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All Futures Long(Short) Position : Comtcaetmulated Long(

Long Short Net 2 Daysl Weekd Mon
Institution 308,956 311,754 -2,798 -4,223 28,271 -50,667
Foreign 609,383 557,286 52,097 48,405 58,486 -112,568
Retail 546,008 595,307 -49,299 -44,182 -86,757 163,235
SET50 Futures Long(Short) Position AConmadated Long(

Long Short Net 2 Daysl Weekd Mon
Institution 60,016 61,045 -1,029 -1,172 -3,216 -13,258
Foreign 409,058 363,227 45,831 49,626 46,513 -54,043
Retail 123,218 168,020 -44,802 -48,454 -43,297 67,301
Single Stock Futures Long(Short) Pogiocnmdatechtbng(

Long Short Net 2 Daysl Weekd Mon
Institution 232,617 235,985 -3,368 -5,562 18,073 11,870
Foreign 196,473 189,975 6,498 -1,862 15,996 -62,638
Retail 383,052 386,182 -3,130 7,424  -34,069 50,768
Metal Futures Long(Short) Position : @ontratated Long(

Long Short Net 2 Daysl Weekd Mon
Institution 1,272 857 415 -668 -1,059 269
Foreign 2,996 3,007 -11 -572 -9,783 3,840
Retail 3,855 4,259 -404 1,240 10,842 -4,109
Call Option Lona(Short) Position : CoAtragimulated Lona(

Long Short Net 2 Daysl Weekd Mon
Institution 930 478 452 493 537 -814
Foreign 492 599 -107 -152 -327 13
Retail 10,029 10,374 -345 -341 -210 863
Put Option Lona(Short) Position : Cof$raxctmulated Lonag(

Long Short Net 2 Daysl Weekd Mon
Institution 268 27 241 1,051 1,761 3,826
Foreign 302 408 -106 126 569 844
Retail 5,142 5,277 -135 . -1,177 -2,330 -4,670
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SET50 OVERVIEW

180U IMF fidsdryanondion en. Tanl 2566 asmdyainudeenisvzasd
nieufuvanAsEgnvansyy glduaziu aensuluiunissisaudail PMI nanGs
vosglsUifiou 5.0 0onunl 47.80 waz PMI AMAn1sHARYesIUBBNINT 47.00 B3
seU PMI fisndn 50 Aeinanamsudneglunnizmas silsseiiu Recession &
fofuarudsmdnvesmsamululiuitunazegluameidssiniio
melatadomnndeniivausiduindeuihlifudningegluazunimssis  ud
ogndlsfnmufianie SET50  Tussesilasudnyfunuiumiuiigauvdaannisgn
\fuiaes DELTA flavilnadeusSuiifuduly iesan DELTA i Market Cap
Anidudadan 8.3% lmgdududu 2 ves SET50 awnq 1% ¥es DELTA
Wasuulasagnsznuse SET50 0.84 0 Uszidiunsounsindenlviues SET50

Index 71 1000-1015 99

SET50 INDEX FUTURES

Direction Trading.iduinlu SET50 ves DELTA asifiumaiuniu @iy
Tusvozdugilifivssiuiundouuusii Trading S50H23 Tunseu 1000-1015 99

e Short ATOUUY

Spread Tradiaghsal Spread 5¥1ing S50M23 audie S50H23 o Juit 30

'
L% =

il.A. 2565 Agwiiu -1.64 30 Yagtueg -3.00 dsliintannnelideaniuglag

Y

SET50 Optigfiise Long S50H23P1025 71 20 90 (SET50 = 1015 g9) 111

o o

yinnls 35 Pl (SET50 = 1000 ﬁ;@) ey Cut Loss 3 N AINNU AN SET50 WUNIU

S50H23 (30 MIN CHART)
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Last 1YT Hist. Volatiity 2Week Hist. Volatility
SET50 Index  996.07 11.45095 9.393852

Call Option

_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium Ch Volume Delta
- Even Value Value Premium Price Interest  Volatility Gearing Decay
S50H23C1025 720 320 =10322 000 7.20 3.63% 7.98 341 3720 9.26 026 36.11 0.0

S50H23C1000 1610 570 =10161  0.00 16.10 201% 1659 1429 2768 9.49 0.46 28.22 0.0
§50H23C975 31.00 1010 =1006  21.07 9.93 1.00%  30.11 408 1721 10.22 0.65 20.91 0.0

