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All Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short Mt 2Days 1 Wesks 1 Months
Institution 203,797 226,161 22364 85231 25014 -263,036
Foreign 140,056 161,517 21,461 1132 -22879 -127594
Retail 355,645 311,821 43,825 146,363 47,893 390,630
SETS0 Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short Mt 2Days 1 Wesks 1 Months
Institution 37,258 35,633 1,665 2818 Brd 1,452
Foreign 56,508 99,163 -42 B55 -+ 632 H2429 -1M2817
Retail 118,000 77,010 40,5950 51,814 61,555 111,355

5ing|e Stock Futures Long[Shorf] Position : Contract Accumulated Long[ﬁhorf]

Long Short Met 2Days 1 Wesks 1 Months
Institution 141,124 172,520 -31,7595 -73,818 4397 178,533
Foreign 63 454 35,054 27 400 850 51645  -27,353
Retail 180,400 176,004 4,306 72,068 56,042 205,886
Metal Futures Long[Shorf] Paosition : Contract Accumulated Long[Short]
Long Short Mt 2Days 1 Wesks 1 Months
Institution 5,108 5,804 506 -518 -4 599 -5,307
Foreign 19,479 25,905 6,426 7795 -12,893 7.784
Retail 26,292 19,170 7122 8313 17,892 1477
Call Option LonalSherf) Position : Contract Accumulated Long(Short)
Long Short Mt 2Days 1 Wesks 1 Months
Institution ar a7 -300 -533 052 -1,028
Foreign 245 212 34 -54 -251 8474
Retail 3,542 3,276 266 587 1243 7,446
Put Option Lona(Short) Posiion | Contract Accumulated Long(Short)
Long Short Mt 2Days 1 Wesks 1 Months
Institution 210 459 -249 407 17 -535
Foreign 344 o] 339 435 291 1,311
Retail 4 568 4 658 -850 -2 574 TG
SET50 OVERVIEW s uuadiu
SET50 985 998
S50H23 985 995
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MsUSuAInNISal GDP Growth 66F Tanaas IMF 11l 2.9%yoy 21nLRu 2.7%yoy
Tnenanalunisusuaianisal GDP ausgauenei 1.4%yoy 1AL 1.0%yoy
Eﬂiﬂ‘u&ﬂﬂﬁ"s 0.7%yoy  AMNLAU 0.5%yoy wazu 5.2%yoy ANLAN 4.4%yoy
avviaunInANUIEeITivziAn Recession andnas Uaefidu s1eauseil PMI ana
NSWARLAZUENAANTSNAATADY 1.0, 88NN 50.1 WA 54.4 ATWIINLADY 5.0,
§u€1’uﬂ’15ﬁu§h€uaumw§ﬁﬁ] WARBIRAMIATAILINTTVBY Tradewar N&EN3IFI019
dwhuguszneunsiidudnanetoasluansgrunedudlide dutadelu
USZAURRLINSITIUINGINAAUINISIH 5.0. 65 wannduanduuanadausn
Tuseundn 2 U nyudgBinuasiaiuga 1.1 Wudunsoy Wudyaadudunin
miﬁu&hmwgﬁﬂuﬂizmﬁ wsiogslsAnuLsINAFuYes Earning Downgrade LU

Uadeidninnisiluiives SET50 Index undemunseu 985-998 30

SET50 INDEX FUTURES

Direction Trading : N15USuAIAN15al GDP Growth 66F 283 IMF aaa1uia
Global Recession LaLsINARUIINNITUTUaRUTZINUNSIlSUTENIE1R Upside

Tunstu wugii Trading S50H23 lunsay 985-995 9Auay Short NTBUUY

Spread Trading: AMAN"90] Spread 521313 S50M23 audag S50H23 i Juil 30

'
L% =

il.a. 2565 Az -1.64 90 Yagtuegh -1.60 dsliinannneliileaniuglag

Y

SET50 Option: tugilnaniue Long S50H23P1025 7l 34 0 (SET50=998) 11

o o

yrtls 41 90 (SET50=985) uaz Cut Loss 3 90 A1A SET50 Hudin

S50H23 (30 MIN CHART)

Aun: ane9ide va. Loy wia
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TECHNICAL COMMENT

S50H23  eglurieinguwes
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SET50 Index Last 1% Hist. Volatiity 2Week Hist. Volatiity

90295  10.84 5.00796
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 050 -010 =10755 000 050  831% 013 117 7254 1084 003 6047  83%
S50H23C1050 150  -060 =10515 000 150  590% 077 1225 15607 1036 008 5405  59%
S50H23C1025 450 -180 =10295 000 450  368% 320 812 8919 1014 020 4489  37%

