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SET50 FUTURES:

annu: LONG S50M23 A 935 90 Uarinrls 10 90 dnsududinu:tn
s0 LONG S50M23 A 942 9 1Unririnls 955 9aiia: CUT LOSS 4
90 AR SET50 aglugoSuvu

SET50 OPTION:

IuzUinso LONG S50M23C925 i 23 9 (SET50 = 945) 1Un1nnls
33 M (SET50=955) 1a= CUT LOSS 3 9m SET50 INSIVU

SINGLE STOCK FUTURES:

IluzUnfio LONG KBANKM23 nu 132.00 unn Ja9uunils 10.24%
1Unrinrnls 138.00 UN N1a: §lu STOP PROFIT Anu

USu9aN1 LONG IVLM23 TUR 34.00 uan 1darinrinls 86.00 unn i
CUT LOSS 0.50 unnannu

GOLD FUTURES:

GF10 FUTURES: IluzUn TRADING GF10M23 A 31970-32470 UTn
so LONG nsauany lla: CUT LOSS 100 uan

GOLD ONLINE: 1iuzUin TRADING GOM23 A $1940-1970 la: CUT
LOSS $3

US CPI

Us CPI

m— Servces (Ex Food & Energy) s Goods (Ex Food & Energy) Food Enegy === CPI (%YOY)
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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 Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 94,130 57,309 -3.269 30,940 33,847 93942
Foreign 112,960 106,639 5,321 2377 30,567 110,452
Retail 186,913 189,965 3,052 28563 3280 204,394
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 29,838 31,778 1,840 255 8981 23,589
Foreign 81761 72243 9,518 7644 34610 72705
Retail 84,010 51,588 7578 7389 25620  -49,106

Sing|e Stock Futures Long[Shorﬂl Position : Contfract Accumuloted Long(Short)

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 39,008 43,204 4788 25767 -13,164 68204
Foreign 9,285 9,517 232 3830 -2543 50867
Retail 54,430 49,910 4,520 21937 15707 -119,071
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Short Mt 2 Doys 1 Wesks 1 Months
Institution 1,088 719 360 355 065 gc4
Foreign 20,120 23,832 3712 £475 1728 -11901
Retail 18,189 15,845 3,343 6,119 762 10,947
Call Option LonalSher} Position : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 243 1,068 -B25 -B8% -454 -1,511
Foreign 260 569 -309 -268 589 3,064
Retail 4220 3,088 1,134 1,157 85 1553
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 299 24 58 225 364 820
Foreign 1,275 465 810 407 -255 52
Retail 3874 4752 —BT"E-. 53z -10%8 872
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SET50 OVERVIEW

J93810RdoUSUTDUIKUNTUNIIUIN BUINNENENSISNISSISIUAdIAVRIU
WolFou w.A. VENERD 4%YOY mMNImatnam 4.1%YOY llazmndnisiou
flou 4.9%YO0Y rfriodnwanisus=uu FED ifou 0.u. Rv=gwaludoudn
5UR 16 0.9. 9:AJADNITUSRSAU 5.25% BuogasnisUsuvunoniTuved
anSganndgosUaneBasne:ridisinanusionisusuTunaniDu<vastnu
ISBUAU FUEhiFuoudgnisUs:NAannoniys:o:u (7 DAY REVERSE
REPURCHASE RATE) ad 10 BPS U1 1.9% Bu10udnynynoudunsionns
UsuanneniDed 1 URv=Us:mAludun 15 0.8.ruusies1Aminduauonul
AANaULINGT 3% BuiluuonForuNduwauIa:UlnsuUT doudnuisiii
tntnluRnoAURLNUS:IGUNnsIBedRbiontan nnem. 9:5Usedwanis
IEoNfu 4.4. ASU 95% Ngluduanrikiii (23 0.9.) dowasio TIMELINE NS
iUnUs:guanginusiunsiia:nsidenungnsguuns:vauvulsvuunlubod
nawiFou N.A. AN WINAGEUTALZIUKUU SET50 INDEX Sutiogiuzod
Usuvuuednseunsindeulnon 943-955 90

SET50 INDEX FUTURES

DIRECTION TRADING: annu: LONG S50M23 A 935 97 Uarirnls 10 9m
drsudutinutnse LONG S50M23 R 942 9a 1Unrinrinls 955 gaia: CUT
LOSS 4 90 AR SET50 og/lugodusuvu

SPREAD TRADING: 1Un SHORT SPREAD S50M23U23 Teif -1.71 M
Jeguumls 1.29 9n nu:zUnfiosiolnunnn SPREAD s:1d10 S50U23 aunoy
S50M23 U 5UR 29 0.9. 2566 9:IMAU -4.91 90

