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SET50 FUTURES:

AR SET50 INDEX USUVUMUAANIRaNaRUANIUSINAa:sAY
thduaunsyaAtNssevigiunuRidudedssanisusuiu
IluzUnfio SHORT S50M23 nu 946 A 1UNNNIs 935 gmIa: CUT
LOSS 4 9

SET50 OPTION:

iuzUnfio LONG S50M23P950 Anuiads 12 9 1Uarrnls 23 9
(SET50=935) lla: CUT LOSS 3 97 SET50 Vudiin

SINGLE STOCK FUTURES:

dniu:= LONG KBANKM23 nu 132.00 unn Un STOP PROFIT r‘in‘u
dmsudul nuUin LONG IVLM23 USIoru 33.75 uan 1Uarinmnls
36.00 uan CUT LOSS 0.50 unannu

lu=Un LONG SCGPM23 USIoru 40.00 unn 10anmIs 42.00 uan
la= CUT LOSS 0.50 unnynnu

GOLD FUTURES:

GF10 FUTURES: 9"uliiUn LONG GF10M23 nuf 31970 unn
nls 210 unn fiosid 1UNNAIS 32350 uaN LOCK M1ls 100 un
GOLD ONLINE: luzun TRADING GOM23 A $1950-1980 lla: CUT
LOSS $3

dns1noNIUYYUlguNI8VoISUIAISNATIFIC

UK

aaaaaa

%
6

ddd &€ &€ §ddddédddeddddsdddd

:::::::::::::::::::::::::

Ishia usunkannswe 191de waa 99na luawisnne:

1531AS=A ta=ulAItunassu ¢

aa 91nn lignsruln

UTUNSOSUSDIADUL

uvasonu lnaluddou \

nnisatuunAsiuivenaistarnsalunmu douduwasinnisisaaisunyy

()

16 DNUNYU 2566

SET50 Index Futures/Option P.3
Single Stock Futures P.6
Gold Futures P.8
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All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 121531 93,971 27,580 22125 19,788 126,713
Foreign 153,315 131 767 21,548 24401 14142 144,804
Retail 178,447 227555 49,108 46§16 33930 271517

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 37,168 39, 500 2,334 -1,428 1,648 -20,526
Foreign 109,671 &7 508 21,785 38,020 253M 106,574
Retail 81,065 100,496 -19,431 -36594 -26969 -86 048

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 83611 41,020 27 591 12518 18870 92735
Foreon 10213 9707 506 2133 8382 50918
Retail 48,800 71,897 23,007 10,385 -13.488 -143 653

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 1,129 049 180 -430 875 -558
Foreign 32,327 33,007 770 11205 4976 27889
Retail 24,000 23,410 590 11635 4101 28547

Call Option LenalSher} Position : Contract

Accumulated Long(Shor)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 145 193 -48 -420 -2,245 742
Foreign 360 353 T -104 -413 2273
Retail 2864 2823 a1 524 2659 1,481

Put Optien LonaiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 187 34 153 163 539 1,126
Foreign 154 4580 -336 -280 185 -487
Retail 2,226 2,043 1683 127 -724 539
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SET50 OVERVIEW

SET50 935 955

nsUs:gu ECB onudinunUSuvunenidod 0.25% TUR 4% wsoudy
S50M23 935 955

dryryrounsvuneniDusilus=o:nlunduiiuifoveglsuguogius=augun
rilA REAL INTEREST RATE §uAinau -2.1% nnsavdryryinudsuvu

