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SET50 FUTURES:

ISINAAU DELTA lla=ijafinisgovigiununarinli SET50 USuvule
g7N 1IU=U1 FOLLOW SHORT 949 9 10an1n1ls 940 yana: CUT
LOSS 4 90

SET50 OPTION:

IuzUnfio LONG S50M23P950 Anuiads 12 9 1Uarrnls 20 9
(SET50=940) lia: CUT LOSS 3 97 SET50 Vudniin

SINGLE STOCK FUTURES:

luzU1 LONG IVLM23 uUSIonu 33.75 un 10an1nnls 36.00 unn lia:
CUT LOSS 0.50 unnannu

aniu: LONG SCGPM23 nu 39.80 unn UnAinvinnu 15% arsu
5u uzUn LONG ERWM23 USI9tu 4.66 unn 10Arrnls 4.88 unn
la= CUT LOSS 0.06 unnvnnu

GOLD FUTURES:

GF10 FUTURES: @nu: LONG GF10M23 nuf 31970 unn Grinls
280 u1n fiosio 1UMNNNIs 32540 unn 11a: LOCK nls 200 un
GOLD ONLINE: lu:un TRADING GOM23 A $1940-1970 1a= CUT
LOSS $3
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anauzvayunaJnu

All Futures Long(Shorf] Position : Contract

talk

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 102,449 101213 1236 32904 53760 78013
Foreign 133,908 121515 12,391 7118 67930 154872
Retail 175,842 188 469 13,827 72,022 121680 -232,885

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 28284 31,310 -3,028 B05 -2,761 13517
Foreign 04 370 77,787 16,583 11,626 551684 107358
Retail 73,287 85,824 -13,55 -12,231  -55403 -53,841

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 43,801 51,480 7,579 25456 33686 49708
Foreon 12931 18123 1,892 8227 5882 37752
Retail 55,682 45211 9,471 33683 39,548 87458

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 366 1,295 1129 2227 1973 1,961
Foreign 26,439 28,550 2111 18702 1792 6183
Retail 23,070 19,830 3,240 20928 3765 4222

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 160 234 -74 -B54 -2,109 -1,307
Foreign 436 472 -36 487 T4 2,650
Retail 2,359 2,245 110 37T 2,035 -1,342

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 85 252 167 g 239 949
Foreign 421 457 -36 -291 229 -1,101
Retail 2,351 2,148 203 283 -458 52
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SET50 OVERVIEW

SET50 940 950
S50M23 940 950

NOISINIA HOHVY3IS3YH Ag

91Ul NNA.Us:NASUSaN &.4. 500 AU aaunalU9:gnsiuaUs:uU
Sgananelu 15 SurSelUiAudUn 4 0.9. na:iUnUs=guidonus:s1uanid
la:ungnsguanseiold AoAUKUNTIEUITOU SENTIMENT UonNaoue)sio

nanA IFIGoN9-0NANEWINISINARUYEJ DELTA Ronulinn TRADING FONR S NERART

ALERT % 5 ASIRLNUUInIAneuInuiinauiads 12% uduiniun nudnn 5"7%?;;;-\-,..i-;‘;:-"s;;ﬁ_’,_‘_f_f_ L
1% vou DELTA RUSUaJ9:Ns:NU SET50 INDEX 1.09 90 UonanCiyas W R
nsBoveniuIuIGesn9:10uBNHTNTIBRFITNNNSTU douds: iU g 3
AvUszInAoUtVInURdTnuaduauu melsdedenondourusunin =TT AT J'
SET50 INDEX WNHouaInNsaunsingaulro 940-950 9m TECHNICAL COMMENT
SET50 INDEX FUTURES S50M23 N3y SIDEWAY saidonniuiu

NsouU 940-950 9A
DIRECTION TRADING: Isunnau DELTA lia:yaAinsgovigiunumin

SET50 USUVUIRENN iuztin FOLLOW SHORT 949 9 10arirnls 940 9ana:
CUTLOSS 449n

SPREAD TRADING: iUn SHORT SPREAD S50M23U23 T¢if -1.71 9
Jeguumls 2.19 A lu:zUnfiosiolnunnn SPREAD s:1d0 S50U23 aunoy
S50M23 ru HUR 29 0.9, 2566 9:1MAU -4.91 97

