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SET50 FUTURES:

SET50 Index §eaglutaeuiutuus Upside 3nfinangarinisaauigls

MUY WUz Trading S50H23 NTaU 943-955 YALAT Long NTBUEATY

SET50 OPTION:

wuz1i1se Long S50H23C925 1 20 9a (SET50= 943 30) hvinils 32
3 (SET50=955 37) waz Cut Loss 3 30

SINGLE STOCK FUTURES:

WUzl Long ORIH23 Ustaae 11.60 um wWvinaals 12.00 v wag Cut

Loss 0.20 UIMNINNU

wugii1die Long CPALLH23 Mu 61.25 v Uaguuniils 31.38% Usuidh

¥irlsTUR 65.00 UM wag de Lock finls 30% 7 62.50 um

GOLD FUTURES:
GF10 Futures : 1Ua Short GF10J23 #iyu 32260 U fifls 400 um 1

7M1ls 31610 UM wae Stop Profit 31960 UM Lock A1ls 300 un

Gold Online: tuzun Trading $1930-1960 @z Cut Loss $3
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All Futures Long[Sh-:rrf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 242185 236,996 5,185 18,204 123,B37 585759
Foreign 173,654 165,228 8426 -32,189 14,058 75,047
Retail 345,171 350,786 -13,615 13,995 -137.8%5 671,806

SETS0 Futures Long[Shorf] Position : Contract

Accumulated Long[ﬁhorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 45,508 32,778 -5,270 -1,637 4554 48,785
Foreign 114,256 101,283 12,973 4198 34,526  -75887
Retail 119,727 126,430 6,703 -2.561 -39.220 27202

5ing|e Stock Futures Long[Shorf] Position : Confract

Accumulated Long[ﬁhorf]

Long Short Mt 2Days 1 Weeks 1 Months
Institution 172,081 160,531 11,150 25,850 104528 521,755
Foreign 25439 32 084 -2 645 -37,993  -20650 131,245
Retail 166 944 175,445 -8,303% 12,043 B3 578 553,001

Metal Futures Long[ﬁhorf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 2,871 3,920 -1,245 -814 1,005 2357
Foreign 27,268 25,438 -2,170 1,148 2,571 20912
Retail 26,286 22,867 3419 -335  -3578%  -23,269

Call Optien Lona(Short) Pasition : Contract

Accumulated Leng(Shert)

Long Short et Z2Days 1 Wesks 1 Months
Institution N M =171 -343 -2,245 -13,18
Foreign 1,589 322 1,267 1,449 838 1587
Retail 3,576 4673 1,087 1,104 1411 1143

Put Option Lonal(Shorf) Position : Contract

Accumulated Long({Short)

Lang Sheort et 2Days 1 Waesks 1 Months
Institution =T 7 -734 -1,137 -3,345 -7, 902
Foreign G480 400 280 843 -1,434 -820
Retail 4663 4509 154 294 4779 8722
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SET50 OVERVIEW

anmuandedlusiaUssmadiegly  Risk On  uandsaindgymanidunistiu

ansgauasglsvlaiinmsvensy Usgneuduanuaianiadeuindenanisuseyy

FED  finanamninazdSuiumoniden  0.25% LLaqué’zgzyﬂm%aamﬁﬂ%’U?ﬁyu

nonie-luszosdnly yyulinanauanssauaselsunuiiuiunis 1% s1a

thiufusutu 2% duthdtlussmeegiinnufuminadendmds nne,

fmuafudenddluiuil 14 wa. 66 neldthioundeuiifuuindrsfuasnduuss
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wyusi SET50 Index usagdlsfinuyadinsgevieflinuiwiuusznauiufians

Y

£ '
Y =< A

Fund Flow snsmiluaseniduiladefisiinnistu uesnseunisindaeulw SET 50
Index Juilfi 943-955 49
SET50 INDEX FUTURES

Direction Trading : A1A SET50 Index &vaglugiauiuiuus Upside 911inain
yam1n1sgeuneliivuiiyy wuedh Trading S50H23 Tunseau 943-955 9auag Long