SET50 OPTION: Ilu:Unso LONG S50M23C925 A 23 9N (SET50 = 945)
1UriAnls 33 97 (SET50=955) lia: CUT LOSS 3 9/ SET50 IN3dVu

nuosSu  nuoMu

SET50 943 955
S50M23 942 955

S50M23 (30 MIN CHART)

e P—
hZ S 3
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Ty W

TECHNICAL COMMENT
S50M23 1IN9J SIDEWAY UP m1unsou
942-955 90
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SET50 Index Last 1Yr Hist. Volatility 2Week Hist. Volatility
947.28 11.51 13.953
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 1.10 0.30 >1001.1 0.00 1.10 5.68% 0.15 0 16555 17.99 0.07 60.90 5.7%
S50M23C975 3.60 0.80 >978.6 0.00 3.60 3.31% 1.49 0 17972 16.87 0.20 Bhlar 7/ 3.3%
S50M23C950 10.00 1.90 > 960 0.00 10.00 1.34% 7.83 0 13128 15.30 0.45 42.33 1.3%
S50M23C925 25.20 390 >950.2 22.28 2.92 0.31% 23.31 0 5906 15.77 0.75 28.22 0.3%
S50M23C900 47.60 710 >947.6 47.28 0.32 0.03% 45.85 0 953 19.56 0.89 17.67 0.0%
Put Option
Premium  Chg Break Intrinsic Time AII-|.n- Thepry Velime Open Impll.e.d Delta Effect.lve Time
Even Value Value  Premium Price Interest  Volatility Gearina Decav
S50M23P1000 55.00 -5.50 <945 52.72 2.28 -0.24% 54.48 0 901 15.84 -0.95 -16.37 -0.2%
S50M23P975 32.80 -6.30 <9422 27.72 5.08 -0.54% 30.85 0 1897 16.47 -0.81 -23.29 -0.5%
S50M23P950 14.80 -4.30 <9352 2.72 12.08 -1.28% 12.21 0 4660 15.76 -0.55 -35.11 -1.3%
S50M23P925 4.50 -250 <9205 0.00 4.50 -2.83% 271 0 7376 1551 -0.24 -51.22 -2.8%
S50M23P900 1.50 -0.70 <898.5 0.00 1.50 -5.15% 0.27 0 10409 17.87 -0.09 -56.80 -5.1%
AUN: 8N8UDIL Ua. 19158 Wad
NIwsSoUN1sBEov1y SET50 INDEX ﬂOﬂUﬂUWUSHﬂ’]U:VO\]Uﬂa\]I’]UW’I\]US:IHFI u
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha %Cha asuUnistious
SETSO 728 T.47 079 1363 10,000 ¢ Sorei st s e 50000
Symbol Setle _Cha %Cha Vol O Ol Cha - 3 0
55023 325.01 0.0 0.0 73 51 0 (10.000) N
S50K23 575,32 0.0 0.0% 40 133 0 e \Jh ~50000
e v - TS A VR O I S VPOV A
: : — : : : ‘\ IV W W -150000
550223 342,30 6.4 0.7 7.6585 3,864 3,026 (40,000) W
S50H24 336,30 g0 0.5 2,720 8,330 07 {50,000} \ -200000
SET50 Futures long(Shed) : Srunan 80U Long(Short) 80,000} LT LT LT L Lo LTS L oo -250000
Long Short Net 25u 2 ddawi 11dau ﬁ E 2 i E E E i E 2 i E
- 9838 #1778 1940 -255  -1369 -23,599 3 2 2 32 2 2 2 23 3 32 3 3
ad BLTE1 V2243 3,518 7,644 20013 72,705
stae 84,010 51588 -7.576 -7.389  -18644  -43106

AUA: ENeNNUdFe Ua. 1018 Wad ALUN: dNeNIUdFe Ua. 10158 Wad

AYMNISNd SPREAD ru Auldau9in ASPS MODEL SET50 fAs:AuAn PER #1409

1L Spread BSelna - B3eind

S50F23 $50G23 S50H23 $50/23 S50K23 S50M23 (inn) u.A. 66E 'Cl.FL 66E w.8. 66E w.n. 66E D.8. 66E n.g. 66E s.A. 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

*gundgudasiaanidouloingsswing w.g. - fi.a. 66 whiy 1.75%
NUN: @1891UdVY Ua. 19188 wad

ALUN: dNenIudde ua. 1015 Wad
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SINGLE STOCK FUTURES
LONG KBANKM23

