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SET50 FUTURES:

so LONG S50M23 1 935 90 101rinrnls 945 9a ia: CUT LOSS 4
NINNU AN SET50 WUWOU

SET50 OPTION:

IuzUinso LONG S50M23C925 1 16 9 (SET50 = 935) 1Un1nNls
26 YN (SET50=945) lla= CUT LOSS 3 9m SET50 1Ndyoanvg

SINGLE STOCK FUTURES:

luzUn LONG KBANKM23 uUSIonu 132.00 unn 10arnnls 138.00
uln 1a: CUT LOSS 1.50 unn9nnu

IluzUnfio LONG LHM23 nu 8.50 unn Jaguunnls 23.60% 1Umn
finls 9.00 UNN 11a: LOCK rinls 20% A 8.65 UN

GOLD FUTURES:

GF10 FUTURES: 1iu:Un TRADING GF10M23 A 32070-32570 U1n
la: CUT LOSS 100 un

GOLD ONLINE: iuzUin TRADING GOM23 R $1950-1980 lla: CUT
LOSS $3
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All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 79,180 112,457 33277 37909 84387 90,346
Foreign 126,045 134,017 7972 19472 50,8096 48,374
Retail 213,053 171,804 41,249 18,437 24481 138720
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 19,497 18,168 3,329 £,458 12,184 9674
Foreign 78,057 98,400 20,343 16,465 47564 4618
Retail 84373 7,350 17,014 -10,006 -35,380 5,056

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

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 47,898 61,313 18,415 15648 63565 53,480
Foreign 8427 8,845 819 1262 10716 56255
Retail 5,321 45,487 18,834 16,010 52,840 -100744
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Shart Mt ?Doys 1 Wesks 1 Months
Institution 1,877 928 4o 209 ar -1,376
Foreign 38,189 25,485 12,704 4167 1540 20,296
Retail 15,043 28,696 13,653 4376 -1627 21872
Call Option LonalShert} Position : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 47 o84 837 438 918 -1,185
Foreign 389 430 41 770 1233 3,483
Retail 5,115 4137 978 1208 2151 2288
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 167 16 151 169 137 719
Foreign 503 435 68 463 -1,065 564
Retail 3,143 3,362 218 294 828 155
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SET50 OVERVIEW

AUAUNUININNSITovaNdnids1adiu Nnm. 9:5usev d.a.laneluinou
0.9. Miknsidadssusganiiiordonunond Une=NaSovu 2 dUnrkon
IAURANGR:IRAVUTUGOUAUIFBU &.A. IRBNEUKTIARAUAA NNA. Fo
Usziiunistiou ITV veuaruwsn sudedurnaus:inAdUnKalAunnaniy
ANNsUs=yuvausUNASNakaneie FED, ECB, PBOC lla: BOJ Buigodn
9:15UIRU POLICY DIVERGENCE unnvu Inennsus=su FED (§wa 15 0.9.)
la: BOJ (Swa 16 0.9.) ANSN9:AVRONITUASAUIAL , ECB Swa150.9.)
ARv:USUVURRNIDECIoanISINAAURUIWE3N 0.25% TUR 3.5% Ila:
PBOC (§wa 15 0.8.) Mnav:UsuannaniGusiad 0.1% U 2.65% IV
ns=AUIASBINRlUUS:INA NglRaniuNisniv AU iUNadnuagiunio:
WAIT&SEE Iiiosenoudniau ifieglsfinuhAnuulouionisiuvey
suAIsNaNFNaADIusliuLouAany (EnIduglsu) uouildudavauonsio
naNARU AR SET50 AUTINSULUWOUAUNSOU 935-945 90

SET50 INDEX FUTURES

DIRECTION TRADING: o LONG S50M23 A 935 90 101rinrinls 945 9n
la: CUT LOSS 4 9n91nnu AN SET50 Wuwou

SPREAD TRADING: 1Un SHORT SPREAD S50M23U23 AR -1.71 M
Jeguumls 1.59 9m luzUinfiosiolnunnn SPREAD s:1310 S50U23 aunoy
S50M23 U 5UR 29 0.9. 2566 9:IMAU -4.91 90

SET50 OPTION: llu:Unso LONG S50M23C925 i 16 9N (SET50 = 935)
1UAnnnnls 26 90 (SET50=945) lla: CUT LOSS 3 9» SET50 IN3voonv

nuosSu  nuoMu

SET50 935 945
S50M23 935 945

S50M23 (30 MIN CHART)

