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Trading S50H23 Tunsau 1010-1020 0

SET50 OPTION:

wuziiise Long S50H23P1050 ttatasfiuaanuidesd 30 9a (SET50 = 1030
) Whvinils 45 9a (SET50 = 1015 9A) wae Cut Loss 3 3A 3NYU AN

SET50 wN3999n114

SINGLE STOCK FUTURES:

wuzi1de Long PLANBH23 v 7.60 uw Uaguunils 7.50% wWvininls

8.00 UMLAL Cut Loss # 7.40 U

WUz Long HMPROH23 uStaau 15.60 v Whinals 16.40 uan wag Cut

Loss 0.20 UININNU

GOLD FUTURES:
2uiii¥adaug Short GFG23 yufl 29900 v Jagvudifils 100 vM wuz

fiold Wwinils 20580 um ($1860) uaz Stop Profit fis1AMY

A1ANAstd GDP [an [ne WORLD BANK

Percentage point differences from
June 2022 projections

TABLE 1.1 Real GDP!

(Percent change from previous year unless indicated otherwise,
2020 2021 2022 2023f 2024f

World -3.2 59 29 1.7 27 0.0 -1.3 -0.3

Advanced economies -4.3 5.3 25 0.5 1.6 -0.1 -1.7 -0.3
United States -2.8 5.9 1.9 0.5 1.6 -0.6 =14 -0.4
Euro area -6.1 5.3 3.3 0.0 1.6 0.8 -1.9 -0.3
Japan -4.3 22 1.2 1.0 0.7 -05 -0.3 0.1

Emerging market and developing economies  -1.5 6.7 3.4 34 4.1 0.0 -0.8 -0.3
East Asia and Pacific 12 7.2 3.2 4.3 49 -1.2 -0.9 -0.2

China 22 8.1 27 4.3 5.0 -1.6 -0.9 -0.1
Indonesia -2.1 3.7 52 4.8 4.9 0.1 -0.5 -0.4
Thailand -6.2 1.5 3.4 3.6 3.7 0.5 -0.7 -0.2
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All Futures Long(Short] Position : Confract

Accumulated Long[Short]

Long Short et 2Days 1 Weshs 1 Months
Institution 150,080 189,475 39,415 78898 111503 22688
Foreign 104,847 126,774 21,927 17237 33354 35669
Retail 278,931 217,589 61,342 95,135 144857  -58,357
SETS0 Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]

Long Short Met 2Days 1 'Wasks 1 Months
Institution 29,375 28,650 725 1577 1421 7211
Foreign 65,972 70,055 4,083 2878 -12539 25669
Retail 74,892 71,534 3,358 4455 11,118  -18.458

Sing|e Stock Futures Long[Short] Pasition : Contract

Accumulated Long[Shorf]

Long Short et 2Days 1 'Wesks 1 Months
Institution 102,917 142,245 -39,328 71747 96507 12,963
Foreign 19,217 44,962 25,745 38278 35333 17716
Retail 164,516 99,443 85,073 110,025 131,840 4753
Metal Futures Long[Shorf] Pasition : Contract Accumulated Long[Short]

Long Sher et 2 Days 1 Wasks 1 Months
Institution 1,598 3428 1,830 1008 1170 3,540
Foreign 14,495 11,016 3,479 11320 6695 18929
Retail 12,032 13,681 -1,649 12,418 5525  -15289
Call Option LonalShort) Posifion : Contract Accumulated Long(Sher)

Long Sher Met 2 Days 1 Wasks 1 Months
Institution 333 434 -101 -1,592 -878 511
Foreign 4,893 520 4373 6577 7,033 6,932
Retail 3,374 7,646 4272 4585 6155  -5282
Put Optien LonalShor) Position : Contract Accumulated Long(Sher)

Long Sher Met 2 Days 1 Wasks 1 Months
Ingtitution a5 160 -125 09 -ME 4 099
Foreign 75 5T 18 95 692 2,137
Retail 4 589 4482 107 4 -345 5,235
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SET50 OVERVIEW

nsdaweaanisaliasusialanlng World Bank fiufuanaiansal GDP Growth
66F TanT 2023 11l 1.7% anidial 3.0% Tasnisusuanudnaunainilsansgafaie
AUl 0.5% s 2.4% wazelsufiamueneda 0% ndumaEuln 1.9% @i
11131 World Bank m1ansifiuladildl 3.6% amniinaa 4.3% Useiiiunauenis

v

USuaniasughathusinsgnusie SET50  Index  $1fmulesannnisidulaied
TndiAesiu Consensus mady 3.7% winisvzasiivesniadsendaduiiaden
N dauiuﬂizmm’mfmiﬂiwu AU, WireUIUUsEIse9eT 67 29Ru
3.35 duduum Fafuiamnnadauinainsuamuilisaiiannt 65 fis 13% du
Usgidudundamunisiaiuiinvesiisrnniudsaainenulnedudngamne
dwsumad$uiadu mRNA ueaduuinderungy s uALssiuldouse SET50
Index laignn drufianng Fund Flow Sasiumslwadiilunanaiiudn 4.3 uduum

uiiSuiinng Take Profit 1w SET50 Index Futures 4.08 fudyan nelédade

(%
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WINFOUNTNIUINKALAUTIAIA SET50 Index undsiuniulunsay 1012 - 1025 qa