S$50H23C1000 1110 -420 =10111  0.00 11.10 1.83% 9.87 597 6105 9.73 041 36.55 1.8%
S$50H23C975 2460 620 =9996 1795 6.65 0.67%  23.02 155 1308 10.04 0.66 26.54 0.7%

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 8430 7.30 <9907 82.05 2.25 -0.23%  54.38 1 59 7.58 -0.99 -1168 -0.2%
S50H23P1050 6170 820 <9883 57.05 465 -047%  60.07 21 418 1167  -0.89 -1426 -0.5%

S50H23P1025 33.80 6.80 =9862 3205 6.75 -0.68%  27.56 49 1396 10.06 078 -2031 -0.7%
S50H23P1000 21.00 510 =978 7.05 13.95 -1.40%  19.29 538 4340 10.02 -0.58  -2759 -1.4%
S50H23P975 9.00 1.80 =966 0.00 9.00 -2.71%  7.50 1025 9268 9.96 034 3712 -27%

Pan: @e9uivy va. ol waa

AYIAUWUSANIUzVaIUNaINURAIUSINA

nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha asumsboune
SETEO 93295 X -088K  INNZE
100000
Symbol Sefle _Cha %Cha Vol Ol Ol Chg X 20000
SEOFZ23 1002 dd 0.0 0.0 35 06 i B
550G23 354.80 -6.4 -0.6% o4 32 -2 -0
SE50HZ3 330.30 -3.6 -0.9%  1876W 533,153 8,355 50000
SE0MZ23 33560 -15 -0.8% 17833 47.507 3.691 100000
SEOUZ3 934.E0 71 0.7 3383 22281 £30
350723 ag4.a0 -1.2 -0.7% 2,890 10,653 626 ) - :: — -130000
- - -200000
SET50 Futures LonalSher) @ &nunan &AL Long(Short) ]
Long Short Met 25u 2 dulami 1idau -250000
2 8 8 8 8 8 8 8 8 8 &8 8
A 37,295 35633 1.665 2818 3,723 1462 E £ & & & & & & & & & £
m m m m m m m m m m o m
@ahd 56,508 93,163 -42 655  -S4632 -85515 -T2817 2 02 2 2 2 2 2 2 2 2 2 2
Sadap 118,000 T7.010 40,390 5181 81732 M.355
n: ansenidse va. oude naa fiun: aneenidde va. i nda
P - — - ' '
AMAN1STU SPREAD ru duimrau21n ASPS MODEL SET50 ns:aAuA1 PER (]
IhriLne Spread BSelna - B3e¢ind
S50F23  S50G23  S50H23 550123 S50k23  S50M23 (i) UA. 66E DA 66E 1.8 66E wA. 66E 0.8, 66E ne. 66E  5.0. 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 PER 165 945 960 967 974 981 1,003 1,025
S5O0H23  -5.93 260 PER 17 974 989 996 1,004 1011 1,033 1,056
50123 870 £37 a7 PER17.5 1,003 1,018 1026 1,033 1041 1064 1087
S50K23 981 647 306 031 PER18 1,031 1,047 1055 1063 1071 1094 1118
Ss0M23 -8.80 545 164 173 142 PER185 1060 1,076 1084 1092 1100 1125 1149

— ~ - — - 1, 1,1 1,11 1, 1, 1, 1,
*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75% PER 19 088 05 il 122 130 155 120

fan: @waudde va. 1oy waa fun: @ne9dde va. oWy wia
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SINGLE STOCK FUTURES

Long CPNH23

Sentiment WsuInfiun1siliailes siudggniarioniiel wazmAnIaRENaaed
Y A v ' a = ¢ Y a a Y a a

el Whnmyudenngshaluae lagianzaudnisedusunagliuinisiy wag
nstiduanAninanawieiles, gsnalswsuiinisinuassuTuARinaY

a

%39 High Season wargsnawmuIadm Nasiiuduiinanvesnugania wazd

]