§50H23C950 4390 1290 =9989 46.07 2.83 0.28%  48.38 15 289 10.15 081 1657 0.0
§50H23C925 69.30 1230 =9943 7107 #NAMNA -018% 70.18 1 92 8.14 096 1374 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
S50H23P1025 26.40 -13.60 =998.6 2893 #NAMA 025%  28.88 23 545  EMANA  -1.00  -37.73 0.0
§50H23P1000 450 -10.50 =9955  3.93 0.57 -0.06% 448 1374 6280 .79 -078  -17210 0.0
§50H23P975 020 -0.90 <9748  0.00 0.20 -214% 000 1274 10605 1656  -0.04 -200.15 0.0
§50H23P950  0.10 0.00 =9499  0.00 0.10 -464%  0.00 66 12478 2891 -0.01 -13225 0.0
S50H23P925 010 0.00 =9249  0.00 0.10 -715%  0.00 0 11738 4266  -0.01 -9284 -0

Pan: @e9uivy va. ol waa
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nawsounistovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYINGeCha %Cha HAMR &

SET50 1005.24 4.95 0.49%  30/12/22 100000
Svmbol _SettleCha %Cha Vol. Ol Ol Ch
S50v22 974.87 0.0 0.0% 24 145 0 - 50000
S50X22 985.61 0.0 0.0% 12 48 0 L
S50222 1007.94 0.0 0.0% 51,620 77,901  -57,703 50000
S50H23 1007.30 4.9 0.5% 204,097 511568 12,836 100000
S50M23 1004.40 4.9 05% 25649 34,877 117 -
S50U23 998.60 5.0 0.5% 4,788 14,675 885 ~150000
SESDFutures (Shraut@2 W Qdr Lorfghart - 20m0e
Long Short Net 26K 2TRKEO 14K -250000
sty 31,174 31,785 -611 1,172 -10,637  -13,258
Pl 118,870 95,735 23,135 49,626 5933  -54,043
madan 87,413 109,937 22,524 -48,454 4,704 67,301
n: ansenidse va. oude naa fiun: aneenidde va. i nda
AIAN1Sd SPREAD ru duinau?1n ASPS MODEL SET50 Ns=AUA1 PER #A9
ARRBSpre AHAS) - CARLIN
S50F23 S50G23 S50H23  S50J23  S50K23 S50M2: ggé F.%.GGE g;,e@; &EG66E C%.BGE PG6E &G66E Z.%.GEE
8 30F) 668 278C668 30F1.66 8 27&@66 8 30C) 668 29F(%E .
o3 PER16 917 931 938 945 952 973 994
w0es  am PER16.5945 960 967 974 981 1,003 1,025
Ss0H23  -5.93 260 PER 17 974 989 996 1,004 1,011 1,033 1,056
50023 970 637 237 PER 17.4,003 1,018 1,026 1,033 1,041 1,064 1,087
wos  om e e 01 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
S50M23 £80 545 164 173 142 PER 18.5,060 1,076 1,084 1,092 1,100 1,125 1,149

PER 19 1,088 1,105 1,113 1,122 1,130 1,155 1,180

*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75%
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SINGLE STOCK FUTURES

Long CBGH23

AAAbSIUIIN 4Q65 ANUAITUT QoQ WAy YoY NSI¥eanuniiud LU ALTY
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Y

AIKA 3Q65 VINAULINTNITNTEAUAGIGDIINNATT Fair Value Wiy 114 um

AMLAtia - JYQIMUINMINMATIAAINGIE  Hisher Low  wWianuwvisiiieu

Bullish Breakout Hu EMA 10 Yu flenavduiude wWvanef 98.50 um

nagnsnisadnu

\Unan1ue Long CBGH23 1iu3ians 95.50 um wuziidesawtviidls 98.50 uim

ey Cut Loss 1.00 UIMIINYUY

Future Underlying
EPS
Settle : Ol :
Future _ . Basis Vol Ol Leveradépsidd’ER 66BV 66EROW]
Price Chan
66-
CBGH23 95.46 -1.29 333 3424 12 6.56 21.28% 28.15 7.61 31.67%
an: anpenidde va. Lo wia
HISTORICAL PRICE TECHNICAL CHART
YTD  =MTD ) ‘ || ; I--ﬁ[ o B
0.0% ™ ks Il'l" .Il EII" f l|"|4’
SET50 0:0% ..I 'lrllL.l alif } IH-“I.T" e
|I"-. ] I'lI m'-n." ki "‘!L.- 9550
FOOD o ll.l |'rI

CBG macd1(12, 26, 9)

0% 10% 20% 30% 40% 50% 60% 70% 80% 90% 100%
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Long HMPRO23