NOISINIA HOHVY3IS3YH Ag

rinlsans 1Q66 Andudndou 28% veuus:unrunsrinlsanst 2566 A 3.8
KOUAUUIN (+8% YOY) Vru=RIuslliu 2Q66 Dilsurnuuainsielineniosu
ans (NIl munsUsSUTUSRSInoNITURUTRAUGoNaU M-RATE $0d 1U.4. 66
$91AMKU KBANK Foviguu PBV $19 0.59 Iin uesdnluiwaibeiruunu
AAuNdUs Bov19s1 0.67 1M

SIAKUSIBAU  INJganunu: SIDEWAY andnisuringnuliidunnolsu 125
UIN wSoudu EMA 10 5U Udd DOWNSIDE Asnin Us:i0uidmuneriarils
15A 138 un

nagnsnisainu

Iu=unfio LONG KBANKM23 nu 132.00 un Jeguumls 10.24% 10
rinls 138.00 UTN lla: Ay STOP PROFIT Anu

Future Underlying
Settle _ Ol )
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
KBAMKMZ23 132 85 0.35 55 4159 -10 962 25.00% 7.56
ALN: ENe0ILdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD K.::.HT iy
8% p |“_. ! i
* 2.4% ' ,_--'T ‘—_“lll-.. _ 13800

| |,‘|ri|r*'ﬂ‘".a""- _l"."lr"'h"lﬂn"' S
il e -

-12% -10% 8% £% 4% 2% 0% 2% 4%

ALA: ENeNNUdFe Ua. 1018 wad

ALN: dNeNIUdFe ua. 115 wad
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SINGLE STOCK FUTURES
LONG IVLM23

AAN1NMISIoN 2Q66 WIULNUIVaILUSKHIS AMnNIstunnisunfae:usumo

IWLVU QOQ HUUKANIINUSUICUVISRIWLTULNOES10 3.90 91N 3.45 du

AU vrusAinA  SPREAD  wamsiruAnelinannonus:Ins:3dune:nsuio

TndiAsgAuIonnountn KéaavuISNUoals FAIR VALUE INNAU 44 uan
S1AAUSI8IU TECHNICAL REBOUND Intioidu EMA 10 9u WSOUIKO:
BULLISH DIVERGENCE dudiryrynnuitn UPSIDE Titmunen 35.00 uan

nagnsnisainu
Usugana LONG IVLM23 TUR 34.00 unn 1hririnls 36.00 unn iias CUT
LOSS 0.50 unaNnu
Future Underlying
Settle ) Ol )
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
VLM23 34.45 -0.05 551 G648 -211 - 41.78% 6.18
AUN: ENe0LdIL Ua. 1018 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD 1, !.3"'”‘9"I_‘\|,"'wil'-“ “ .
: . Wi AT e
e 2.4% I'..J"L“ bt \"l ”.I."‘
| |I ‘III'.' " ; 30
sereo EFE llule]wrjlﬂl\’:'..“;}"' - -
87% @ VELTSNas &

-20% -15% -10% 5% 0% 5% 10%

AUA: SNeNNUdFe Ua. 1oide wad

ALUN: dNeNIUdFe ua. 1i5e wad
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TRACKING PERFORMANCE
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flasmaau

AL ENeNNUDTE Ua. 1188 Wad

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 ERWM23 486 486 2,082 2,653 1,075 6.78 472 470
2z KTBM23 194 194 2,078 10,620 7 19.63 19.64 19.30
3 TRUEM23 6.83 6.85 2,034 20,511 - 10,289 12.42 717 675
4 BANPUM2Z23 875 a7 1,456 41,800 - 394 16.03 8.31 a71
5  AAVMZ3 286 284 1,308 32,860 - 1,956 8.48 2495 294
& TTBM23 164 164 1,119 17,118 - 42,927 171 161
7 PLANBMZ3 9.05 9.05 1,007 11,649 - 999 7.02 814 9.05
8 GPSCM23 60.76 61 683 3,671 - 41 8.12 61.51 59.25
9 GULFM23 46.57 46.75 672 8,362 - a7 272 47.09 4553
10 IRPCM23 2.4 2.4 664 18,324 - 648 8.54 2.41 2.36
11 GUNKULMZ3 346 344 621 135,095 - 583 1936 352 3.46
12 HMPROM23 14.59 141 602 3,596 1 859 1466 1405
13 IVLM23 34.45 345 551 8,848 - 211 8.62 34.10 33.50
14 BEMM23 856 855 518 8,004 - 501 13.30 8.67 8.45
15 SIRIM23 188 19 517 21,424 - 507 15.44 1.89 1.87
16 AWCM23 525 525 507 7,380 - 5.43 525
17 ORIM23 113 113 501 4,058 - 3 1092 11.31 11.30
18 SCGPM23 40.05 389.75 479 3,973 21 40.05 37.07
19 PTTEPM23 15255 152 468 2,592 - 60 1678 154 67 14750
20 BAMMZ3 116 116 460 11,353 - 429 11.64 11.40