backlog s8laus muuny aAaselantduaumadaiuls QoQ wag YoY

ivueglunudlduvdy neldnsau Uptrend Channel &ayayisiuinusnanngss

Fondumile EMA 75 Yu wloufu MACD &n Signal Line 3 Us3 Mometum uan
nagnsnasavnu

wugd1die Long CPNH23 v 70.10 v Yagdurils 20.27% wWwininls 73.00

U wag Lock f1ls 10% 1 70.60 U

Future Underlying
Setile _ ol _
Future _ Basis Vol 0] Leverage| Upside PER 66F
Price Change
CPNH23 71.15 -0.10 i 656 -7 13.02 13.26% 26.03
n: ety va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD CPN C: 70.50 daily
_— 73.00
SETS0 e ppLnche llzil. || |‘| Bulli hB akou o
- Y
7__'__,_f——;::‘:‘A"'1 |.|| ), r ) |’“ | /___,——
0.8% [ lk'l I_I”_,Lr#f Jff’f’
PROP } ‘-_-v#l‘ .“'I ‘r"_I‘LJjJAL-—-
n: aneensdte va. oudy wda fiun: aneenidde va. i néa
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Long KTBH23

audasnu Digital ruanuldiusauuugudeyadldanuuendifies 40 auau
dnsluids Valuation & PBV @918 0.6 i1 89 Laggard SCB wag KBANK &u#19

ROE lag Div yield (318Uaza3a) 5711 5% fedrgeantungy s.u. Tng

1 wiuegluwualduv Ay viuseidy EMA 75 Ju draniindamie False Breakout

AanauTuLvtialdufIng1y Usiinsswenduitiatiuayy wWmvunen 18.40 U
nagnsnisainu

wugidie Long KTBH23 mu 17.70 um wWwiriils 18.30 um Cut 0.20 13N

‘VJ‘LJ
Future Underlying
Seitle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change

KTBHZ23 17.68 0.18 816 12955 340 19.63 13.41% 7.04

n: aneedse va. e waa
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD KTB G: 17.80 daily
0.1% . IH'J’\- 4 Lw:l‘.‘l“-‘.‘lw
-10% 5% 0% 5% 10% 15% 20% 25% 30% 35% @ o —

n: ansenddde va. oude naa fiun: aneenidde va. i nda
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TRACKING PERFORMANCE

restaedprelen Jan s _ 94%

0% 1% 2% 3% 4% 5% 6% 7% 8% 9% 10%

-, P - = . . PP T -, -
wanawe meAnnnaasawaslinandaluiuasihduiny Goofunadediga dusaeauwmszauauniaziafufideidaweshbillaan e
lysimamau

Pan: @e9uivy va. oy waa

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance

1 SIRIH23 1.89 145 113,823 118,568 - 28,769 15.44 181 175
2 BANPUHZ3 117 116 17,593 27,889 - 1,819 16.03 1196 1198
3 KCEHZ3 5424 5475 8,788 9,241 - 359 8.55 53.59 50.00
4 CHGHZ3 388 4 5,066 6,633 - 2,000 1331 345 3.86
5 TIBHZ3 l4s 1.47 4,289 44927 - 1,034 1.47 144
6 TRUEHZ3 4.84 4.86 4,093 68,914 4,056 12.42 4492 4.84
7 SCGPHZ3 5275 52.25 3,773 12,067 3,309 5375 51.02
8 PLANBH23 8.84 845 3,565 35,450 - 2,964 7.02 9.04 8.65
9 JASHZ3 2.33 2.32 3,066 212778 2,960 461 2.39 231
10 BEAUTYH23 1.44 143 2,678 16,611 512 4.05 148 141
11 VGIHZ3 4.88 492 2,637 11,937 2,523 3.30 491 478
12  APHZ3 11.85 119 2,503 4,198 2,495 1364 1184 1180
13 AAVHZS 31 31 2,114 42,719 913 8.48 3.14 3.08
14 ITDH23 2.05 2.04 2,036 45,987 2,002 1217 214 205
15 KBANKH2Z3 1455 145 1,753 8,701 410 1121 146.40 14214
16 IMTH23 53.65 535 1,668 4,430 - 744 5450 53.02
17 GUNKULHZZ  5.06 498 1552 189,797 - 1,452 1936 5.07 498
18 BCHH23 2175 218 1542 1446 - 721 1579 22.04 2120
19 ERWHZ3 4.73 4.7 1534 8,161 1,003 6.78 4.87 473
20 AWCH23 =] 545 1,512 7,834 507 6.08 5.89

P @8IV A, Loy Waa

wASIA PLUS
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GOLD FUTURES _ B
Gold Online Futures

FIAMBIAMAAEUITIHIAY LLTY 5.9 Wiey w3e 0.31% Unegh 1,929 oE e r s B ma o
GOMm23 1,974 25 129 6,860 3,316 -201