A8UAY

Spread Trading: AMAN"90] Spread 521313 S50M23 audae S50H23 i Juit 30

il.a. 2565 i -3.10 9a Jagtueyi -3.10 daliniannneliiUnaniuglag

SET50 Option: Wuzti1se Long S50H23C925 #1 20 90 (SET50= 943 qa) i
s 32 90 (SET50=955 30) wag Cut Loss 3 30

S50H23 (30 MIN CHART)

#3
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SET50 Index Last 1% Hist. Volatiity 2Week Hist. Volatiity
04949 1168 267814
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
S50H23C1000 040 000 10004 000 040  536% 018 442 18794 1866 004 86572  54%
S50H23C975 240 070 =9774 000 240  2904% 177 1070 10873 1808 017 6693  29%
S50H23C950 1020 420 =9602 000 1020 113% 898 1537 5593 1839 048 4504  11%
S50H23C925 2710 920 =0521 2449 261  027% 2563 200 1960 2012 079 2770 03%
S50H23C900  48.00 1050 =948 4049 #MANA -016% 4875 23 213 na 100 1978 -0.2%

Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
e e T i e o el o e S S e e S e
S50H23P1000 5150 -1350 <9485 5051 099  -010% 5156 29 3113 1408  -099 -1825 -0.1%
S50H23PO75 2060 -1400 <9454 2551 400  -043% 2816 76 4901 1999  -080 -2581  -0.4%
S$50H23P950 1150 -1160 <9385 051 1099  -116% 1038 620 5035 1813 052 -4254 -12%
S50H23P925 370 550 <9213 000 370 207% 204 4517 6001 2043 021 -5422  -30%
S50H23P900 100 250 =899  0.00 100  532% 017 852 4853 2262 007 -6340 -53%

Pan: @e9uivy va. ol waa

AIAUWUSANUzVaIUNaINURAIUSINA

nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsBoue
SETS0 943,43 1555 1Bdw  ZUEEE
80,000 -—— T Sea Foneg M P TRER Foregr M - 50000
Symbal Setle  Cha %Cha Val. Ql Ol Cha N 0
SEOFZ3 002,44 0.0 0.0 35 106 o -
SE0GZE 37118 0.0 0.0 &1 a7 o -s0000
S50HZ3 945.40 52 167 188337 44374 g0 ~100000
S50M23 945.10 5.0 1% 74953 120.M5 2,395 ~150000
S50U23 34150 .6 163 3,215 35,281 1468 _ -200000
SE0223 ad1.70 .5 167 ET3 19.276 1,087 -250000
_ ~-300000
SET50 Futures lonaiShert) : dnunan aaU Long(Shor)
Long Short Met 25u 2 dulami 1idau -350000
2 8 8 8 8 &8 & 28 & & 8 ©
- 46508 527TE 6,270 1637 20545 48.TES z ¢ ¢ £ ¢ &£ & T L % T i
o o o ] o ] o o o Ci] o g
gt 14,256 101283 12.973 4138 44,623 -75,987 2 2 2 2 2 4 4 2 £ 5 2 0=
odan 13,727 126430 6,703 -2561  -ESTM4 2R.202 -
i anedse va. e wda ey va. il waa
. - A .
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 PER 155 888 902 908 915 922 942 963
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 ORIH23

marnlsUnad 2566 Wiy 3.35 Wuduum (+18% yoy) FV T47 13.15 um (39
SOTP) wugthila 990 1) T1AuT upside 11% 2) Fuilunagendt 6% el las
ORI Uszmaanetuna 2H65 fuaz 0.57 Ut Anidu Div Yield 4.8% wag 3) fifin
lsmelasnadurdudud 109066 munisdmevneulag Ivisnds 9

1A59n13 wazilanusulunidndulugazifetulu 2H winnin 1H

AU wndalunseu Sideway N1TR Y39 11.50-12.00 um Jagtugasiuse

i
UNAUNMAABULEY EMA 75 U Tnelideynufnnduanniiiaiieusnanssny

<
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Wiz Long ORIH23 Ustaad 11.60 v wiianls 12.00 uam wag Cut Loss 0.20

UIMMINNU
Future Underlying
Settle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change

ORIHZ23 11.79 -0.01 - 621 1] 10.92 9.86% g8.19

n: ansenddde va. oude naa
HISTORICAL PRICE TECHNICAL CHART
YTD alMTD ORIC: 11.70 daily
1l .
-55% A0 ;L'.E "
Mo g M o
-T% 6% -5% -4% -% -2% - -1% 0% @ —
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Long CPALLH23

