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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 87,515 82,388 5,127 18,522 40,109 455,390
Foreign 98,145 70,933 27,212 17,455 14,347 269,279
Retail 128,567 160,906 -32,339 -35,977 -54,456 -724,669
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 26,339 29,038 -2,699 1,277 5,686 16,422
Foreign 54,091 42,704 11,387 2,119 9,880 121,719
Retall 55,605 64,293 -8,688 -3,396 -15,566 -138,141
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 50,538 47,066 3,472 11,131 34,436 421,540
Foreign 22,155 3,081 19,074 12,699 -7,304 121,540
Retail 32,850 55,396 -22,546 -23,830 -27,132 -543,080
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 2,913 2,168 745 -35 -2,087 1,951
Foreign 21,488 24,699 -3,211 2,930 12,023 21,016
Retail 20,715 18,249 2,466 -2,895 -9,936 -22,967
Call Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 66 190 -124 -422 -1,166 -8,380
Foreign 63 70 -7 143 274 1,480
Retail 2,185 2,054 131 279 892 6,900
Put Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 29 25 4 -16 429 -6,378
Foreign 198 90 108 18 85 -4,006
Retall 2,143 2,255 -112 . -2 -514 10,384
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SET50 OVERVIEW

N133IBNUAIIATNITINIUUDNNIANYATANTT WP DU fadfuty 236 uau
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AMNABUNDU 4.6%)y0y é’wué’mmwadwmuagﬁ 3.5% lnalAsanaunauil 3.6%
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SET50 INDEX FUTURES

Direction Trading : flaUNIALIUANTTIvzaDaaALTLNAGURE MDA
193ADNIULVIAUENTTINNAIU  UALAAINTITTOUBTUIUNANUT VLA INAL

AUAUAIUAD DELTA §3A90¢¥inlit SET50 Index HUNIUmMIUNTOU 940-950 30

Spread Trading: AAN"3a] Spread $¥Wi13 S50U23 ausie S50M23 a1 Judi 29

fl.e. 2566 i -4.91 9a Jagtueyi -3.50 dalinannneliUnanuglag

SET50 Option: wug1i159 Long S50M23P975 # 30 3 (set50=960) 1t1vinmls
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S50M23 (30 MIN CHART)
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SET50 Index Last 1% Hist. Volatiity 2Week Hist. Volatiity

05092 11.38 125187
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
S50M23C1025 270  -010 =10277 000 270 807% 219 236 5485 1279 010 3543  81%
S50M23C1000 580 000 10058 000 580  577% 514 440 7037 1267 019 3092  58%
$50M23C975 1200 000 =987 000 1200  379% 1076 587 7263 1289 032 2567  38%

S50M23C950  22.00 080 =972 0.93 21.07 222% 2017 620 5514 13.15 0.49 21.01 2.2%
S50M23C925  36.90 110 =961.9 2593 10.97 1.15%  24.03 105 868 13.89 0.64 16.58 1.2%

Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premiu Ch Volu Delta
r m - Even Value Value Premium Price me Interest  Volatility Gearing Decay
S50M23P1025 8110 -190 =9439 7407 7.03 -074%  80.08 0 183 13.27 -088 -1034 -07%
S50M23P1000 6060 -040 =9394 49807 11.53 -1.21% 5812 0 a54 14.00 078 1221 -1.2%

S50M23P975 4050 190 <9345 2407 16.43 -1.73%  28.85 128 1388 13.06 067 1562 -17%
S50M23P950 2510  -180 =9249 0.00 25.10 -2.74%  23.36 389 3839 13.03 -0.51 1816 -27%
S50M23P925 1520  -2.00 =909.5 0.00 15.20 -4.33% 1231 478 5325 13.83 035 -2173 -43%
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Tumsaansnu na: SET50 FUTURES

