy = aa ! o A ¥ a v gj
Puitaruquitd ngevme luseninadui 8-18 .. 65 8198991NNTIANUNYINATY
doulufow we. 62 91 Ridership Wuvyngeaads 53 wauiey/u dwali

Ridership wdglufion w.e. 62 ogfl 4.1 wawiley/u (haagsgalud 2562) lay

Uszillu Valuation medd SOTP lawarwsnzas 12.00 U

Amanada wwdltudu dnyay Sideway Up angnagludiamagaunuiniu

o

dalou 9.65 UM nEUle TlanauSuTuna@aukuId uaaluf 9.80 U

o

nagnsnasavnu

wurin Long BEMZ22 Ustaad 9.50 U thvinnls 9.80 v wag Cut Loss 0.10

UMINYNU
Future Underlying
Settle ) ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 65F PBV &5F
Price 65F
BEMZ22 9.51 0.09 47 9044 0 12.88 25.00% 36.38 3.22 =

fan: @w9uidy va. oy waa

HISTORICAL PRICE

YTD  =MTD BEM C: 9.60

SETS50 INDEX I

) L

TRANS 7N ! e

TECHNICAL CHART

| 'macdi(iz, 26, 9)

volume_calored_EMA1(5)
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Long COM7222X

wwiltunlsves COM7 Tu 4Q65 ganla Anvzegseaugs ndadeuin atuay

Y 9

(%
Y N

naUsznaUNITIUYe 4Q65 A Madadlelviu 14 Auurtianas n.e. 2565 Faie
g i aa = a v = 1Y A v

NSnhunangiimadadilulasing 4 vemnl uagldnauinainggnia Nigau
induineduninnsgunTulutislasd Fair Value U 66 Wiy 47.50 U dau

szegduld Sentiment UINIINUIATNIINTLAUNIASTY

Amaatia kn9lusoUvIU N9V Sideway Up angnildya auinaindanay

q

Higher Low atfuayushendu EMA 10 Yu Ussifiuuuadnudaluil 34.25

nagnsnasavnu

wuziiiiia Long COM7Z22X u 31.89 uw wwirls 34.25 uam Cut Loss 0.75

UIMINNU
Future Underlying
Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change leverage | Upside PER 65F PBV &5F
Price 65F
COMTZ22X 31.99 -0.22 7 519 0 5.02 45.00% - - -
i awaise va. wife wia
HISTORICAL PRICE TECHNICAL CHART
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TRACKING PERFORMANCE

Realized Profit on Dec 2022 l 14.0%

ielonied YT 2022 Realoed Prort _ e

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

. = N - . . sy oo N o ew o
VUTEME ﬂTTI-T1'A'JFAN?‘1F\E‘JLL'ﬂ‘.JQxl’]’i’i‘?WTL"j[vﬂ‘.\!’.I‘ALL‘.J.‘:‘D[{]'AF\"‘A‘I]‘A Lﬁﬂﬂﬂﬂﬂﬂ?“j@?‘n@ﬂ L‘j‘.\!f«JﬂlﬂFJ‘JLl‘ﬂlﬂ:@NQ‘.Jﬂ’ﬂ‘i:ﬁ\ﬂ‘.J‘ﬂ[hﬂ?ﬂﬂu.‘.\!.‘:‘ﬂl‘ﬂh‘jmﬂﬂT‘A:'ﬂ?ﬂﬂi‘"ﬂ@]ﬂ@‘r}‘.&

fan: @eauivy va. oy waa

TOP 20 MOST ACTIVE VOLUME

Vol leverage Resistance  Support

1 GUNKULZ22 525 0.00 20003 48101 516 20 533 503
2 BEAUTYZ22 1.46 0.01 13500 25561 0 5 1.26 122
3 85722 187 0.01 7400 24905 0 10 184 1.80
4 SUPERZ22 0.74 0.02 7051 33200 0 4] 0.68 0.66
5 JASZ22 272 -0.06 4004 23778 -498 6 232 219
6 TDZ22 1.90 0.01 2765 12256 0 12 1.89 1.85
7 IRPCZ22 3.19 0.01 2066 12745 -483 9 30 289
8 CPFZ22 2483 0.03 2031 40246 0 8 2447 23.96
+) BTSZ22 8.60 -0.05 2000 5694 22 8 8.42 8.24
10 BPPZ22 14.68 -0.12 2000 1900 0 15.92 16.63
1 GULFZ22 53.00 0.00 1818 2131 1 3 5472 52 99
12 SIRIZ22 115 0.01 1648 102221 -1 10 1.81 1.65
13 TASCOZ22 16.81 -0.09 1642 108 0 4 17.78 16.99
14 TKNZ22 724 -0.01 1542 2001 0 4 11.26 10.85
18 R5Z22 15.43 013 1301 21443 -100 6 16.42 15.26
16 TRUEZ22 4.93 -0.03 1071 8183 8490 13 478 4.62
17 LPNZ22 4.43 -0.01 1001 14 0 6 4.66 458
18 SAMARTZ22 572 0.02 1000 4602 0 7 565 5562
19 DTACZ22 4520 -0.30 918 1593 -100 1" 44 54 4222
20 GPSCZ22 67.85 0.10 722 2489 -22 8 7274 70.04

fan: @waudde va. oy waa

O ASIAPLUS

Securities




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

GOLD FUTURES

FIAMBIARAIAansTloAy USuanas 3.6 wissgys u1Uan 1,813.2 wiseqy
Tngsiminsuugumaamsunsduiunounil  Usenauiulsnaauntu
poaansansgiudinduilofeuivanaluuandusg  vusudavayiaiiy

