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FEDWATCH TOOL

MEETING PROBABILITIES

MEETING DATE | 350-375 375-400 400-425 425-450 450-475 475-500 500-525 525-550 550-575

212023, 00% 00%| 00% 6 O00% 757% 243% 00% 00% 00%
3/22/2023| 00% 0.0% 00%| 00% 13.1% 668% 201% 00% 00%
53/2023| 00% 00% 0.0% 00% 83% 469% 374% 74% 0.0%
6/14/2023| 00% 0.0% 00%| 00% 7.8% 449% 379% 90% 04%
7/26/2023| 00% 0.0% 00%| 17% 16.1% 433% 314% 71% 03%
9/20/2023| 00% 0.0% 07%| 72% 264% 388% 222% 45% 02%
11/1/2023 1 0.0%  03% 33% 149% 314% 321% 151% 28% 0.1%
12/13/2023 7 02%  29% 13.5% 294% 320% 172% 43% 04% 00%
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All Futures Long(Short) Position : Contract Accumulated Long(Shor)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 151,370 165,374 -14,004 -25,064  -39,272 8,438
Foreign 120,133 105,288 14,845 -6,823 38,490 -20,878
Retail 269,720 270,561 -841 31,887 782 12,440
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 31,882 34,072 -2,190 -1,508 1,003 -12,309
Foreign 68,396 61,473 6,923 -9,990 20,756 844
Retail 94,457 99,190 -4,733 11,498 -21,759 11,465
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Shor)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 92,072 116,507 -24,435 17,140 -37,167 31,728
Foreign 30,571 20,122 10,449 10,840 13,473 -35,182
Retail 120,311 106,325 13,986 6,300 23,694 3,454
Metal Futures Long(Short) Position : Contract Accumulated Long(Shor)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 3,281 3,779 -498 -2,151 -1,917 -1,847
Foreign 20,504 23,417 -2,913 -8,361 2,827 9,461
Retail 23,947 20,536 3,411 10,512 -910 -7,614
Call Option Lona(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 543 172 371 738 1,456 1,337
Foreign 275 99 176 274 502 468
Retail 3,412 3,959 -547 -1,012 -1,958 -1,684
Put Option Lona(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 25 119 -94 -121 119 4,080
Foreign 335 116 219 422 999 2,208
Retail 2,381 2,506 -125 ' -301 -1,118 -6,288
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SET50 OVERVIEW
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N9318NUANAUATYFNIANIFUIUINAVE ISM M1AUTNSIAEOU 5.0, YT 49.6 6
oA Y a X ' A a X

NI1M9A19AIA 56.5 AKALFHNAUNITLRNTUYVDIAINTITIY B3, TWALTU 0.3%mom
YLAoAIIINABUNBUN 0.4%mom vilviauivasen1susuiunende1ves FED
anasEEYiaudIN FED Watchtool #InduinAngngegaveiniIsiunenilyanini
5.0% 91NAL 5.25% WaNaINUHIauInIIN1TINuionnuIudaunsai 3.5% 6
ninAeunauil 3.7% yviauiease Hard Lading iasugiaansgianas vyl

AAIAUENIEIUTUTULTINT 2% @3unng Dollar Index NAUNNBBUANNT 103.91
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1YT Hist. Volatiity 2Week Hist. Volatility

SET50 Index  1007.61 11.28409 11.21703
Call Option
" Break Intrinsic Time All-in-
Premium  Chg Even Value Value Premium
S50H23C1025 9.30 1.00 =10343  0.00 9.30 2.65%
S50H23C1000 20.90 250 =10209 761 13.29 1.32%
S50H23C975  37.10 340 =10121 3261 449 0.45%
§50H23C950 58.00 400 =1008 5761 0.39 0.04%
S50H23C925 g1.00 450 =10086 82.61 #MNIAMNA -0.16%
Put Option
_ Break Intrinsic Time All-in-
Premium  Chg Even Value Value Premium
S50H23P1025 3090 -360 =9941 17.39 13.51 -1.34%
S50H23P1000 4710 -190 =09B29 0.00 17.10 -2.45%
S50H23P975 8.50 -1.00 =09665 0.00 8.50 -4.08%
S50H23P950 370 -0.60 <9463 0.00 370 -6.08%
§50H23P925  1.60 -0.20 =9234  0.00 1.60 -8.36%

TIELE; Volume Open

Price Interest Volatility
986 652  B100 933
2028 544 3983 10.00
3597 402 1527 1042
5617 6 247 1155
7924 1 85 1293
Theory Open  Implied
T T i e
3096 197 821 9.55
1646 400 2837 904
723 448 4702 1043
551 495 4708 1083
066 234 7274 1153