SET50 INDEX FUTURES

1%
o

Direction Trading: @ninwiandenduindadeduimaeunduminyinly  SET50

wniseandaiug Trading S50H23 Tunseu 1010-1020 9a

Spread Trading: AMAN15al Spread 5213ng S50M23 ausie S50H23 au Tufi 30

Ly

il.a. 2565 Agwiiu -1.64 90 Yagtueg -3.50 dslainannneliideaniuglag

Y

SET50 Option: 1150 Long S50H23P1050 Litedesrumnuidssil 30 qm
(SET50 = 1030 3) 11wirrils 45 9a (SET50 = 1015 3) wae Cut Loss 3 3 210

VU AMA SET50 uneeantng

S50H23 (30 MIN CHART)
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Last 1YT Hist. Volatiity 2Week Hist. Volatility
SET50 Index  1017.02 11.31215 10.6882

Call Option

- Break Intrinsic  Time  Allin. Theory Open  Implied Effective Time
Premium  Ch Volu Delta
remum R0 rven  Value  Value Premium Price M nterest Volatility Gearing Decay
S50H23C1075 170 030 =10767 000 170  587% 195 1850 5628 929 009 5119  59%
S50H23C1050 530 030 =10553 000 530  376% 540 4180 12267 954 021 4048  38%

§50H23C1025 1290 -0.50 =1037.9 0.00 12.90 2.05% 1256 875 6592 9.80 0.40 31.49 21%
S50H23C1000 2560 -140 =1025.6 17.02 8.58 D.84% 2481 370 3973 10.06 0.61 2418 0.8%
§50H23C975 4320 -1.90 =1018.2 4202 118 012% 423 i 14538 10.31 0.79 18.48 0.1%

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
S50H23P1075 6490 200 <1010.1 57.98 5.92 -0.68% 64.24 2 15 1035  -088 -1382 -07%
§50H23P1050 4270 210 =1007.3 3298 9.72 -0.96% 4277 181 409 9.53 -078  -1862 -1.0%

§50H23P1025 25.50 1.00 =39995 7.98 17.52 -1.72%  25.02 130 1232 9.86 -0.58  -2362 -17%
S50H23P1000  13.30 110 =9867 0.00 13.30 -2.98% 1234 515 3477 10.13 -0.38 -28.39 -3.0%
§50H23P975  6.20 0.50 =968.8 0.00 §.20 -4.74% 492 824 5075 10.56 -0.21  -34858  47%
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UNDERLYING Close  Cha %Cha asumsBoue
SETSO 107702 -0.34 00w 103
- 100000
Symbal Setle  Cha %Cha Val. Ql Ol Cha 50000
SE0FZ3 105,40 2.1 0.7 43 238 -& -
S50G23 101420 -18 0.2 23 17 o 0
S50H23 1072.50 2.1 -0z WM7034 546952 5,841 © 50000
S50M23 1009.00 -2.0 0.2 17506 39807 -220 100000
SE0U23 1003.30 2.1 0.2 2958  B.S50 228 -
550723 100310 21 0.7 2675 4,986 276 - 150000
— -200000
SET50 Futures lonaiShert) : dnunan aaU Long(Shor)
Long Short Met 25u 2 dulami 1idau 8N - &I S S s s s S T a - -250000
—y 29375 28650 725 1577 177 -T2 2 3 % 2 2 T T 2 T T Z G
5 o % & & 0 o L1 [ [ [ 0 [ L1
arrer] 65972 70055 -4,053 Z@TE  TSVEG 2566 2 4 g 2 2 2 2 2 2 2 2 2
adan 74892 715 3,358 -4455  -77497  -18.458
i anedse va. e wda ey va. il waa
. X o e, 1
AMAN1STU SPREAD ru duimrau21n ASPS MODEL SET50 ns:AuA1 PER A9
IhriLne Spread BSelna - B3e¢ind
S50F23  S50G23  S50H23 550123 S50k23  S50M23 (i) UA. 66E DA 66 .o, 66E WA, 66E D.8. 66E n.e. 66E 0. 66E
ru 30 U.A.66 ru 27 nwW.66 cu 30 0.A.66 U 27 1W.8.66 U 30 WA.66 cu 29 D.8.66 PER155 888 ' 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
S50623 333 PER16.5 945 960 967 974 981 1,003 1,025
5023 593 260 PER 17 974 989 996 1004 1011 1033 1,056
550023 970 637 337 PER175 1003 1018 1026 1033 1041 1064 1087
S50K23 981 647 .3.06 031 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118