A

Mlszdulausduain 4Q65 1N waArENAINTRLAulIns 3INNSNEYe

High Season weanguAUaN~ esandudasiifinnsvieaiien wazn1sdudiely

douuniign IudduAianneasvanusiatiu aznduunglanuinTudnasy

Amnamella 8n Low Wag an High W3aun1s Breakout NTOUUU Sideway a4

doyayranda Upside Slonavduaiusie wWhnaneviimilseguiiang 15.50/16.00 U

nagnsnisadnu

Wiz Long HMPROH23 Uslaad 15.30 uw 1hviniils 16.00 U wag Cut Loss

0.20 UIMNANYU

Future Underlying
Settle Ol EPS
Future __. Basis Vol Ol Leveradépsidd’ER 66BYV 66EROW
Price Chan
66~
HMPROH23  15.75 0.25 237 3492 231 9.59 22.22% 27.95 7.78 12.07%
n: aneedse va. il naa
HISTORICAL PRICE TECHNICAL CHART
YTD  =MTD { |‘|‘:|‘ I‘;| |
o I‘J |”||“|H‘!Il ‘;i 15.50 ]
SET0 00 hri | I il 7-
".‘|:‘|I"q""i|‘i ‘||":Mll\'l"!".‘.l ) '
comm 0.0% I"\_ |"‘|”:' ) III!‘“‘.‘. |‘|I
. I‘|” ‘.h.‘,l"' i hl"l“'\l“."l‘
| |‘Ihli-|\|h|\|‘llll |
HMPRO o macd1(12, 26, 9) :
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TRACKING PERFORMANCE

Realized Profit on Jan 2023 | 0.0%

Weighted YTD 2023 Realized Profit | 0.0%

0% 10% 20% 30% 40% 50% 60% 70% 80% 90% 100%

iaocayi Ou A6aACoUeOYaxO1 UAGUERAE- 46A06 Yy U6 OANR A AIB@HAHA) G

Pan: @e9uivy va. oy waa

TOP 20 MOST ACTIVE VOLUME

Futuresetth Basis Vol Ol Ol ChangesverageesistanSappd

Price
1 TTBH23 1.41 1.41 31,338 62,970 8,776 141 141
2 ESSOH23 12.62 12.6 12,875 13,928 1,651 9 12.90 12.62
3 SIRIH23 1.72 1.76 8,808 188,039 638 15 1.78 1.72
4 WHAH23 4.08 4.08 6,731 19,463 196 9 4.10 4.08
5 BAMH23 15.99 15.8 4,488 15,005 951 16.26 15.90
6 CHGH23 3.64 3.68 4,001 5,540 - 2,999 13 3.66 3.69
7 COM7H23 33.3 34 3,892 12,812 - 2,480 5 33.21 33.00
8 GUNKULH23 5.31 5.25 3,612 210,109 - 1,476 19 5.60 5.31
9 AAVH23 3.05 3.06 3,481 34,811 1,912 8 3.19 3.04
10 THANIH23 4.13 4.16 2,520 38,221 - 1,480 4 4.14 4.02
11  TUH23 16.73 16.9 2,323 22,190 - 1,353 9 17.06 16.70
12 AOTH23 75.39 75 2,231 3,512 456 11 75.67 75.35
13 APH23 11.65 11.6 2,038 3,089 37 14 11.90 11.65
14 BEMH23 9.76 9.8 1,640 6,432 - 1,390 13 9.91 9.66
15 BCPGH23 10.2 10.2 1,618 38,724 1,216 4 10.28 10.20
16  TKNH23 11.7 11.6 1,616 12,295 1,529 5 11.80 11.65
17 BCHH23 20.65 20.5 1,582 2,247 1,119 16 20.75 20.65
18 BCPH23 31 31.5 1,566 4,556 - 39 12 31.95 31.00
19 PLANBH23 7.5 7.6 1,501 42,461 501 7 7.41 7.07
20 HANAH23 51.39 51.5 1,364 3,992 - 609 7 52.25 49.22

fan: @w9uidy va. oy waa
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GOLD FUTURES

Emj bODsr spc§

IIMBIAAaINEnss o JuN 30 5.A. 2565 WunthuTuTuUanainegi R T B RN

GF123 29,880 20 0.07 36 185 13
GFM23 29,960 40 013 1 1 0

Kgl g OEmj bODSs

Lost Chg  %Chg Vol. Ql Ol Chg
GF10G23 29,900 100 0.34 2,743 7,843 534
GF10123 29,940 100 0.34 754 2,105 o)

2565 YuTusBLlawNEUUTIN 1,831 WisHeys (84 1380 7.45 1) TuTMYUIN SEh B e s A

1,824 widw YadeismnaenUnkuin wulilildsullaminmaitadie

Aulneud 1,828 wiegy dmiuuuilind 2566 siamesiagaidiuil 3 a.a.