SET50 OPTION: llu:Unfio LONG S50M23P950 Anuiads 12 9a 10rmls
20 97 (SET50=940) lla: CUT LOSS 3 90 SET50 VUF11A
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SET50 Index  Last 1Yr Hist. Volatity 2Week Hist. Volatity
949.69 11.39 11.8391
Call Option
Praenkien Break Intrinsic  Time All-in- 'nnoow oRme Open  Implied Delta Effective Time
%) Even Value Value Premium Y Interest  Volatility Gearing  Decay
S$50M23C1000 040 030 >10004 0.00 0.40 5.34% 0 01 428 16985 17.74 0.04 86.57 53%
S50M23C975 200 060 >977 0.00 200 2.88% 0.40 672 17613 16,17 0.15 7273 29%
S50M23C950 8.10 000 >9581 0.00 8.10 0.89% 586 204 12022 14.19 048 55.72 0.9%
S50M23C925 26.20 170 >9512 2469 141 0.16% 2402 126 5810 1727 081 29.42 0.2%
S50M23C900 4800 020 >948 4969 SNANA -018% 4847 30 929 na 1.00 19.79 -0.2%
Put Option
Pramim Break Intrinsic  Time All-in- Tllooty olime Open  Implied Deita Effective Time
Cho Even Value Value Premium X Interest  Volatility Gearing  Decay
S50M23P1000 5220 020 <9478 5031 189 -020% 51 49 4 31 19.38 0985 1724 -0.2%
S50M23P975 28.30 220 <9467 2531 299 031% 2690 64 1937 15.40 086 -2876 -0.3%
S50M23P950 9.50 -150 <9405 0.31 9.19 -0.97% 7.37 674 5047 1388 052 5234 1.0%
S50M23P925 210 060 <9229 0.00 210 -282% 055 817 8413 15.52 -0.16 -7298 -28%
S50M23P900 0.40 040 <8998 0.00 0.40 -527% 0.01 985 8474 17.75 -004 -8495 -5.3%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSOUN1SBOV1e SET50 INDEX AIWAUWUSan1uzvavtnavnusgds:inA fu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha %Cha  asumsbouis
SETS0 949.69 0.87 0.0 19623 i 50000
\—Acc Stock Foreign MNet (lhs) e o TFEX Foreign Met (rhs)
Symbol Seffle  Chg %Chg  Vol. ol Ol Chg (10.000) 0
SE0J23 92501 0.0 0.0 73 &1 [
SEOKZS 76,592 oo 0.0 40 133 i (20,000} -— _/h\/“'\;\\ I\/J -50000
S50M23 345.40 11 0% 159,879 473443  -76.579 (20.000) 100000
550023 344.70 05 0.1 30071 &3.74d -T.647 W\ W
5 (40,000} ¥ -150000
550223 346.30 11 0.1 4,966 46,777 177
SEOHZ4 340.00 15 0.2 331 8,385 -447 50.000) \l 200000
SETS0 Futures lonal(Shert) : dhdrd 80U Long(Short) 160,000 250000
Long Short Met 235u 2 ddani 1idau 8 8% 8 § 8 8 § & 8§ 8§ 8 1
- 4 8 £ & & £ 5 5 F F F S
- 26,284 31,310 -3.026 G5  -4520 -135T7 ¢ £ § 2 3 3 F <33 3 3
dmha 94370 77767 16,5683 1626 75173 107.358 A A1 8o 8 & 7
otas 73267 ©E.874 -13.557 -12231  -70653  -33.541

AUA: aNeNNUdFe ua. 1ode wad ALUN: dNeNIUdFe Ua. 10158 Wad

AIMNASN SPREAD ru Auldiousn ASPS MODEL SET50 fs:AuA1 PER A

kg Spread B3eina - BSelnd

S50F23 $50G23 S50H23 $50/23 S50K23 S50M23 (i) uU.A. 66E 'l-J.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.n. 66E

g L. PER 155 888 902 908 915 922 942 963

ru 30 u.A.66 ru 27 nw.66 tu 0 0.A.66 U 27 W.8.66 ru 30 W.A.66 ru 29 D.8.66 PER 16 917 931 938 945 952 973 994