AT S e AN S50M23 (30 MIN CHART)
poNIUYIBISNVAUKUUANUYISIVUANgudniuseu 1 IFloun 1.094 syl a

s o

USD/EUR aouny DOLLAR INDEX Rgaurnauringasmaniuseuiiioun 7‘&:; = Jr‘:‘i‘%\\ w? —

102.13 90 Ay NUNaunuguIRusINsUSUVURenIDeved FED nddtod W WS

Mo BudulsInuUTrNaINRUANSZ0NUTUSUVU 1.15%-1.26% GUS1AN — | §

thAuoutUSUTU 2.87% rULURING DEMAND UuROUAAKIIFo P b sk j
==

UINSNISNS:RUIASUINVaJIU sudaveluds:inAdnouAuktnsoUs:IAu ~ a— o
TECHNICAL COMMENT

S50M23 1Ny SIDEWAY saidgonniu
Nsou 943-950 90 [nuMINHaNNSoU
anuuosSunnlUegn 935 90 IFKINKNU

nwNsidounAngT NAR.9:aunsnSuseuwa a.d. melu 21 0.9, (Sovu
NNIAUANASNAUR 23 0.8.) Meldideduiondouniduuonuoaidulsinuu
rio SET50 INDEX IisiiSosnnsvudiuidulUegusnnanyarnisdovigiu
USauounseuNsiAZioulron 935 - 955 9n

SET50 INDEX FUTURES

DIRECTION TRADING: An SET50 INDEX USUVUmURFANWAaNAKU
FUszINAIA=sIANOUAU  IsiyaAnsgovioiunuiiDudedusinans
USUVU ustintio SHORT S50M23 nu 946 9a 10arirnls 935 9aila: CUT
LOSS 4 9n 91NNU

NSOUUUIILOAUDEN 955 9

SPREAD TRADING: iUn SHORT SPREAD S50M23U23 T¢f -1.71 90
Jeguumls 2.09 9n luzUnfiosiolnunnn SPREAD S0 S50U23 aunoy
S50M23 U 5UR 29 0.9. 2566 9:IMAU -4.91 90