UNDERLYING Close Chg %Chg ___asumsBoue
SET50 950.93 481 0.51% 7/4/23
50,000 — AT SR T YN R T e T - 100000
Symbol Settle  Chg %Chg Vol. ol Ol Chg 50000
$50323 947.40 3.0 0.3% 40 182 0 0
S50K23 948.00 2.8 0.3% 21 220 9 50000
S50M23 946.70 2.6 0.3% 120,116 402,484  -9,858 100000
S50U23 943.40 2.5 0.3% 12,703 41,394 551 150000
$50223 943.30 2.2 0.2% 2,177 21,012 -81 - 00000
S50H24 94120 2.1 0.2% 978 2,240 138 © _250000
SET50 Futures Lona(Short) : &runun a:al _Long(Short) -300000
Long Short Net 2 %u 2 Hlevi 16au = o o P o m - - P -350000
o o (=] o o o o (1 o o™ o™ o
a7y 26,339 29,038 -2,699 1277 -419 16,422 L L £ & & £ 4 4 4 & L L
T &g 5 =z X2 5 2 & & = = =
foma 54,091 42,704 11,387 2,119 36,119 121719 2 2 2 2 & 2 g Eoy =z = oz
- m - N = o~
udan 55,605 64,293 -8,688 -3,396  -35,700 -138,141
P @8I A, Loy Waa A7 @893 va. Loy Waa
P - — - ' '
AMAN1STU SPREAD ru duimrau21n ASPS MODEL SET50 ns:aAuA1 PER (]
IhriLne Spread BSelna - B3eind
S50F23  S50G23  SS0H23 50123 S50K23  S50M23 (iri) UA. 66E A 66E 1.8 66E w.A. 66E 0.8, 66E ne. 66E 5.0, 66E
-
ru 30 U.A.66 ru 27 nw.66 cu 30 D.A.66 U 27 10866 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 970 637 337 PER175 1003 1,018 1026 1033 1041 1064 1,087
S50K23 o8l 67 206 031 PER18 1,031 1,047 1055 1063 1071 1094 1118

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

S50M23 -8.80 -5.45 -1.64 173 1.42
*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75%
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SINGLE STOCK FUTURES

Long ADVANCM23
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Aausiva1el 2565 unuNsAATIAN dauUSnsilielonasuTenLuNA Uay BanYY

1%

M5048990 AwUILUUATY AUMAITBNNAULNNN Fair Value windu 243 uin

39A9UT183U Higher Low wag Higher High Buwile EMA 200 Tu lddswsgain

oy EMA 10 Ju Wugadnazan ieaanissaunsvdutiuse wWhmned 216 vm
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wuzifiean1ug Long ADVANCM23 yu 209 v whviils 216 um wag Cut

Loss 2 UIMIINYNUY

Future Underlying
Settle _ ol _
Future ] Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVANCMZ23 21010 0.10 230 3316 -21 13.97 25.79% 21.02
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HISTORICAL PRICE TECHNICAL CHART
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Long CKM23

meldngshsuminneaiaiulnfinsslaadeudtng 2066 1Huduly 21nnns
Buduinuneatmanglassnislugndonty  aauneaddlssliimaimezung
Tu autan swneadglusdsruiedn viae-dilss wazsalrifhanefangdd e
Buasiueelued vaziinindnuudetils UTEngnann BEM uay CKP iRty Suen

Jasradlas szl Fair Value U 2566 winfu 27 U

ivuegludnuauianuulldueiag Lufinsse L ULSUNAULNATY

nasInduLEl EMA 10 Juld flenala Upside Tnafitmanesnsduin 21.10 v

nagnsnasavnu

wugihiie Long CKM23 u 20.30 uw iwiiils 21.10 vin wazideu Stop Profit

# 20.50 U tite Lock fls 20%

Future Underlying
Seftle _ ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
CkM23 2079 0.09 103 1138 101 10.75 13.92% 26.23
n: ety va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD CK C: 20.60 \ daily
‘ Al ‘\‘ Wi,
SETSD s J " ‘,..“”“..” I| i
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TRACKING PERFORMANCE

Realized Profit on April 2023 | 0.0%
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TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leveroge Resistance Support

1 BANPUMZ3 101 109 16,518 63,407 12,038 16.03 10.49 10.05
2 TIBM23 138 144 12,791 15,132 - 10,867 1.42 1.37
3 GUNKULMZ3 4.03 4.04 11,326 122,793 1,112 19.36 4.16 4.03
4  SIRIM23 174 174 4,184 23,399 - 2,873 15.44 179 172
5 CPFMZ3 2101 2058 3,086 23,792 2,636 7.99 21.20 21.03
6 PLANBMZ3 81 83 2,013 19,526 - 1,497 7.02 810 821
7 IRPCMZ3 262 26 1,685 31,871 - 333 854 263 251
8 BEMMZ3 896 845 1,582 11,864 - 1,300 13.30 9.15 890
g TUMZ3 134 132 1529 20,552 1512 9.10 1351 13.57
10 IMTMZ3 42 85 4275 1,159 5,157 51 4364 40.88
11 BTSMZ3 74 74 1,054 13,311 - 502 7.88 7.45 7.40
12  CHGMZ23 3.56 358 1,009 6,796 1,005 1331 359 3.49
13 BPPM23 151 15.2 1,000 1,700 - 15.10 1462
14 COMT7MZ3 2788 275 711 8,081 352 494 28.05 28.18
15 JASM23 205 2.02 590 72,868 - 489 461 221 199
16 DELTAMZZ 9125 914 572 1,268 - 212 27.00 930.00 870.88
17 GULFMZ3 52.55 5275 540 14,739 78 272 54.49 52.55
18 AAVMZS 275 276 519 69,689 - 486 8.48 290 276
18  ORIMZ3 1125 119 510 4,626 - 494 1092 11.53 10.99
20  PSLM23 1545 137 504 2,852 - 98 1476 13.47 1311
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GOLD FUTURES