TECHNICAL COMMENT
S50M23 1INdJ  SIDEWAY  »IUNSouU
933-945 90
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SET50 Index  Last 1Y Hist. Violatiity 2Week Hist. Volatiity

941.58 11.55 14.3522
Call Option

. Break Intrinsic Time All-in-  Theory Open Implied Effective Time

Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Delta Gearing Decay
S50M23C1000 1.00 <010 =1001 0.00 1.00 6.31% 0.15 0 16823 16.85 0.06 59.29 6.3%
S50M23CaT5 3.60 -0.10 =978.6 0.00 3.60 3.93% 1.34 0 18012 16.60 0.18 48.01 3.9%
S50M23Ca50 9.20 -0.90 =058.2 0.00 8.10 1.87% 6.72 0 13216 15.09 0.40 40.66 1.9%
S50M23Ca25 2180 -1.60 =9468 1658 5.22 0.55% 2030 0 5906 14.20 0.70 30.20 0.6%
S50M23Ca00 4240 -210 =9424 4158 0.8z 0.09%  41.50 0 966 15.19 0.90 19.89 0.1%

Put Option

Premium Chg Open Implied Effective Time

Break Intrinsic Time All-in-  Theory Delt
Even Value Value Premium Price Volume Interest  Volatility Gearing Decay

S50M23P1000 59.00 000 =941 58.42 0.58 -0.06%  59.21 0 896 #NAMNA S -1.00 -1596 -0.1%
S50M23P975 37.30 080 =9377 3342 3.88 -0.41% 3542 0 1885 1577 -0.83  -2088  -04%
S50M23P950 19.10 080 =93009 8.42 10.68 -1.13%  15.82 0 4433 15.91 -0.59  -29.3F  -11%
S50M23P925 6.80 010 =9182 0.00 6.80 -2.48% 443 0 6931 15.19 -0.31 -4293  -25%
S50M23P900 2.20 -0.10 =897.8 0.00 2.20 -4.65%  0.65 0 10261 16.48 -0.12  -51.75 -4.6%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX nmuauwusamu:vaouna\]r]umuds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 341,58 -4.37 -O.dEX DIERZ3 10,000 S — S A— 50000
Symbol Sele  Chg %ha Vol Ol 0Ol Cha - A 0
SE0.23 925,01 0.0 0.0 73 &1 i . ‘h\
S50K23 526.92 0.0 0,03 40 133 o Vv\\ ~ -50000
(20,000} = ] A
S50Mz3 940,10 -z -0%% 15301 512550  -84.43d \ M 100000
S50Uz3 536,50 -1z -0t4 18533 81275 -8.892 (30,000 A \ /.r A‘\/V"’\ ,J“
: : o ! . ! 150000
550223 936,00 -0.8 0,14 3530 35275 -3.463 (40.000) I‘.‘V wvmw
SE0H24 833,00 0.7 0% 767 8164 -1.02d4 (50,000} M -200000
SET50 Futures Lonal(Sher) : &runan 80U Long(Short) 82,000} LT LT L L L oL Lo oo -250000
Long Short Net 25u 2 ddawi 11dau ﬁ E 2 i E E E i E 2 i E
—y 19,497 16168 3323 5453  -3.050 -367¢ 3 2 2 32 2 2 2 23 3 32 3 3
frapet:] TE057 98400 -20,343 16,465 15,120 4618
satas 84373  G7.359 7.0 -10006  -1AT0 5056
AUN: @89IUDVY Ua. 19188 wad NU": d189UdVe Ua. 19188 wad
AMN1STU SPREAD U d@uinduaan ASPS MODEL SET50 ns:AuAn PER N
1L Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 S50K23 S50M23 (i) uU.A. 66E 'Cl.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.n. 66E
¢ L. PER 155 888 902 908 915 922 942 963
U 30 w.A.66 U 27 nw.66 u 30 0.A.66 ru 27 W.e.66 ru 30 w.n.66 ru 29 0.8.66 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
50023 -9.70 -6.37 -3.37 PER18 1,031 1047 1055 1063 1071 1094 1118
S50K23 -9.81 -6.47 -3.06 031 PER185 1060 1076 1084 1092 1,100 1,125 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%
AUN: @8J1UDVY Ua. 19188 wWad NU": d18uUdVe Ua. 19168 wad
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SINGLE STOCK FUTURES