SET50 OPTION: Ilu:Unfio LONG S50M23P950 Anuiads 12 9a 10rrnls
23 9n (SET50=935) lla: CUT LOSS 3 9a SET50 VUs1n
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SET50 Index Last 1Yr Hist. Volatility 2Week Hist. Volatility
946.07 11.46 13.8349
Call Option
Premium  Chg Break Intrinsic Time AII-|.n- Thepry Velime Open Im pllfa.d Delta Effect.lve Time
Even Value Value  Premium Price Interest  Volatility Gearina Decav
S50M23C1000 0.90 -0.20 >1000.9 0.00 0.90 5.80% 0.12 0 15999 17.64 0.06 65.47 5.8%
S50M23C975 3.30 -0.30 >978.3 0.00 3.30 3.41% 1.37 0 18112 16.68 0.19 54.55 3.4%
S50M23C950 9.40 -0.60 >959.4 0.00 9.40 1.41% 7.67 0 13124 14.74 0.45 45.25 1.4%
S50M23C925 25.10 -0.10 >950.1 21.07 4.03 0.43% 23.41 0 5887 15.53 0.77 28.90 0.4%
S50M23C900 47.70 0.10 >947.7 46.07 1.63 0.17% 46.19 0 957 19.28 0.90 17.89 0.2%
Put Option
Premium  Chg Break Intrinsic Time AII-|.n- Thepry Velime Open Im pll.e.d Delta Effect.lve Time
Even Value Value  Premium Price Interest  Volatility Gearina Decav
S50M23P1000 54.70 -0.30 <9453 53.93 0.77 -0.08% 54.06 0 901 17.04 -0.94 -16.32 -0.1%
S50M23P975 31.70 -1.10 <9433 28.93 2.7 -0.29% 30.32 0 1912 15.59 -0.83 -24.64 -0.3%
S50M23P950 13.50 -1.30 <936.5 3.93 9.57 -1.01% 11.65 0 4753 14.90 -0.55 -38.47 -1.0%
S50M23P925 4.00 -0.50 <921 0.00 4.00 -2.65% 241 0 7736 15.36 -0.23 -54.43 -2.6%
S50M23P900 1.20 -0.30 <898.8 0.00 1.20 -5.00% 0.21 0 10139 17.58 -0.08 -61.41 -5.0%
AUN: 8N8UDIL Ua. 19158 Wad
NIWSouUN1sBaviy SET50 INDEX ﬂO'\UﬂUWUSHﬂ’]U:VO\]Uﬂa\]I"]UGI"I\]US‘-'IHFT TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 762 155 08 TSIEEZ3 - e RS - 0
Symbol Settle  Chg %Chg Vol Ol Ol Chg (10,000) N 50000
S50.23 az5.01 00 0.0 73 a1 0 M A A
S50K23 526,92 0.0 0.0 40 133 ] (20,0009 w\\ r/ v V\A_\ N -100000
S50M23 347.00 10 0« 187553 505,33 2,331 30.000) " WA A
350023 34320 03 00% 3035 8IET2 6226 e \ Y A\ MW om0
550223 5dd.60 07 01 8513 44,732 4,262 D ‘]M I o
SE0H24 338,30 0.0 0.0 1,453 8,257 132 (50.000) \u 200000
SET50 Futures long(Shed) : Srunan 80U Long(Short) 80,000} LT e o e o o oo -250000
Long Short Met 29 2 dlawi 1idau P R R S L A
— 3 8 § = & B 3 5 § ® & S
Ay ITEE 33500 -2.334 -1426  -B430 -20525 S R A - - A S - -
dna WIETT 87906 21765 38020 80395 06574 = & o ° 8
natian G065 100496 -19.431  -36534  -T1965 -86.048
AUN: 8N8dUDTL Ua. 105y Wad AUN: 189NUDTY Ua. 1015y Wad
AIRNISTU SPREAD fu guihduain ASPS MODEL SET50 ns:AuAn1 PER N
1L Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 S50K23 S50M23 (i) U.A. 66E 0.n. 66E 1W.8. 66E w.A. 66E D.8. 66E n.&. 66E s.A. 66E
Y L. PER 155 888 ' 902 908 915 922 942 963
U 30 U.A.66 U 27 nw.66 ru 30 0.A.66 U 27 IW.8.66 U 30 W.A.66 o 29 D.8.66 PER 16 917 931 938 945 952 973 994
S50F23 PER 165 945 960 967 974 981 1,003 1,025
S50623 333 PER 17 974 989 996 1004 1011 1,033 1,056
S50H23 -5.93 -2.60 PER17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
$50J23 -9.70 -6.37 -3.37 PER 18 1,031 1,047 1,055 1,063 1,071 1094 1,118
S50K23 -0.81 -6.47 -3.06 031 PER185 1060 1076 1084 1092 1100 1125 1,149
S50M23 -8.80 -5.45 -1.64 173 142 PER 19 10805 TS Ml 220 (1 208 B 15155 B 180,
*gundgudasiaanidouloingsswing w.g. - fi.a. 66 whiy 1.75%
NUN: @1891UdVY Ua. 19188 wad NUN: d1eunudVY ua. 1018y wad
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SINGLE STOCK FUTURES
LONG IVLM23
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IWLVU QOQ HUUKANIINUSUICUVISRIWLTULNOES10 3.90 910
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AAN1NMISIoN 2Q66 WIULNUIVaULUSKHIS AnNIstUnnisunav:uUSuso

3.45 au

AU vrusimA  SPREAD  wamfiruAnelsinannonus:Ins:3dune:nsuio

TndiAsgAuIonnountn KaavuISNUosls FAIR VALUE InNAU 44 uan

$IAKHUSIBIU gomaldnUioy HavNARIudsulsu EMA 75 U

VOUsAKIN

nosunlsu 33.75 (EMA 10 3u) IuzUnivna:au IHion1araisousunoU

nagnsnisainu
Iu=tn LONG IVLM23 USIaru 33.75 unn 10nmls 36.00 un fia= CUT
LOSS 0.50 unaNNuU
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
VLIM23 3425 -0.25 126 7916 =111 - 41.78% 6.18
ALN: Ee0ILdIL Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD I”LC:MW“I‘J‘ o
™
SETS0 e d ‘I-I""i"\.‘\""“'-‘
25% l "‘,‘L ‘ | " i “Ilu‘"‘\:”". ,
“"‘l‘_ln.-u. - : L E
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SINGLE STOCK FUTURES
LONG SCGPM23