SS0F23 PER 165 945 960 967 974 981 1,003 1,025
S50G23 333 PER 17 974 989 996 1,004 1,011 1,033 1,056
S50H23 -5.93 -2.60 PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
$50J23 -9.70 -6.37 337 PER18 1,031 1047 1055 1,063 1,071 1094 1,118
S50K23 -9.81 -6.47 -3.06 031 PER185 1,060 1076 1084 1092 1,00 1125 1,149
S50M23 -8.80 -5.45 -1.64 173 142 PER19 1088 1105 1113 1122 1130 1,155 1,180

*aundgudaneandoulanasswie wey. - 8.0, 66 Wiy 1.75%

ALA: SNeNNUdFe ua. 1o1de wad

ALUN: dNenIudde ua. 1015 Wad
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SINGLE STOCK FUTURES
LONG IVLM23

NOISINIA HOHVY3IS3YH Ag

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 10rmls 36.00 uan 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 o d ‘I-I""i"\.‘\""“'-‘
26% ! .I"‘l. : | " i \‘I|”‘Il‘\:‘-‘_l .
“"‘l‘_ln.-u. - : %00 E

ALA: 8NeNNUde Ua. 1oide wad
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SINGLE STOCK FUTURES
LONG ERWM23

uoltunlsuna 2Q66 1Js:a0029 QOQ (TURN AROUND YOY) Haduu
nanManeuinualulng Irueudunuwuludnisifulngos 2H66 - 1Q67
mURANUNRouIRUoFgsAUNTNg AIISITUIAZUINMSIWLIRLITUTU
unlngia=suN1gngNIanevingados 4Q — 1Q veannt FV IMAu 5.70 un
SINAUSIYIU IMIWNAD IKUDIAU EMA 75 Ju wSoudand: HIGHER

LOW Ug8 DOWNSIDE Un9:91An 10nHungSunoUagn 4.88 un

nagnsnisainu
lu=Un LONG ERWM23 USIatu 4.66 uan 1Uamnls 4.88 unn 1a: CUT
LOSS 0.06 UNIINNU
Future Underlying
Settle ) Ql )
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ERWM23 476 0.00 - 1582 -1 - 16.44% T5.00
AUN: Ned1UdFe Ua. 19188 Wad
HISTORICAL PRICE TECHNICAL CHART
. 'I'I"l J iy
SETS0 o 4 .'i.‘"l"'hl'""'l: J Il.:ll : “lhmi“’!r'mil- M =
27% b "-'.--Ilrl'»,Im"[,l.\..-Mwll","l"’ln-"" [ ! e

TOURISH

ERW
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ALA: SNeNNUdFe Ua. 1018 wad
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 BCHM23 18.09 181 2,600 5,648 - 3,901 15.79 18.08 17.68
2 BLANDMZ3 0.89 0.87 2,301 69,605 = 8.95 0.89 0.89
3 GUNKULM23 3.36 3.34 1,742 135,329 740 19.36 3.36 331
4 JASMZ3 13 129 1,572 38,848 - 18 4561 1.33 129
5 PTGM23 12 12 1,202 4,738 - 207 498 12.10 11.86
& MAIORM23 16.2 16.2 1,200 3,269 = 7.51 16.58 16.20
7 ITDM23 14 139 1,078 10,741 1,070 1217 1.40 139
8 KKPM23 60.7 60.75 936 1,791 - 22 16.23 60.70 60.64
9 TTBM23 162 162 569 17,537 - 438 169 161
10 BANPUMZ3 9.01 9 558 38,361 - 786 16.03 811 898
11 TKNMZ3 116 116 500 8,873 - 1,500 5.36 1199 11.60
12 PLANBMZ3 8.7 8.7 500 11,050 - 560 7.02 8.70 8.45
13 EPGMZ3 7.5 7.5 500 3,101 - 505 16.20 7.48 7.50
14 KEXM23 11.42 114 393 2,829 285 11.81 11.00
15 PsSLM23 9.8 975 337 980 - 379 1476 9.80 9.10
16  KCEMZ3 414 415 313 4,281 - 79 855 4129 40.00
17 PTTM23 3151 315 303 3,616 - 321 921 32.23 3151
18 ICHIM23 143 144 206 3,886 - 2,213 6.92 1435 13.80
19 CPALLM23 64.02 64 160 1,891 - 170 1497 6470 64.02
20 PTTGCMZ3 385 385 159 2,725 - 144 7.27 39.52 38.25