LONG KBANKM23

Derivative talk
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rinlsans 1Q66 Andudndou 28% veuus:unrunsrinlsanst 2566 A 3.8
KOUAUUIN (+8% YOY) Vru=RIuoliu 2Q66 Dilsurnuuainsielineniosu

ans (NIl munsUsSUTUSRSInoNITURUTRAUGoNaU M-RATE $0d 1U.4. 66

$91AMRU KBANK Foviguu PBV $19 0.59 Ifn uasdnluiwaibeiruunu

AAuNdUs Bov19s1 0.67 1M

SIANKUSIBAU  INJganunu: SIDEWAY andnisuringnulhiduinolsu 125
UIN wSoudu EMA 10 5U Udd DOWNSIDE Asnin Us:i0uidmuneriarils

15R 138 UIN

nagnsnisainu

lIuzU1 LONG KBANKM23 USIoru 132.00 un 10ananAls 138.00 uan nia:

CUT LOSS 1.50 uan9nnnu

Future Underlying
Settle _ Ol )
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
KBAMNKMZ23 13280 0.40 220 4227 13 13.64 | 25.00% 7.56
ALN: ENe0ILdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD K.::.HT iy
£3% : Il--'| iy
* 18% "..—"T ‘—_“lll-.. _ e

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

-12% -10% 8% £% 4% 2% 0% 2%
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SINGLE STOCK FUTURES
LONG LHM23

iGodnrinls 1066 1dugnranvest IanANWIINTAUIR 2Q-4Q66 ANAWU
fouUINVU Tngiawn: 4Q66 9:10ugnguanvedt rlknnsuSuasvousIAIAU

fioifuduro:RATUNSIVIaunu s1AKUD UPSIDE 24% lla-Unaulesiosduwa

gu103un3n 6% riol

SIANKUSIEIU KO TECHNICAL REBOUND Kalonnnadounsauany
SIDEWAY UP Inginuinguni9gind: HIGHER LOW Anlonianaunndou

IUOFNUEIIEUR 9.00 UIN

nagnsnisainu

u=unfio LONG LHM23 nu 8.50 unn Jaguunnls 23.60% 10arinnnls 9.00

U1N 13z LOCK rinls 20% A 8.65 uan

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
LHMZ23 8.58 -0.02 1011 2347 -989 - 16.73% 13.44
AUN: ENe0ILdIL Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e .
£3% B AP ot
s 18% WY ".,‘L"\-\-"L';w 7 ,,J\'xrww“ VV‘/ ‘k
w”‘.,d‘ﬂ. L Y LN : "
o 12% I@_

-14% -12% -10% &% % &% 2% 0% 2% 4%
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TRACKING PERFORMANCE
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fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 TTBM23 166 166 4,918 62,617 1,445 1.69 1.65
2z AAVMZ3 2.88 29 3,619 35,906 - 198 8.48 291 2.83
3  KTBM23 19.4 195 3,359 11,843 - 6 19.63 19.61 19.35
4  TRUEMZ3 7.04 7.05 2,015 19,475 1,947 12.42 7.40 695
5 BANPUM23 8377 875 1,105 42,037 - 769 16.03 8.67 871
6 SIRIM23 188 19 1,090 22,383 - 531 15.44 1.9 1.38
7 LHM23 858 8.6 1,011 2,347 - 989 13.64 8.58 8.37
8 PLANBMZ3 896 895 1,000 13,148 - 1,000 7.02 9.11 896
9 AOTM23 7225 7225 816 2,008 - 552 1110 73.21 71.25
10 Tum23 13.74 137 804 3,708 - 1,026 9.10 13.85 13.49
11 BEMM23 843 835 515 8,405 - 524 13.30 8.85 8.38
12 KCEM2Z3 39.37 39.25 504 4,894 201 8.55 40.03 39.25
13 BTsM23 7.38 735 502 7,682 - 500 7.88 7.38 6.99
14 SCGPM23 39.15 385 438 4,289 2 39.19 37.13
15 PTTGCMZ3 38.31 385 436 3,396 - 280 7.27 39.82 37.76
16  CPFM23 2152 215 331 20,395 - 1,122 799 21.37 21.30
17 GULFM23 46.99 a7 331 7,536 - 503 272 47.34 45325
18 HANAM23 45.14 4525 331 858 9 6.64 4758 4512
18 IMTM23 4329 43 331 4,513 - 196 4413 4171
20 BAMMZ3 11.45 115 330 11,903 - 225 11.81 11.45
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GOLD FUTURES