A O Y oa o a1 X 13 ! A d' o X
Welluguslnaansgnnsduudeunsiluiious.n. lag Dollar Index ilanuuiuiu

[
v A

0.28% Uadl 104.24 30 JuilfeafanuN1TIIeNURTiisIAINslddeLionis
Uslamdauyaea (PCE) vosansy Jadumasintuidefisuiasnansansy ()

TrAudAny Teazinadefianiswainiunaznesailuszezdnly

nagnsnasavnu

S9189R1 GFZ22 il Usuanas 50 U Jad 29,910 um (1,816 SERRI)
TndiABasamesAinain Spot anandindeulmuina 1,818 wisgm masian
GFz22 i’wfﬁlzasﬂumau 29,800-30,100 UMW MSAAFTULIIY0I5IANDIAT
Tuiwile 1,800 VERRIE T uS AT TNUL ilvinasmuaiunsalaaniue
Short GFZ22 @y 29,920 v dagtiudiiils 10 v uugihiely lned
Whvsneviialsdl 1,770 wideays vide 29,130 U wagAmuAlA Cut loss 100

vy welesiuanudsminiamesdiageulniiaainain

InAlin GOLD SPOT

Downtrend Channel

e oet v Dec B [

x a2
YA Corecy (GOl Spot $/02) Gold Kid YAU Dafly JANUGR021-2206C2002 CopyrightS 2022 Bloombery Finance L9, 22-Dec-2002 O7:52:24

fan: @neaudde va. oy wae
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Gold Futures
FUTURES Lost Chg  %Cha Vol o] Ot Chg
GFZ22 29,910 40 0.13 91 212 k)
GFG23 29,900 -130 -0.43 pal 106 (1]
GFJ23 29,930 -70 £0.23 8 8 0
Mini Gold Futures

Lost Chg  %lhg Vol o] Ol Chg
GF10222 29,920 -20 -0.07 3,202 6,584 635
GF10G23 29,500 -40 0.13 1,243 3,848 253

GF10)23 29,930 60 0.2 258 241 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

AAn1951A M09 VTS LAnwee Bullish Breakout atiuayunisiusine
W EMA 10 4 W@ununSuiiunse dedugaada Upside maldsunseu Trading

Junseunmsiadeulmilutig $1810-$1850

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (u2n/ USD)

34.50 34.75 35.00 35.25 35.50
1,600 26,238 26,428 26,618 26,809 26,999
1,630 26,730 26,924 27,117 27,311 27,505
1,660 27,222 27,419 27,617 27,814 28,011
1,690 27,714 27,915 28,116 28,317 28,517
1,720 28,206 28,410 28,615 28,819 29,024
1,750 28,698 28,906 29,114 29,322 29,530
1,780 29,190 29,401 29,613 29,824 30,036
1,810 29,682 29,897 30,112 30,327 30,542
1,840 30,174 30,393 30,611 30,830 31,048

n: aneedse va. i naa i aneenidde va. il nia
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNECNUS eEoe UNECNUS EEoe
(Fresswlou 490.10 un/dhane/do) (Fresswlau #8.10 uwny/drunuy/do)
sieila Al AIETTULTIEY+ Avls el Avls ANETTULLEY+ Avls
future RICTIRIET (mavu) VAT () (mevu)ave future wWisuudas (@) VAT () (mevulgve
30,150.00 250.0 12,500 {1,045} 11,451 30,150.00 250.0 2 500 210 2,780
30,100.00 200.0 10,000 {1,048} 8,951 30,100.00 200.0 2,000 (210 1,780
30,050.00 150.0 7,500 {1,048} 5,451 30,050.00 150.0 1,500 (210 1,280
30,000.00 100.0 5,000 (1,045) 3,951 30,000.00 100.0 1,000 (210} 750
28,850.00 50.0 2,500 {1,048} 1,451 28,850.00 50.0 500 (210 280
29,900.00 0.0 _ {1,045) {1,049) 29,900.00 0.0 - [210) [210)
23,850.00 -50.0 (2,500) {1,048} {3,543) 29 850.00 -50.0 (500} (210) (710)
28,800.00 -100.0 (5,000} {1,048} (5,048} 29 800.00 -100.0 {1,000} (210 i1,210)
25,750.00 -150.0 (7,500) (1,045) (8,545) 25 750.00 -150.0 (1,500) (210} (1,710}
28,700.00 -200.0 {10,000} {1,049} {11,048} 29 700.00 2000 (2,000} (210 (2,210
29,650.00 -250.0 {12,500) {1,049} {13,548} 29 650.00 -250.0 (2,500} (210 (2,710
n: ansenddde va. oude naa fiun: ansenidde va. i nda
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