AIRUADAANTANIFIOUAT YIUNANAIANITANIIBTUIAITNAWENTT (WR) 919

fan: aneaudde valelde waa

Yraan1suTuTuanTwenily Tiulnnuinaludiisamansseninaseina

MhAaAaksmyudi@enesdtugusdunsnduasnds Tneduamil Tiimdn wnewe 1A Gold Futures (N@;I

Session) Settle 4 1781 22.00 U. WazU3un

TUNT18UNITUTEBUG  WaZFILEINITAINIUENSS e dananeiu Y xa
4 i v mi%mﬂmm‘uﬂu‘mmm 19.30-22.30 u.

Aenanenlevennalussazinly

nagnsnisaJnu

FIANBIAN GFG23 LilaAuTuANSANILLN (30 5.0 2565) anad 40 um Uni
29,830 UM (1,821 WiREgy”) FANI151AMBIAIRAIA Spot argaiadaulin
UShiad 1,831 Wity AnsIA GFG23 Juilaveglunseu 29,850-30,200 U
= [ [~ YY) A 1 [ o‘dy o % [

Wesnndeldiutafedumdeulnl Ingduamilsegiilavnsdnenuansy waz
Tenulszya Jsnsiuzdibiinaamuay Trading GFG23 Usiaad 1,820-
1,840 WSy 139 29,820-30,140 UM wansiAvdutuluungnsouuu
wuzhlviselUnaniug Short GFG23 wavimunga Cut Loss b3 100 Umainyu

WataatuauEswmnsIAmesredauliinaInen

InAtin GOLD SPOT

Downtrend Channel

w0 det o B A [ e 2o ay 3= a ps £ St o

MM Curecy (GOt Spot  $/02) Gold Kid YAU Dafly JAAUGR021-2B0EC2022 CopyrightS 2022 Sloombery Finance L.

fan: @nwaudde va. oWy waa
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GOLD TECHNICAL

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

Junseunmsiadeulmilutag $1780-$1810

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (KT4/USD)

3400 3425 3450 3475  35.00
1,600 25858 26,048 26,238 26,428 26,618
1,630 26,343 26,536 26730 26924 27,117
1,660 26,828 27,025 27,222 27,419 27,617
1,600 27,312 27,513 27,714 27,915 28,116
1720 27,797 28,002 28,206 28,410 28,615
1750 28282 28490 28,698 28,906 29,114
1,780 28,767 28,978 29,190 29,401 29,613
1,810 29252 29,467 29,682 29,897 30,112
1,840 29,737 29,955 30,174 30,393 30,611

n: aneedse va. i naa fun: ey va. il nia
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
>80, PHITBNG >80, <PHIEING
() WHHRA- 490.02W QY 2 \WRY) () MHHRA- 98L0AW Q' 2 W V)
senila A'ls AassnLfion+ A'ls seia Ai'ls AsTuLlen+ Ai'ls
future wdeuuilas (meanu) VAT (1) (aieanu)gng future wadeuuilas (manu) VAT (um)  (meanu)gnd
30,120.00 250.0 12,500 (1,049) 11,451 30,050.00 250.0 2,500 (210) 2,290
30,070.00 200.0 10,000 (1,049) 8,951 30,000.00 200.0 2,000 (210) 1,790
30,020.00 150.0 7,500 (1,049) 6,451 29,950.00 150.0 1,500 (210) 1,290
29,970.00 100.0 5,000 (1,049) 3,951 29,900.00 100.0 1,000 (210) 790
29,920.00 50.0 2,500 (1,049) 1,451 29,850.00 50.0 500 (210) 290
29,870.00 0.0 5 (1,049) (1,049) 29,800.00 0.0 = (210) (210)
29,820.00 -50.0 (2,500) (1,049) (3,549) 29,750.00 -50.0 (500) (210) (710)
29,770.00 -100.0 (5,000) (1,049) (6,049) 29,700.00 -100.0 (1,000) (210) (1,210)
29,720.00 -150.0 (7,500) (1,049) (8,549) 29,650.00 -150.0 (1,500) (210) (1,710)
29,670.00 -200.0 (10,000) (1,049) (11,049) 29,600.00 -200.0 (2,000) (210) (2,210)
29,620.00 -250.0 (12,500) (1,049) (13,549) 29,550.00 -250.0 (2,500) (210) (2,710)
n: ety va. i naa i aneenidde va. il naa
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