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All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 69,467 58,059 11,408 15,938 73711 366,013
Foreign 85,901 108,115 22214 -19764 9035 189,977
Retail 140,482 129,676 10,806 3826 64676 -555990
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 25,054 19,554 5,080 -4 635 508 2,585
Foreign 61,816 80,174 -18,358 2,738 -2,150 141 411
Retail 62 5921 49 623 13,258 1,858 2,758 1435957

5ing|e Stock Futures Long[Shorf] Position 1 Controct Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 31,763 25,430 5,333 14,422 61720 343310
Foreign 3,502 6,239 2647 -15360 7734 49,398
Retail 30,997 34,683 3686 938 53986 -392,708
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 2,008 1,984 14 -B03 -5 B0
Foreign 19,839 21,132 1,293 7,384 949 12,032
Retail 20,252 18,973 1,279 8,187 874 12,412
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 85 208 122 354 -585 -4 206
Foreign 239 58 181 289 4 1,714
Retail 1,622 1,681 -58 543 164 2,582
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 14 74 50 223 182 -5,491
Foreign 221 211 10 =101 38 -3,130
Retail 2112 2,062 50 122 230 8,621
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SET50 OVERVIEW
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SETS50 Index Last 1¥r Hist. Volatlity 2Week Hist. Volatiity
965.51 11.34 14.018

Call Option

Break Intrinsic  Time Allin-  Theory . =~ Open Implied

Effective Time

Premium Chg

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23C1025 410 0.00 =10291 0.00 410 5.59% 383 356 6144 12.50 0.15 3430 6.6%
S50M23C1000 8.80 010 =1008.9 0.00 8.90 4.49% 8.50 496 T468 12.60 0.27 28.81 4.5%
§50M23C975  16.90 030 =9919 0.00 16.90 273%  16.46 347 7900 12.58 0.42 2412 27%
S$50M23C3950 29.80 080 =9798 1551 14.29 148%  28.66 376 5940 12.99 0.59 19.25 1.5%
$50M23C925 46.20 -0.30 =9712 4031 5.69 0.59%  45.24 11 1070 13.02 075 15.66 0.6%

Put Option

Premium Chg Break Intrinsic Time All-in-  Theory

Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S$50M23P1025 63.50 160 =9565 5949 9.01 -0.83%  B6.07 0 182 1453 -0.81  -11.40 -0.9%
S50M23P1000 4600 -100 <954 3449 11.51 -1.19% 4574 10 881 1252 073 -15.30 -1.2%

S50M23P975 2910 080 =9459 9.49 19.61 -2.03% 28.79 103 1516 12.52 057  -1896 -2.0%
S$50M23P950 17.00 -050 =933 0.00 17.00 -3.37%  16.08 792 4338 12.86 -0.40  -2262 -34%
S50M23P925 9.70 -0.10 =9153 0.00 9.70 -5.20% 797 305 5347 13.71 -0.25 -2526  -52%
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UNDERLYING Close  Cha %Cha asumsBoue
SETSO 965.51 199 0214 T3
S —— . - 50000
Symbal Setle  Cha %Cha Val. Ql Ol Cha - - 0
550023 36340 0.6 0.1 27 15 15 -
SEOK23 551.00 -1z -0 3 239 o - ~s0000
SEOM23 962,30 06 0% 138560 400553 -S.631 ~100000
S50U23 959.40 0.9 0.1 0488 42064 2 146 _ -150000
S50223 359.00 0.6 0.1 1802 20,899 -25 - -200000
S50Hz4 354.30 0.z 0.05 a1 2475 29 -250000
- -300000
SET50 Futures lonaiShert) : dnunan aaU Long(Shor)
Long Short Met 25u 2 dulami 1idau o o o e wm o e m o e -350000
—y 25054 1393 5,060 -4F3E 3475 2506 2 T Z % T 3§ 2 ¢ % %
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AMAN1STU SPREAD ru duimrau21n ASPS MODEL SET50 ns:AuA1 PER A9
IhriLne Spread BSelna - B3e¢ind
S50F23  S50G23  S50H23 550123 S50k23  S50M23 (i) UA. 66E DA 66 .o, 66E WA, 66E D.8. 66E n.e. 66E 0. 66E
.
U 30 U.A.66 (U 27 w66 ru 30 D66 tu 27 08166 cu 30 W.A.66 (U 29 08166 PER155 888 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
S50623 333 PER16.5 945 960 967 974 981 1,003 1,025
5023 593 260 PER 17 974 989 996 1004 1011 1033 1,056
S50023  -9.70 637 337 PER175 1003 1018 1026 1033 1041 1064 1087
S50K23 981 647 .3.06 031 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
S50M23 8.80 545 164 173 142 PER 18.5 1,060 1,076 1,084 1,092 1,100 1,125 1,149

— ~ - — - 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
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Seftle _ ol _
Future ] Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVANCMZ23  213.00 0.00 121 3613 -39 13.97 25 79% 21.02
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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 SIRIMZ3 18 18 5,729 22,840 - 23 15.44 1.80 177
2  CHGM23 363 368 4,106 4,238 - 1,560 1331 3.65 3.60
3 TIBMZ3 138 145 2,125 16,130 1,501 142 137
4 BCHMZ3 2095 2132 1,826 17,964 - 1,608 1579 2090 20.67
5 KBANKMZ23 13196 135 1,807 7716 - 1,073 1121 133.08 130.00
6  KTBMZ23 1671 172 1,650 17,456 - 1,256 19.63 16.70 16.18
7  BTsM23 7.53 7.45 1,504 13,316 3 7.88 7.54 7.50
8 IRPCM2Z3 258 256 1,474 33,695 1,349 854 262 255
S PTTIMZ3 3175 315 1,113 7,843 1,106 921 32.65 31.69
10 GUNKULMZ3 399 4.02 1,062 122,412 - 951 19.36 416 345
11 ESS0MZ3 8.65 8.85 1,001 24,122 1,001 5.49 8.85 8.65
12 3M23 172 172 1,000 20,422 1,000 968 172 169
13 TUM23 1363 134 214 21,559 295 9.10 13.63 13.33
14  BBLM23 155.4 1575 796 2,501 - 515 870 155.31 153.02
15  BAMM23 1339 138 661 13,253 57 13.63 13.28
16 CPALLMZ3 616 62 656 4,967 246 1497 62.02 59.61
17  CBGMZ3 87.15 87.25 G648 3,356 274 6.56 89.55 86.24
18 BANPUMZS3 10.08 10 577 49,017 87 16.03 1051 10.08
19 TKNMZ3 9.51 9.35 546 15,646 516 5.36 9.52 5.08
20 GULFMZ3 5395 5415 545 13995 - 103 272 54.86 53.84
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GOLD FUTURES
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Gold Online Futures

Lost C %C
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 1 wieudsne Higher Low ane

Bullish Breakout Usziliukunliulaesiududuidu menseu $2010-$2040
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FX (u2wn/ USD)
33.50 33.75 34.00 34.25

1900 30,255 30,480 30,706 30,932
1930 30,732 30,962 31,191 31,420
190 31,210 31,443 31,676 31,909
1990 31,688 31,924 32,161 32,397
2,020 32,165 32,406 32,646 32,886
2,060 32,643 32,887 33,130 33,374
2,080 33,121 33,368 33,615 33,862
2,110 33,599 33,849 34,100 34,351
2,140 34,076 34,331 34,585 34,839
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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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