ALA: SNeNNUdFE Ua. 1018 wad
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GOLD FUTURES

sTAMNaYANaInarsTIdoAuU Usuanad 13.9 IKSuryd néo 0.7% Unn 1,943
INSUrY iosmnuinasnuannistionsaunediugiu:aunsweleunu
AWIFNINRUWE HAIANSTIURAILERUWOB:a0/0a VIU:IFUoNUSOnLA
nsUs:uUlBUNENSRUVEUSUNANSNANANSY (IWn) Ae:iaSeauluAudud
MIANEnsy (IBrduwnranuinaning) Inguanintionussuiwmias fu
UKl SaslesinmunNisUssuveassunAsnanglsy (30) Ia:sunAns
na'mnjL'Ju (Ulo9) soufivveyalAsugneansy 15U At PPI, 91uduivasu
AdannN1s3NUSIEUNHK IasTNOUIBaULUSTNA cac

nagnsnisanu

s1ANEIAN GF10M23 IJoAu anay 180 un Unogh 32,090 un (1,947
IMSUrYe) auNNsIANaIAMatn SPOT adnnindoulkousionu 1,945
IMSUrYS ANSIAN GF10M23 uliv-aglunseu 31,900-32,400 UNN IWoso
Quals:guwnAul  MlAthedduaaiuun  TRADING GF10M23 USIonu
1,940-1,970 IKSUNYY KSo 31,970-32,470 UN IKIKINVIUAIUNIN=NSOU
aw Iuzthseidn LONG lla=finuagn CUT LOSS 100 uaneinnu 1o
Joununonuideurmnsinmnaddnindeuliolnainann

GOLD SPOT

IOXGL C: 1,944.66 daily
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ALN: aNeNUdTe Ua. 1oide wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,950 -9 -0.98 22,000 34,940  -5299
GOU23 1,879 20 -1.01 6,960 10,221 -780

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,090 160 -0.50 2,411 6,055 -536
GF10Q23 32,170 220 -0.68 733 3,495 212
GF10v23 32,330 220 -0.68 126 578 111

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)

Derivative talk
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AANWSIATNDIAT IISIVIENm Kam EMA 75 Su 10uinuiieu BEARISH

BREAKOUT ddryryrnuau 10Uddro=Iindanngiusio AMANSoU $1940-1970

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

GOM23

GOMZ3 €:1.950.10 daly

f 4l "'l "
P,
e L
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it i,.du I

TSI(14, 70,30, 1)
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AL ENeNNUdTE Ua. 118y Wad

nasndavsaninavAliiiduuin

FX (uaw/ USD)
34.00 34.25 34.50 34.75 35.00
1,850 29,898 30,118 30,338 30,558 30,778
1,880 30,383 30,606 30,830 31,053 31,277
1,910 30,868 31,095 31,322 31,549 31,776
1,940 31,353 31,583 31,814 32,044 32,275
1,970 31,838 32,072 32,306 32,540 32,774
2,000 32,322 32,560 32,798 33,035 33,273
2,030 32,807 33,048 33,290 33,531 33,772
2,060 33,292 33,537 33,782 34,026 34,271
2,090 33,777 34,025 34,274 34,522 34,770
AUN: @NguUdFe Ua. 19158 Wad

BASIS s:9 GOM23-GOLD SPOT

(Gold Online Futures Jun-23) GOM23 daily
‘m_s L R Y
LIS PR L Pre THOReote 0 L] "_ )
0 % LCU L PRI B .
Gold Spot Price,RT IQXGL
|
. N
] ol L BT I,
LIsl) | Wbl . -
[ L LR CE A R -

rs1 Diff=5.4500

AN: aNeuIUdTe Ua. 10158 Wad

A1uarunalsvaanuveod MINI GOLD FUTURES

UNSCNUS WEDe

(Atesswiiou 810 uwn/drurut/dio)

Teilla frls ANETTHLHEN+ Avls
future wlanuuilas fevu) VAT (vw)  (miavulgve
32,420.00 250.0 2,500 (210} 2280
32,370.00 200.0 2,000 (210} 1,730
32,320.00 150.0 1,500 (210} 1290
32 270.00 100.0 1,000 (210} 750
32 220.00 50.0 500 (210} 250
32,170.00 0.0 - (210} (210)
32,120.00 -50.0 (500} (210} 710y
32,070.00 -100.0 {1,000} (210) {1,210
32,020.00 -150.0 {1,500} (210) {1,710
31,870.00 -200.0 (2,000} (210) (2,210
31,920.00 -250.0 (2,500) (210) (2,710

ALN: dNeNIUdFe ua. 10158 Wad
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