Implied

0.3z
0.54
vz
054
0.91

-0.66
-0.46
-0.27
-0.14
-0.06

Effective
Gearing
3512
25.86
19.65
14.62
1.27

Effective
Gearing
-21.67
-26.88
-31.95
-37.26
-40.76

Time

2.6%
1.3%
0.4%
0.0%
-0.2%

Time

-1.3%
-2.5%
-4.1%
-6.1%
-2.4%
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UNDERLYING Close  Chg %Cha asumsBoune

SET50 1002.46 7.44 0.74%  5/U23

Symbol Settle  Cha %Cha Vol. Ol Ol Chg
S50F23 1002.80 5.2 -0.5% 103 251 2
S50G23 1002.50 -4.1 -0.4% 20 107 »
S50H23 999.50 -5.6 -0.6% 168,924 527,207 1,151
S50M23 996.10 5.8 -0.6% 18,91 36,352 2,433
S50U23 99130 -5.2 -0.5% 4315 16,806 -131
S50223 99140 -48 -0.5% 3,182 3,999 537
SET50 Futures Lona(Short) : dndnun a:au Long(Short)

Long Short Net 2 %u 2 #Hlenvi 1iéau
sy 31882 34,072 290 | #REF!|  #REFI’  #REF
sornd 68,396 61473 6923 " #rert”  #ReF”  #RER
nadag 94,457 99,190 4733 " #rRer”  #REF  #REF

P37: @189 Ua. 1o1Ty waa
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Ihrine Spread BSelna - B3eind

S50F23

§50G23

S50H23

$50/23

S50K23

S50M23

U 30 u.n.66 ru 27 nw.66 ru 30 0.n.66 U 27 1W.8.66 tu 30 w.n.66 ru 29 0.8.66

S50F23
S50G23
S50H23
$50J23

S50K23
S50M23

-333

-5.93 -2.60
-9.70 -6.37
-9.81 -6.47
-8.80 -5.45

-3.37
-3.06 0.31
-1.64 173

1.42

*aunigudasnanideulemnesewing w.e. - fi.a. 66 Wiy 1.75%
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SET50 fis:AUA1 PER 199

-100000
150000
~ -200000
-250000

(inn) u.A. 66E 0.n. 66E 1.8, 66E w.n. 66E D.8. 66E n.8. 66E s.n. 66E
PER 155 888 902 908 915 922 942 963
PER 16 917 931 938 945 952 973 994
PER16.5 945 960 967 974 981 1,003 1,025
PER 17 974 989 996 1,004 1,011 1,033 1,056
PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
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
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SINGLE STOCK FUTURES

Long PLANBH23

] [y

A

nsleiseRutuvesnsnslddendugseiu 65-70% a1nanAtuvaty Segment
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Msumssnanunianlunisnduiasde vyu Eyeballs sathalavanysusiitu

Tne¥ 2566 mamlsegi 841 d1uum 1Fuln 33%YoY

AusIAYuegluYe Sideway Up nessagdufindayaiauinain MACD dndu

Signal Line Juang3ouq a1nennninusdndudyaiunsusuiuseulm
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wuziie Long PLANBH23 nu 7.60 v Jagiuwiemu 4.60% whviinls 8.00

umkag Cut Loss ‘17i 7.40 U

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
PLANBH23 755 0.05 1012 46978 12 7.02 29.24% 31.01
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Long HMPRO23
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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
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U3uqad Long HMPROH23 Tudi 15.60 un 1hwils 16.40 U wag Cut Loss

0.20 UINANYU

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
HMPROH23  16.00 0.30 301 3612 301 959 22 22% 27 95
n: aeenide va. 1eide wda
HISTORICAL PRICE TECHNICAL CHART
YD VD HMPRO C: 15.70 daily
17% | "'Pllih.l -
SETS0 o ; |"'I" 15.60
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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

Settle
Future Basis Vol
Price
1 SIRIH23 1.67 1.7 25,347 154,554 8,199 5 1.68 1.64
2 TIBH23 1.45 1.45 14,218 44,250 - 7,022 1.44 143
3 WHAH23 4.06 4.06 9,899 32,433 - 2,301 9 4.17 4.00
4 PTTH23 32.25 325 9,728 11,515 - 5,799 9 32.76 32.00
5 AAVH23 3.1 3.08 7,578 37,152 984 8 3.15 3.09
6 BANPUH23 12.44 12.3 4,405 27,970 - 406 16 12.78 12.78
7 BTSH23 8.61 8.55 3,562 20,222 - 1,463 8 8.60 8.45
8 KTBH23 18.34 18.3 3,440 9,326 757 20 18.20 18.23
9 HANAH23 57.48 58.25 3,286 3,238 - 438 7 54.99 50.00
10 OSPH23 29.25 28.75 3,273 8,067 1,666 6 29.32 28.51
11 KCEH23 47.93 48 3,172 7,646 - 1,790 9 49.99 44.75
12 TUH23 16.08 15.9 2,979 25,243 559 9 16.64 16.28
13 CPFH23 244 24.2 2,895 10,753 1,456 8 24.99 24.24
14 TPIPPH23 34 34 2,207 6,453 2,202 7 343 3.40
15 STECH23 13.65 14 2,154 3,515 2 6 13.76 13.21
16 IVLH23 37.77 37.75 2,077 10,723 612 10 39.75 38.49
17 ESSOH23 11.01 11.2 2,040 15,419 1,000 9 11.52 11.09
18 CHGH23 381 384 2,039 8,562 1 13 378 378
19 BCHH23 21.7 219 2,018 1,349 - 499 16 2137 21.39
20 CBGH23 97.95 99 1,698 3,868 403 7 97.60 94.52
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GOLD FUTURES \
Gold Futures