A

wnlunnlsTud) 2566 — 2567 wad CPALL A1maztAulalalusmsn 45% way 11%

MINEIFU IINNSAULIYRIYNFINA W9 §3naazaInde (7Eleven) Ads MAKRO

war A1UaN Lotus’s Anagdinmlsiiulpdulame s12An8anU18EgLANTUINN

WisugNaTLAULeRA 89 PE 34.8 i1 (Aefedaumnds 7 ) Fair Value winfiu 72 ym

ivuegludnuniy Sideway %3¢ Technical Rebound Mageu EMA 10 Fu v1n

Eule TuALsEesauazsuaUY dlan1avdulunaaay EMA 200 T4 91 63.75 U

nagnsnasavnu

wugiiie Long CPALLH23 nu 61.25 un Jagduriils 31.38% Usuidvirnlsly

7 65.00 UM way 9 Lock fls 30% 71 62.50 U

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
CPALLHZ3  B2.70 -0.05 172 1608 -167 - 13.64% 30.54
an: angenidde va. Leide wia
HISTORICAL PRICE TECHNICAL CHART
YD aMTD CPALLC:62.75 | daily
5% "‘ ‘-
SETED |“ N r l Lll"ﬂ. 500
1.7% ,I‘. ‘.l.w:“»f“"x-“ X IJ| ¥ l"wnm\.ﬂ,ﬂll ; MJ]_!! l\i g ]
|”' ! I"u-.«, Wi l,‘ld‘rl‘:'\.:u‘r'n'..{ T i
5% i e '-l.} i
COMM L ‘ w
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TRACKING PERFORMANCE
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fan: aneaudde va. oWy waa

TOP 20 MOST ACTIVE VOLUME

t

vetie Basis Vol Ol Ol Change Leverage Resistance Support
1 JASHZ3 2.03 2 27,558 80,583 - 17,507 461 2.03 1.80
2 SIRIHZ3 1.63 161 24,902 17,499 - 17,224 15.44 1.66 162
3 CKPH23 3.97 398 17,507 3,547 - 17,505 488 397 374
4 TTBHZ3 1.35 136 10,089 10,577 - 9,979 135 1.30
5 PRMH23 7.39 7.4 7,500 11,643 = 464 7.39 7.14
6 BEAUTYHZ3 1.22 1.21 4,945 27,309 - 4 846 4.05 1.22 1.19
7 GUNKULHZ22 3.81 378 4579 32,508 1,425 19.36 3.84 3.60
8 WHAHZ23 413 412 2,061 5,126 1,475 9.28 422 412
9 ORH23 2119 21 1,469 3,160 - 1,449 21.19 19.57
10 TOMH23 33.23 33.25 1,200 2,851 - 1,200 1.66 33.23 30.28
11 THCOMHZ23 14 141 1,113 3,298 - 1,069 10.00 14.06 12.66
12 BANPUHZ23 10.55 10.5 874 12,712 - 584 16.03 10.57 10.10
13 AAVHZ3 2.63 2.64 519 7,992 - 502 548 2.66 256
14 5TGTHZ3 10.66 10.6 508 2,644 - 508 10.66 993
15 BT5H23 7 7 504 11,744 - 496 7.88 7.00 6.66
16 UNIQHZ3 3.89 3.84 503 7,593 - 497 7.37 3.89 3.79
17 PLANBHZ23 89 89 502 101 - 499 7.02 899 8.29
18 TTCLHZ3 432 432 500 1,026 - 500 6.61 432 4.09
19 STECH23 12.57 13 500 3,433 - 31 6.19 1279 1216
20 GULFHZ3 527 52.75 435 9,464 - 421 272 54.16 5175

fan: @neaudde va. oy wae
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GOLD FUTURES

swmmaqﬁmmmaw%’glﬁaﬁu Aeaduss 37 WASEEY WIe 1.9% %agjﬁ 1,942
WREY AendsnuaLln waley 19, Aavansgeaninduduliuatssninves
STUUSUIASANSS MdmeMsanigoennsn1snanateingRaninaaes uaz
woufwduiunsnndumawuivinginisaiquaneenly  vildiinasu
aangeuAnaietudymanmeagedlusinans  AelimAnnismuienasdily