WISEUY  AWSIMUUIINAISTOUAIYDIAIRUADAANS  VaIanssIUaNeToua .
o q aa 3 Mini Gold Futures

wisghageute tlnedviinnuetuguilnausuanadluiou 1.a. aumeiu s %l o oy
¢ o o o & = 49{ & \ GF10)23 30,220 240 0 842 3,344 28

UNIATIRAIANTIFT LazAvilsAUIuIUssefon We. NTWAINI RO eun  nm o o i 2

U v o v L a dl o o U d’l

APUNLI AINTINVILA Dollar Index USuas 0.14% Uanl 102.09 0 FUIVIUU e aneeniSs vaiede W

AosinAUNaUTEYNUloU1ENITRNYEIEUIANTNANENST (na) TuAuil (Mol

aaa

1 v o o newme : 91A1UAYes Gold Futures (Nigh
nsanuaning) mumensuseygusuinnaaelsy (830) wazdangy (J1ed) J

Session) Settle 4 1781 22.00 U. WazU3un

Tudungell MaeAIUNITINNULBNAIANYATVBIENTTIUIUANT Y18 M5B eraAsauluTauaan 19.30-22.30 U,
naqnsmsa\lr!u

$1AMeIFT GF10G23 Wefu Wiudy 160 v TJmagjﬁ 30,150 U (1,930.5

wiBay) ganimAmesdinaa spot agaidoulmuin 1,927 wideny
AIATIAT GFL0G23 Yuflazaglunsou 29,900-30,300 uw iosogualsziuAu
i vlheisenuugii Trading GF10G23 Tunsau 1,910-1,940 w3egy™ %39
Um 29,830-30,300 VM wivnsmvduiiuluuegnseuty wuzthseldn
Short uaziwuaga Cut Loss 100 vmannmu titedeafumimuidss minsa

nasAnadouliminanaIn

GOLD SPOT

IOXGL C: 1,928.06 daily

II"I‘ Yt ‘l’fli

1840

I T
i X II 1810

volume_colored_EMA1(5)

macd1(12, 26, 9)

fan: @neaudde va. oy wae
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GOLD ONLINE FUTURES (GOH23)

AAn1931A Mo wndsluwunlinuUy aduayusieidy EMA 10 Ju wioumeuwms
\Wieuyindamae Higher Low wag Higher High vaus#l MACD wndaufivilownueug
Annsaunsiaaeulmluszyzilin 1930-1960 wsuy

AUz Lugid Trading GOH23 Tunseu 1930-1960 5wy Short ATOUUY

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,946.30 daily (Gold Online Futures Mar-23) GOH23 daily
e T TRy -
1960 . . WAL Mk
- P T LI - s TR s Wese ML L
il T -“ +
i, TR R R ! :
I- Reqperr Gold Spot Price,RT IQXGL
U I
i eyt . IR SER U UPR

volume_colored_EMA1(5) : SR P

["macdi(iz, 26, 9)

Pan: @w9uivy va. oWy waa fn: @ne9idy va. Loy waa

nasidassininavAlfiiduuan A1uarunalsvaanuvey MINI GOLD FUTURES

FX (uAw/ USD) Jnaenustes
uMN
[Aresswmdau P8.10 un/drunuy/do)

3250 3275  33.00 3325 3350 p— e P T TE TP e
1,600 24,717 24,907 25,097 25,287 25,478 future wdeuuilas (fmevu) VAT () (avulave
1,630 25181 25374 25568 25762 25955 30,470.00 2500 2,500 (210) 2,280
1,660 25644 25841 26,038 26,236 26,433 30,420.00 200.0 2,000 (210) 1,790
: ' ; ' ' ; 30,370.00 150.0 1,500 (210 1,280
1,690 26,107 26,308 26,509 26,710 26,911 30,320.00 100.0 1,000 (210} 790
1,720 26,571 26,775 26,980 27,184 27,388 30,270.00 50.0 S0 (210) 250
1,750 27,034 27,242 27450 27,658 27,866 R i - i o
30,170.00 -50.0 (500} [210) (710)
1,780 27,498 27,709 27,921 28,132 28,344 30,120.00 -100.0 (1,000) 210) (1.210)
1,810 27,961 28,176 28,391 28,606 28,822 30,070.00 1500 {1,500} [210) {1,710}
1,840 28425 28,643 28,862 29,081 29,299 30,020.00 -200.0 (2,000) (210) 2210
29,970.00 -250.0 (2,500} (210 (2,710}
fn: ae91UiTe va. 13 waa fn: @e91isy va. 1e1de wéa
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