PER 185 1,060 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

S50M23 -8.80 -5.45 -1.64 173 1.42
*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75%
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SINGLE STOCK FUTURES

Long PLANBH23

] [

nslasputuresnanislidendugseiu 65-70% 9ngnélumats Segment
fiFuesunrumdenlunisnduinasie wyu Eyeballs sothelanusugi
Tne¥ 2566 mamlsegi 841 d1uum 1Fuln 33%YoY

AusIAvuegluYe Sideway Up Tneszozduindanauanan MACD fadu
Signal Line %uam%faus] nefnfinuntndy ”a,;mmmaﬂ%’u%mauimi
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wuzi1die Long PLANBH23 vju 7.60 utn Jagdurls 7.50% tUwininls 8.00 um

ey Cut Loss ‘17i 7.40 U

Future Underlying
Settle . Ol _
Future . Basis Vol Ol Leverage| Upside PER 66F
Price Change
PLANBH23 7.70 0.05 1406 43986 -693 7.02 29.24% 31.01
n: ansenidse va. oude naa
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD FLnE e "
SETS0 e "!u.h H = o PL-.‘ 'Al 4..‘ 800
| i »IL'| ,-l |L o
L '7'“ . ”L I'J *lu
PLANB - o macd1(12, 26, 9)
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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

nagnsnasavnu

wuz1n Long HMPROH23 Usied 15.60 uw LUvinnls 16.40 v wag Cut Loss

0.20 UINANYU

Future Underlying
Settle ) Ol )
Future . Basis Vol Ol Leverage| Upside PER 66F
Price Change
HMPROH23 15.78 -0.02 2300 5451 2100 9.59 22.22% 27.95
i aneanAde va. wide wia
HISTORICAL PRICE TECHNICAL CHART
YTD . ’MTD HMFRO C: 15.70 daily
e 27% .ll"'rlli“-l : Ik_nh =
23% "h"},”"'i"""""'r \ ,||>' " }'ull*"-ln,-"m,l*h"“
8.0% '“I““I'Tl-'ﬂ'l| in 'l'u"l -‘h"'r"}h W “'.“"'l“"'“T..wrlﬂ
0% 1% 2% 3% 4% 5% 6% 7% 8% 9% 10% * - “
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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%

g Memunsanauunuayldmandialuiuuusidusu Wouiusmalaage dusanevunuazansundtasieiundedsauunihillnansinilssnanmmu
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TOP 20 MOST ACTIVE VOLUME

t

e Basis Vol Ol Ol Change Lleverage Resistance Support
1 IRPCHZ3 3.08 31 11,360 26,927 360 9 3.07 298
2 SIRIH23 1.69 174 11,178 152,499 - 524 15 1.69 164
3 PTGH23 15 151 11,160 10,394 1,243 5 1493 1450
4 WHAHZ23 3.97 396 7,736 40,900 6,224 9 4.08 3.80
5 E350H23 115 114 7,580 17,280 577 ] 1155 11.07
6 GUNKULHZ2 5.15 5.15 6,156 219,333 1,015 19 5.20 497
7 AAVHZ3 3.06 3.04 4,425 46,464 2,059 8 3.15 3.06
8 ITDH23 199 197 4,358 57,901 - 1,717 12 199 198
9 BEMHZ23 9.66 9.6 4,134 14,654 3,027 13 9.67 9.49
10 TIBH23 1.46 146 4,063 46,761 4 1.47 1.45
11 MINTHZ3 33.66 3375 3,959 8,884 - 3,298 9 33.85 33.25
12 GULFH23 5479 55 3,846 15,216 1,126 3 55.84 54.50
13 BANPUHZ3 12.59 125 3,000 31,743 2,262 16 12.67 1253
14 KCEH23 497 50 2,845 8,964 643 9 45992 4875
15 ICHIHZ3 12 121 2,611 13,864 1,009 7 12.17 12.00
16 IVLH23 4135 4125 2,420 9,251 - 1,231 10 4152 38.80
17 GFPTHZ3 136 136 2,414 11,099 1,085 8 13.35 12594
18 PTTGCH23 49 24 50.25 2,312 3592 - 533 7 45.14 47.39
19 HMPROH23 1578 15.8 2,300 5,451 2,100 10 16.17 15.78
20 BAMHZ23 16 158 2,280 17,212 1,750 16.28 1590
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GOLD FUTURES p
Gold Futures

FIANBIAMAINANTT DAY 5813119 P eTUlUunznaanve I S Eme e e i w8
GFI23 29,940 10 0.03 2 17 -5
GFM23 30,040 50 0.17 27 2 18

1,880.6 Wiseey~ noutdamawnlail 1,876 wiseny= \unsiiaTy 4.6 wizegy™

o v . o o Mini Gold Futures
AT1NIUNBDURUN IG]EJLLNWHMG]E]TW’HV]@Qﬂ"lll’]"ﬂ’]ﬂﬂ@EJLLZ]EN“U@Q“LJ?%’E’MSUWH?