(% s

gugduninduaende Wielondaduamudndunindides avviouainaainiu
Alaudansgilofulauin 316.02 90 %50 0.98% wenINUUNAUTEANANTT

Uszyusuensnansansy  (e)  Tufullenunaiansy  dsenauaasusudu
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e GF10J23 oAy anasmmmaalan 260 U Uafl 31,860 U
(1,905 Wwieg") ganisAmesdiaain spot agaiedoulmuiiom 1,943
3BT AINIAT GF10J23 5’u§%agﬂumau 31,700-32,000 UM 31NN13
indeulmesnamesdidionu  ilvnuidnamuanusaideaniug  Short
GF10J23 yuil 32,260 U Paqduiiinls 400 v wuzthie Taefidwiils
1,930 wiseay” 130 31,610 UM wagfinnunga Stop Profit 157 31,960 U Ll

Lock fl59ue1 300 v Wunstesdiumnuidsesinivessedoulninanig

GOLD SPOT

I0XGL C: 1,944.23 daily

|+| 1960
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Gold Online Futures

Lost Chg  %Chg Vol (o] Ol Chg
GOH23 1,943 -28 -1.43 23,337 24,289 -333
GOM23 1,971 -28 -1.38 6,860 3,316 -201
Mini Gold Futures

Lot Chg %Chg Vol (o] Ol Chg
GF10G23 30,215 5 1 3,590 8,318 67
GF10)23 31,860 260 -0.81 842 3,344 28
GF10M23 31,930 270  -0.84 656 1,521

fan: aneaudde valelde waa

wnewn : $1AUATES Gold Futures (Nig
Session) Settle a4 1I@1 22.00 Y. wazdsan

MsPevienndulugiaian 19.30-22.30 u.
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GOLD ONLINE FUTURES (GOH23)

1AN1951AMMNBIAN US9TRIIlaN1AYEAD YHI9INTIANIRTIIU RS| ndUTUN NN
Overbought AAnTaUMsIAaaUlmIf $1930-$1960
Gold Online: w11 Trading $1930-1960 Wag Cut Loss $3

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOH23 C: 1,943.20 daily
(Gold Online Futures Mar-23) GOH23 daily
. AP N | _"l
. o0 R .. Qe
rr‘.---i't % n'l : .;_il - - o i N B
" T b .
[TILL] PLRes L .1'._-*-\'“ [} 'I Gold Spot Price,RT IQXGL
tal[]F TR 'l Wi ' B
g - .
!A-_-un . e [ | [ PRy '_
1 Diff=-11700
— WM/\
= b e r——— S —
n: aneedse va. e nda i aneenidse va. i nda
o w & o ]
nasndassaAnavAriAiduuin A1uarunalsvannuvey MINI GOLD FUTURES
UNECNUS EEoe
FX (uan/ USD) (Aresswmdew 28.10 un/dhunut/dic)
3400 3425 3450 3475 3500 awidle mls - mssmadons o mls
future vlaeuuilag (mevu) VAT (um) (avuldave
1,750 28,282 28,490 28,698 28,906 29,114 3211000 5500 > 500 Z210) 5 290
1,780 28,767 28,978 29,190 29,401 29,613 32,060.00 200.0 2,000 (210} 1,750
1,810 29,252 29,467 29,682 29,897 30,112 32,010.00 150.0 1,500 (210 1,280
1,840 29,737 29,955 30,174 30,393 30,611 31,960.00 100.0 1.000 (210) 790
! ! ’ ! ! ! 31,510.00 s0.0 500 (210} 250
1,870 30,221 30,444 30,666 30,888 31,110 34,860.00 ki) - (210) (210)
1,900 30,706 30,932 31,158 31,384 31,609 31,810.00 -50.0 (500} (210} (710}
1,030 31,191 31,420 31,650 31,879 32,108 31,760.00 -100.0 (1,000) (210) (1,210)
31,710.00 -150.0 (1,500) (210} (1,710)
1,990 32,161 32,397 32,634 32,870 33,107 31,610.00 7500 (2,500} (210} (2.710)
n: aneedse va. i naa i aneenidde va. il naa
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