FIANBIAAAIAANSTTEAUTUANSTHULNY WeTULTe 33.4 WSy w38 1.82% T S R R
GFJ23 29,900 140 0.47 2 178 -5
GFM23 29,950 130 0.44 27 2 18

Unagh 1,866 wiswey viunaanuaaieivalusensuiuiunenidevas

o  w o a v v =% o a - L& Mini Gold Futures
A%y waqamgmmLmamagaﬂWiawaawuuaﬂﬂWﬂLﬂwm FINIAYUNIAUINNT U

I a Yo % o v 1 o Y] GF10G23 29,8:;” CN - 5,1\3 8,?76 o‘zgs‘:
NRuelaruIngEaawdd vilinIndsuIAsNasEmsy (We) assvasnisuiu wn  ms e o s w7
1 K « 1 Y 16 54 283

£
v

JudnsInenly  ddNaliAIkiunaanseauA18195Is? wae Dollar Index
fn: @891y va.leidy waa

anae 1.15% Uausn 10391 90 dedulladenyundnsesiamesd lng

o w

UsziiudosinauludUaid  asudunssenudiauasvgiadifyvomans e : 1AUaves Gold Futures (Nighf

Usuine Thmdnlufiuiiledunavanss (Judu Session) Seftle o a1 22,00 w. uazng

MsPevrenndulutiaian 19.30-22.30 u.

nagnsnasavnu

' 1%
§ a =

3IANBIA GFG23 WieruiuAns iisdusunainlansiy 220 v Uadl 29,870

U (1,867 widony) ilsiinasudiilaniug Short GFG23 yuiade 30,150 Uw
Unanue i 90 Stop profit wagsu3nils 400 vmannu dnfunagndtui
UseidiunsAndaiivesamesdlan Sanudedunisuugiu neusiudidu
vmfudar WlvEnedowusa Trading GFG23 71 1,860-1,880 witegys wie
29,760-30,080 UM uagseln  Short mnsavduiuliuagnseuty lag

AmuAga Cut Loss 100 umanyu iedesiuadudeminsianmesd

Lﬂa@u1ﬁ3aﬂﬂ7ﬂﬂ7@
InAlA GOLD SPOT
IQXGL C: 1,868.40 daily
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GOLD TECHNICAL

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

Junseunsndeulmlugig 1840-1880 widegy®

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (uan/ USD)

33.50 33.75 34.00 34.25 34.50
1,600 25,478 25,668 25,858 26,048 26,238
1,630 25955 26,149 26,343 26,536 26,730
1,660 26,433 26,630 26,828 27,025 27,222
1,690 26,911 27,112 27,312 27,513 27,714
1,720 27,388 27,593 27,797 28,002 28,206
1,750 27,866 28,074 28,282 28,490 28,698
1,780 28,344 28,555 28,767 28,978 29,190
1,810 28,822 29,037 29,252 29,467 29,682
1,840 29,299 29,518 29,737 29,955 30,174

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
30,120.00 250.0 12,500 (1,049} 11,451 30,080.00 250.0 2500 210 2,280
30,070.00 200.0 10,000 (1,049} 8,951 30,040.00 200.0 2,000 (210 1,750
30,020.00 150.0 7,500 {1,048} 5,451 29,550.00 150.0 1,500 (210 1,280
25,5970.00 100.0 5,000 (1,045) 3,951 25 540.00 100.0 1,000 (210} 750
28,820.00 50.0 2,500 {1,048} 1,451 28 880.00 50.0 500 (210 230
29,870.00 0.0 _ {1,045) {1,049) 29,840.00 0.0 - [210) [210)
29,820.00 -50.0 (2,500) (1,049} (3,549} 29 790.00 -50.0 (500} (210 (710)
28,770.00 -100.0 (5,000) (1,049} (5,048} 29 740.00 -100.0 {1,000 (210 i1,210)
25,720.00 -150.0 (7,500) (1,045) (8,545) 25 650.00 -150.0 (1,500) (210} (1,710}
28,670.00 -200.0 {10,000) (1,049} (11,049) 29 640.00 -200.0 (2,000) (210 (2,210
20,620.00 -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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