paanesiansglleauiuaniUavinnisiliedluiu Good Friday vilvisimnain
spot indeulmlunsouwau USuanas 0.75 wSegy Unag 2,007 Wiz wad

o

anfgdameiardsnuuenniaineas Weou f.a. USuiulu uazdnsninany
Andaneidntien yuAduneaatudean uaz Dollar Index U6uTu 0.17% Tn
Una 1021 90 deflutiadunadudensindeulmusssanesd TagUsziiu
doainmuludunmid aadunmenudoyarssgiddyuemareysana 1
dwiinlUitvansgandamediauiuile  (CPI&PPI) WaEIIBUNITUTEAL

SUIANINANENST (W) Wadun 21-22 1.A. AU

nagnsnasavnu

sal 1

FIAMBIAT GF10J23 WaAuiuANTK UL anas 10 um Uail 32,670 U
a 1 Gl 1 o 1 d‘ d‘ a

Wieuwin 2,006 WSg @andsIAmesAnain spot angainaeulniusiin
1,998-2,000 i35y AIATIAN GF10J23 Juilageglunseu 32,450-32,800 UM
AAnesAmesmdanIsiatunseunusediuld 1990-2,020 wissgy neUsiu
naranasAnglnaUavinislumeaniaiunengniansiu M8 T8A
wugd Trading GF10J23 UShiad 32,400-32,890 UM Wag AMuAA cut loss

100 vmnNU LitedaafiuAudss MnTAmedAdoulnIiAIINAIN

GOLD SPOT

IQXGL C: 1,999.39 daily
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Gold Online Futures

ﬂ

Lost Chg %Chg Vol o] Ol Chg
GOM23 2,037 -10 -0.49 41,609 18,133 2860
GOU23 2,064 -11 -0.52 2,810 2,207 876
Mini Gold Futures

Lost Chg %Chg Vol [0 ] Ol Chg
GF10J23 32,670 -70 -0.21 3,186 5,166 223
GF10M23 32,750 -70 -0.21 2,976 6,205 143
GF10Q23 32,830 -60 0.18 998 2,227 -98

fan: aneaudde valelde waa
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 Ju wieudsmne Higher Low ane

Bullish Breakout Usiiunuiliialngsiudaduuniu manseu $2020-$2050
Gold Online: tugi1 Trading GOM23 7 $2020-2050 wag Cut loss $3

GOM23
GOM23 C: 2,037.00 daily
. -
I l' .t.lﬁl 2020
l'f"*"*"llll ‘ *TI =
o7 _ L]
‘.I .Tltll; i Lt I
' .'l\| ll'
rsi1(14, 70, 30, 1)
macdi(12, 26, 9)
n: aneedse va. i naa
o w &
mquaasqmnaam’(mdumn
FX (u2wn/ USD)
33.50 33.75 34.00 34.25 34.50
1,900 30,255 30,480 30,706 30,932 31,158
1,930 30,732 30,962 31,191 31,420 31,650
1,960 31,210 31,443 31,676 31,909 32,142
1,990 31,688 31,924 32,161 32,397 32,634
2,020 32,165 32,406 32,646 32,886 33,126
2,050 32,643 32,887 33,130 33,374 33,618
2,080 33,121 33,368 33,615 33,862 34,110
2,110 33,599 33,849 34,100 34,351 34,602
2,140 34,076 34,331 34,585 34,839 35,094
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(Gold Online Futures Jun-23) GOM23 daily |

B it = T
or | h L

Gold Spot Price,RT IQXGL
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A1uarunlsvaiAnuves MINI GOLD FUTURES
UNECNUS EEoe

(Fresswdau #8.10 un/drunun/do)

Feia fvrls AIESTULLEU+ fvls
future wdeuulas (miavu) VAT () (miamu)ave
32,920.00 250.0 2500 (210} 2250
32 870.00 200.0 2,000 (210} 1,750
32,820.00 150.0 1,500 (210} 1,290
32, 770.00 100.0 1,000 (210) 750
32,720.00 50.0 500 (210} 250
32,670.00 0.0 - (210} (210}
32,620.00 -50.0 (200} (210} (710}
32 570.00 -100.0 {1,000} (210} 01,210
32 520.00 -150.0 i1,500) (210} (1,710
32,470.00 -200.0 (2,000) (210) (2,210
32,420.00 -250.0 (2,500) (210} (2,710
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