sHANaIAMANnansIIloALAUANSALNULN Usuanad 4.5 1KSoryd Unn
1,960.8 IMSUYY  NISVINVIERNAISHAISIANNOUANERASTUISY 25
ISuryd fudunourtin  UaNINUSIANNEYANTISINAALINANRUADAANS
1IT9AN 1GodnNFaryrunasAdibinrunstAdunoaanstu DsiAwg
Vuna-undupatiosatdmrsutinadinuitionsovanaiudu  Ing  DOLLAR
INDEX 10odurAnsUSuTuU 0.23% Unogn 103.55 9n dnSudun il dioy
ARMIUNISUSEUVOISUNIANSNANNaIgUS:INA AVOJAKSY (IWR) TUIUR 13-
14 0.9., vouglsU (B80) UR 15 0.8. muUsosveurgJu ([Tloie) Juh 15-16
0.¢. soutunsiUniwendIaviiuIWoansy dad

nagnsnisainu

s1ANEIAN GF10M23 IoAUUANSAWILLY anas 90 un UnR 32,280
UIN (1,962 IKSErYs) auNNsIANaUAImaNa SPOT andanindoulo
USIoru 1,958-1,960 IKS8rye ANMSIAT GF10M23  Sulivzogiunseu
32,100-82,500 UNN AANSIANBIFAdIAZaUTroluNseURUS:IDULS 1Wio
sopuaUsyuIWR la:NuIWoansy whedvuduiu-un TRADING GF10M23
USIonu 1,950-1,980 IKSuryd Ko 32,070-32,570 u1n llia=nkunyn CUT
LOSS 100 unannu IedauunouIFsInINsIANNaUANIAZaUTHOEA

VNN
GOLD SPOT
I0XGL C: 1,955.99 daily
Hh..l “bll""h“llrbi““ : 1980
Fim L?'-u.l |“‘MI"’[| “r P — e -
'I.‘}H‘HII-"" 1\”"‘|||Il.,|“_ ) "Il M\ W\l
oA o
| ‘\ ([ - . H ‘ i
II Irl'“ Iil' ‘ “‘lll||,|I
rsi(14, 70, 30, 1)
zae
s — —i—

E 70 Tt s T e e

AL aNeNUdTe Ua. 1oide wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,968 -1 -0.07 22,000 34,940  -5299
GOU23 2,000 1003 690 10,221 -780

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,280 60 -0.18 2,411 6,055 -536
GF10Q23 32,390 20 -0.06 733 3,495 212
GF10v23 32,540 30 -0.09 126 578 111

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

AANWSIATNDIAT IISIVIENm Kam EMA 75 Su 10uinuiieu BEARISH
BREAKOUT dudrynyrnuau 10udaro=Indanigiusio AMANSoU $1950-1980

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

GOM23 BASIS s:n919 GOM23-GOLD SPOT
conz eI daily (Gold Online Futures Jun-23) GOM23 daily
I B P TP . EE
o I petd n vl M Booven RLCT LT BN
Pl o a8 ey,
Le ! T B T"“T;f+|'!\“+ -
I“ o Gold Spot Price,RT IGXGL
i - - [ ] ] Ta,
*u.ll | R L PR L] LEL T PR i . N
TSH(14, 70, 30, 1) ) e LIl PSR TR oL
rs1DIff=11.4100

| volume_colored_EMA1(5)

UL Lo \|J

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 (Firesswiley 9810 win/dhun/do)
Taila fivls AT+ fils
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 32,640.00 250.0 2,500 (210} 2280
32,590.00 200.0 2,000 (210} 1,790
1,910 30,868 31,095 31,322 31,549 31,776 32.540.00 150.0 1500 210) 1290
1,940 31,353 31,583 31,814 32,044 32,275 32,490.00 100.0 1,000 (210} 790
1,970 31,838 32,072 32,306 32540 32,774 32,440.00 50.0 500 (210} 280
32,390.00 0.0 - (210} (210)
2,000 32,322 32560 32,798 33,035 33,273 22 340,00 00 (500) 210) 1)
2,030 32,807 33,048 33,290 33,531 33,772 32,250.00 -100.0 (1,000) (210} (1,210)
32,240.00 -150.0 (1,500} (210} (1,710}
2,060 33,292 33,537 33,782 34,026 34,271 3219000 200.0 (2,000 210} 2.210)
2,090 33,777 34,025 34,274 34,522 34,770 32,140.00 -250.0 (2,500} (210} (27100
AUA: ENeNNUdFe Ua. g wad ALN: dNeNIUdFe ua. 10158 Wad
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