waus:nounisvay SCGP 9:AouqailiugoiRindovedt muiAsugnalani
noooiusd  duwalironudounsidauAninuovesaunsalinausing
Us=9audiualiuipulavusgngsiontiod  Tuvru:nus:inFlneia:nauus:ine
oBuudaidugnusielsranved SCGP 2:laUs:Tustinnnnisiugiovednia
nsnoviRyolia:N1sIUIeTSauRIWILVU FAIR VALUE Ifnfu 56 Unn
SIAMRUSIEU dryryrru TECHNICAL REBOUND 91niudSuU 37.25 uin

uintio EMA 10 3u a:rfouluinuAugoduinaule 1Tnungegn 42.00 un

nagnsnisainu

lIuzUn LONG SCGPM23 USI9ru 40.00 uan 1danannls 42.00 uan ia: CUT
LOSS 0.50 uanvNnu

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
SCGPMZ23 39.99 0.49 41 3654 -78 - 11.71%  28.86

ALN: ENeNNUDTE Ua. 19188 Wad

HISTORICAL PRICE

YTD =MTD

SCGP C: 40.50
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

TOP 20 MOST ACTIVE VOLUME

Future Vol Ol Change Leverage Resistance Support
1 AvM23 287 2.8 6144 32283 - 577 8.48 2.96 2.85
2 TRUEM23 689 6.85 5127 20509 - 2 12.42 71 6.77
3 TIBM23 162 163 1615 18154 1,036 171 162
4 BLANDM23 086 086 1400 71,002 - 8.95 0.86 084
5 KEXM23 1222 126 995 3,280 - a1 1135 10.88
6 BANPUM23 89 8.9 946 40954 - 846 16.03 8.89 8.77
7 M3 352 35 615 8027 - 821 962 3452 34.84
8 BAMM23 1152 114 553 11,126 - 227 1165 11.40
9 IRPCM23 24 238 521 17,777 - 547 8.54 241 240
10 THANIM23 3.3 33 500 2,019 - 500 421 330 333
11 HVPROM23 139 139 400 3,996 400 9.59 13.90 13.41
12 CBGM23 7065 7075 399 3,157 - 178 6.56 70.98 68.00
13 MINTM23  33.95 34 321 1470 - 19 8.96 35.08 33.95
14 comym23 28 2825 231 3731 - 193 494 28.85 27.08
15 KTBM23 1944 195 218 8615 - 2,005 19.63 19.65 19.40
16 GUFM23 4639 465 206 8161 - 201 272 4671 4538
17 sccm23 3367 335 205 1308 - 1 12.04 34209 33575
18 AWCM23 53 53 199 6891 - a89 5.40 5.22
19 PTTGCM23 3929 3925 194 3,010 - 23 7.27 39.15 38.69
20 TOPM23 4654 4625 147 695 - 94 9.03 4720 4615

ALA: SNeNNUdFE Ua. 1018 wad
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GOLD FUTURES

sTAMNaYANaInanSTIoAU USUWUVU 16.06 IMSuryd rvéo 0.8% Unn
1,957 IKSYrYY DISUMUUINNANNUNDAANS8oUAT KadnolaviASuINvansy
HanusIuNIsS  NMIKAIASUNAISNANENST  (IWR) Tﬂa"a‘ﬁoovsms%uﬁu
PONIDUIBISN Vru:RARUgISITIAN nousuRUs:susunAsnawelsU (350)
DURUSUWLVURONIDY 0.25% 10U 3.5% lla=audnyrynnuiAuntinuSuvu
noniDuioanaRuWe K DOLLAR INDEX onuduSuay 0.84% Unh
102.13 90 dnSUdUT FouAnmuNsUszsusunAsnaurgUu (Tlon) nia:
nsiUnIwegsti CPI vedylslsu soufuastinonuidodugjusinAvedansy da