Y] MY oW A Aa @ X \ GF10623 29,8:.: c:; H:JG_‘; s,ﬁ a.??e Oixgﬁ'
NANNANIY (LW@I) lmlﬂmammmﬂﬂ s'] WUQ%V]FIWN@G]?’]@@?WLUEJSUENLW@I‘US%‘VI’J’N GF10023 29,8% €0 020 L1988  3,1% ]
@ i GF10M23 29,920 70 023 8 9B %3

@

nIsnaguUVsHataIan 0g19lsNANITUIIATeIRIRUADAATS WA N1SHATUTDS
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Thdulvegnddn TaedUavidl desfiamunisdawmesaay CPl vedansy e : 31AT0ATes Gold Futures <Nig:|

Usgdsiou 5.a. Twiungia Jaduladenesiinasenisimdeulmusnainidu sl e R
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nagnsnisaJnu

I Mee GFG23 oy iiatu 80 um Unil 29,800 U™ (1,873.5 wideey™)
fnisIAeaa spot ananfindeulmuion 1,876-1,877 wieys ARsIAN
GFG23 iuﬁazagi"luﬂiau 29,750-30,050 U MNTAMeIFsE iUty
LALUTIN 1,880 widpgym shlsfinasmuasnsadaaniuyg Short GFG23 9l
29,900 v Jagtulinls 100 uwm wugthdeld nedidmuneviiils 1,860
Wiy vi30 29,580 UM wagrvuaga Stop Profit Tifisamu tieTalena

VIPNUNINTIANDIANATOUIMINAINAIN

InAtiA GOLD SPOT

Downtrend Channel

e o o Dec E=Y res Mar o "y 3a

AU Curecy (Gold Spot  $/02) Gold Kid XAU Dofly JAMUGRO21-1104N023 Copyrghet 2023 Bloombarg France LP. 11-300-2023 O7:24:33
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GOLD TECHNICAL

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

Junseunsndeulmlugiag 1850-1900 wideg®

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (uan/ USD)

33.25 33.50 33.75 34.00 34.25
1,600 25,287 25,478 25,668 25,858 26,048
1,630 25,762 25,955 26,149 26,343 26,536
1,660 26,236 26,433 26,630 26,828 27,025
1,690 26,710 26,911 27,112 27,312 27,513
1,720 27,184 27,388 27,593 27,797 28,002
1,750 27,658 27,866 28,074 28,282 28,490
1,780 28,132 28,344 28,555 28,767 28,978
1,810 28,606 28,822 29,037 29,252 29,467
1,840 29,081 29,299 29,518 29,737 29,955

n: aneedse va. i naa fun: ey va. il nia
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNEONUS WEE0e UNEONUS WEE0E
(Fresswlou 490.10 un/dhane/do) (Fresswlau #8.10 uwny/drunuy/do)
saile Avls AETIULIEN+ Avls sieila Ay AETTULHEN+ Al
future wanuudas (znavu) YVAT (um)  (mevulagve future wisuulas (2@} VAT (um)  (mievulgve
30,050.00 250.0 12,500 (1,049} 11,451 30,080.00 250.0 2500 210 2,280
30,000.00 200.0 10,000 (1,049} 8,951 30,040.00 200.0 2,000 (210 1,750
29,850.00 150.0 7,500 {1,048} 5,451 29,550.00 150.0 1,500 (210 1,280
25,500.00 100.0 5,000 (1,045) 3,951 25 540.00 100.0 1,000 (210} 750
28,850.00 50.0 2,500 {1,048} 1,451 28 880.00 50.0 500 (210 230
29,800.00 0.0 _ {1,045) {1,049) 29,840.00 0.0 - [210) [210)
29,750.00 -50.0 (2,500) (1,049} (3,549} 29 790.00 -50.0 (500} (210 (710)
28,700.00 -100.0 (5,000) (1,049} (5,048} 29 740.00 -100.0 {1,000 (210 i1,210)
25,650.00 -150.0 (7,500) (1,045) (8,545) 25 650.00 -150.0 (1,500) (210} (1,710}
28,600.00 -200.0 {10,000) (1,049} (11,049) 29 640.00 -200.0 (2,000) (210 (2,210
28,550.00 -250.0 {12,500) (1,049} {13,549) 29,590.00 -250.0 (2,500) (210 (2,710
n: aneedse va. i naa i aneenidde va. il naa
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