ALA: SNeNNUdFE Ua. 1018 wad
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GOLD FUTURES

nannauAansgidoruUarinnas iteuluduguius veuzAs1ANEIAINaA
SPOT Usuanay 8.2 Insuryd Unn 1,949 IKSoryd 10UlUnuAUEUWUSH
wNWUAUNTSIAZoUTnovay DOLLAR INDEX AUSUVU 0.18% unUniboAun
102.48 9m IngaUm Kkl AovAnmIudosinasvoIUs:s1USUNANSaNSY (IWR)
r;iaaman§gTu5uwsua:wnﬁaﬁ MAoONIUAUIKUVOIUSSUIWASIEENV
o arynurruugsiualiuuTBUNENSRUVEIIWR UONINTGITNISSIEIU
MolaviFAsuINvd1AnyvavarSInaandauny su ganviouiuldiodod, 91udu
wvosuadannisdnunu lla: At PMI 9ad

nagnsnisainu

$1ANNBYAN GF10M23 IJoAU IWUVU 70 unn UnR 32,250 Uun (douny
natnlanvINwanNs:NUVaIAINUUINGoUAD)  IRguIn - 1,952  IKSuryd
IndiABunusIANauAIMan SPOT adnnindoulkousionu 1,952 Koy«
AINSIAN GF10M23 Suliv=ogiunsau 32,150-32,500 Unn theddundiuzin
WUnanuAbaniu: LONG GF10M23 nuf 31,970 uan Jaguuidrnlsiwy
10u 280 un nu:unfiold lnatidannnnls 32,540 un Ksa 1,970 IKSuryd
la=veiuga STOP PROFIT fi 32,170 unn Iio LOCK rlsvumiwuidu 200
unannu 1unisedAunouidearINsIANBIAIAZUTHOEAIINANA

GOLD SPOT

IOXGL C: 1,851.50 daily
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AL aNeuIUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,954 -2 -0.09 22,000 34,940  -5299
GOU23 1,985 -2 0.08 6,960 10,221 -780

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,250 40 012 2,411 6,055 -536
GF10Q23 32,350 70 022 733 3,495 212
GF10v23 32,460 60 -0.18 126 578 111

AUN: dNevIUdFe Ua. 10158 Wad

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

NOISINIA HOHVY3IS3YH Ag

AANSIAINBIAN D= FALSE BREKAOUT munaunouiingingu BULLISH
ENGULFING shAnaungnseunnsindoulhon $1940-1970

GOLD ONLINE: iiu=tin TRADING GOM23 R $1940-1970 lla: CUT LOSS $3

GOM23 BASIS s:r91 GOM23-GOLD SPOT
GONZ3 €: 1,953.90 l daily (Gold Online Futures Jun-23) GOM23 daily :
L4l Lt
I' l' '.*,I !‘. T"i{--l'*l I'*'! Iy P IR S s I ol T S ""L'"-__:__., e M
il il o e
I (= Wﬂ"' -
I‘+ e Gold Spot Price,RT IOXGL
I * " 1 +
.4‘ it.ut.l“ Il - 1 | ._. I. L I Telig I .- -
i" y l | InL IS l'l. o I-‘l ++M|L_
macdl(12, 26, 8) rs1“D\ff=3‘3GDO
- _.‘:_‘ N \ . / '. '\.4\"‘
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 32,620.00 250.0 2,500 (210} 2,280
32 570.00 200.0 2,000 (210} 1,780
1,910 30,868 31,095 31,322 31,549 31,776 32.520.00 150.0 1500 210) 1290
1,940 31,353 31,583 31,814 32,044 32,275 32 470.00 100.0 1,000 (210} 790
1,970 31,838 32,072 32,306 32540 32,774 32,420.00 50.0 500 (210} 280
32,370.00 0.0 - (210} (210
2,000 32,322 32560 32,798 33,035 33,273 32.320.00 =00 (500) 210) 710)
2,030 32,807 33,048 33,290 33,531 33,772 32 270.00 -100.0 (1,000) (210} (1,210)
32,220.00 -150.0 (1,500} (210} (1,710}
2,060 33,292 33,537 33,782 34,026 34,271 32.170.00 200.0 (2,000 210} 2.210)
2,000 33,777 34,025 34,274 34,522 34,770 32,120.00 -250.0 (2,500} (210} (2710}
AU E18J1UDVY Ua. 19188 wad NU": d189UdVe Ua. 19168 wad
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