nagnsnisainu

s1ANNOUAN GF10M23 I00AU IWUVU 40 uan UnR 32,180 uan (1,959
MSurye) IndiAsgsnAnNedAInatn SPOT anannindeulnousiony 1,959
IMSUrY< ANASIAN GF10M23 Suliv=oglunsou 32,100-32,500 UTN 9INNNS
IndoulnovedsnANeuANUTNIUS:nIWdUKan 1,940 IKSBry« AN
adnuanuisnida LONG GF10M23 nuR 31,970 uan JegUuiirinls 210 uan
uzunfiold Inadidnnnnls 32,350 un KSd 1,970 IKSYNYY lIA=NMUAYA
STOP PROFIT A 32,070 unn Wi LOCK rinlsvus 100 uanonnu 1dunns
Joununouidaurmnsinnaudnindeuloinoinanm

GOLD SPOT

IOXGL C: 1,958.95 daily
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macd(12, 26, 9)

AL aNeuIUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,963 25 129 22,000 34,940  -5299
GOU23 1,994 26 132 6,980 10,221 -780
MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,180 150  0.47 2,411 6,055 -536
GF10Q23 32,310 160 0.50 733 3,495 212
GF10V23 32,520 20  0.68 126 578 111

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKA 9 STANUAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:=Usuncu
MssovrgInavUTUZadI0a1 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOM23)

NOISINIA HOHVY3IS3YH Ag

AANSIATNDIAN dryryinu TECHNICAL REBOUND $0ddu IAAINVIREU
BULLISH ENGULFING nnadaulsu $1950 Annsau $1950-1980

GOLD ONLINE: iiu=tin TRADING GOM23 R $1950-1980 lla: CUT LOSS $3

GOM23 BASIS s:9 GOM23-GOLD SPOT
ot |'l|||"7.*llll‘l""IH*J"..lpl'llul \ - e _ Crgtre 0 Ren
LA i LIRS : pCEREL

Inﬁl""“ull
)

(1] |
; "o

et W

i
l‘“"l. I||'l l| Gold Spot Price,RT IQXGL
L

R P |
- L ] ry -
| wee ' LT i | +*ﬁ\|

rs1 Diff=3.7500

‘macdi(12, 26, 9)

AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad

o w G ] ]
nasidassannavAlAiduuin Auarunilsvaanuved MINI GOLD FUTURES
FX (uawn/ USD) GnacnuseeEog
3400 3425 3450 3475  35.00 (Fressubey 9810 vin/dhinn/di)

Taila fivls AT+ vl
1,850 29,898 30,118 30,338 30,558 30,778 future wiaeuwdas favu) VAT () (eevuldawe
1,880 30,383 30,606 30,830 31,053 31,277 32,470.00 250.0 2,500 (210} 2,280
32,420.00 200.0 2,000 (210} 1,780
1,910 30,868 31,095 31,322 31,549 31,776 32.370.00 150.0 1500 210) 1290
1,940 31,353 31,583 31,814 32,044 32,275 32,320.00 100.0 1,000 (210} 780
1,970 31,838 32,072 32,306 32540 32,774 32,270.00 50.0 500 (210} 280
32,220.00 0.0 - (210} (210
2,000 32,322 32560 32,798 33,035 33,273 42 170.00 00 (500) 210) 1)
2,030 32,807 33,048 33,290 33,531 33,772 32,120.00 -100.0 (1,000) (210} (1,210)
32,070.00 -150.0 (1,500} (210} (1,710
2,060 33,292 33,537 33,782 34,026 34,271 3202000 200.0 (2,000 210} 2.210)
2,090 33,777 34,025 34,274 34,522 34,770 31,970.00 -250.0 (2,500} (210} (2710)

AUN: @NguUdFe Ua. 19158 Wad AlN: @N89UdTE Ua. 19158 Wad
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