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All Futures Long[Shorf] Posiion : Contract

Accumulated Long[Shorf]

Long Short et 2Days 1 Wesks 1 Months
Institution 92,883 103,004 10,211 41741 103252 140,486
Foreign 119766 129722 9,956 33881 27638 26,374
Retail 204,472 184,305 20,167 7880 75614 -114112

SETS0 Futures Long[Shorf] Posiion : Contract

Accumulated Long[Shorf]

Long Short et 2Days 1 Wesks 1 Months
Institution 38,515 42208 3,693 5793 1217 5577
Foreign 83.802 79,136 4666 22712 23451 32573
Retail 102,455 103,432 -873 16,919 22234 38,150

5ing|e Stock Futures Long[Shorf] Posiion : Contract

Accumulated Long[Shorf]

Long Short It 2Days 1 Wesks 1 Months
Institution 31,966 20,083 BT 33915 102,243 164,543
Foreign 5,382 12224 5,842 2614 464 3,474
Retail 49327 14 368 14,959 31301 102707  -168,017

Metal Futures Long[Shorf] Posiion : Contract

Accumulated Long[Shorf]

Long Short et 2Days 1 Wesks 1 Months
Institution 3814 3,933 -15 -541 o7 -1,108
Foreign 29,368 37.509 8231 8573 7135 243
Retail 28,011 19,761 8,250 10214 6428 865

Call Option LonalShort) Position : Contract

Accumulated Long(Shorf)

Lang Short Mat 2Days 1 Wesks 1 Months
Institution 227 458 -231 =317 -2,518 -3, 782
Foreign 259 252 T 110 2,280 2742
Retail 3,796 3,572 224 207 238 1,040

Put Option LonalShert) Position : Contract

Accumulated Long(Shorf)

Lang Short Mat 2Days 1 Wesks 1 Months
Institution 172 277 -105 -114 -24G 543
Foreign 275 166 109 158 -135 -159
Retail 4,079 4,083 4 -da 385 802
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SET50 OVERVIEW

AuivadesruvantunsRuansganduineglugaiilimnuaula  a1narge
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aouRunluriuen  Ussiluwitymiluszezduazavasuaaunatymyiun
yneenlugiluansyrteduladedewonisveneluds nougsely vl
AUNTTBNUATE PMI NIANTNAALRDUY Wy, 49.2 N11AIa 51.4 dxiaunia
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Downside lunsusuasueansaunisindioulmi 915-930 0

SET50 INDEX FUTURES

Direction Trading : AMULESIENITUNTRUANSFINNAUNIATNANANE YU
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Spread Trading: {Un Short Spread S50M23U23 161 -1.71 90 Paqurils 0.5
0 uuzifieselaenin Spread 5¥MIng S50U23 ausie S50M23 o udl 29 .6,

2566 LU -4.91 30

SET50 Option: W19 Long S50M23C900 71 30 90 (SET50=915 9a) 1w

Mls 40 qm (set50=925) uag Cut Loss 3 A AIA SET50 wNI408Nt1

S50M23 (30 MIN CHART)
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SET50 Index Last 1% Hist. Volatiity 2Week Hist. Volatiity

92272 1144 780346
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 160 000 >10266 000 160 1126% 053 553 7919 1652 006 3493  113%
S50M23C1000 330  -020 =10033 000 330 873% 168 624 11200 1622 011 3163 87%
$50M23C975 650 -050 =9815 000 550  637% 425 944 12574 1594 020 2815  6.4%

S$50M23C950 1170 -1.20 =9617 0.00 11.70 4.22% 9.44 976 7987 15.38 0.3z 2511 4.2%
S50M23C925 2160 110 =9466 0.00 21.60 259%  18.50 979 3146 15.75 0.48 2050 2.6%

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
$50M23P1025 10390 090 =9211 10228 162 -018% 104.71 0 200 H#MIANA - -1.00 -8.88 -0.2%
S50M23P1000 8230 240 =9177 TT28 5.02 -054% 8088 1 00 1577 -0.89 -9.95 -0.5%

S50M23P975  61.00 300 =914 h2.28 8.72 -0.95%  53.52 52 1850 16.04 078 1202 -0.9%
S50M23P950  42.00 380 =908 27.28 14.72 -1.60%  38.78 a0 4185 15.98 -0.67  -1470  -1.6%
S50M23P925  26.00 2.80 =893 2.28 23.72 -2.57% 2292 866 7067 15.68 -0.51 1827 -26%

Pan: @e9uivy va. ol waa

AIAUWUSANUzVaIUNaINURAIUSINA

nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsBoue
SETSO 92272 -2.26 0247 ZEMIZS
S0.000 —— snsssms Arc-Stock Foreign et tisy sssssss ArTTFEX Foreign tet tri 100000
Symbal Setle  Cha %Cha Val. Ql Ol Cha 40,000 - N - 50000
550023 325.01 0.0 0.0 73 a1 o
SEOK23 520,50 37 0.4 a4 257 z .00y f R NG 0
SEOM23 920.40 A7 04% 195771 45123 7292 -50000
S50U23 18,30 a7 0.4 18571 55464 -120 _ 100000
S50223 319.00 -35 0.4 7443 24,373 274 -150000
S50Hz4 15,30 -3.3 0.4 349 5,392 241 -200000
- -250000
SET50 Futures lonaiShert) : dnunan aaU Long(Shor)
Long Short Met 25u 2 dulami 1idau o o e T e T e e T a T wTa -300000
— |/EE 42,208 -3,653 E7%3 -52B2 55T z 2 ¢ T T 3 o4 o TOTOLoL
. - [ m @ o m ) @ m g g 2 ‘%
gt §3.802 79,135 4,666 -22. 7z -54.82F  -32573 2 2 & & 2 & o2 oz oz o o4
J—— 02459 103432 -a73 6919 BOI03 38150 - o
i anedse va. e wda ey va. il waa
. X o e, 1
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
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 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

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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Long ADVANCM23

AarlsndunnlaladnasInawml 2566 NanauknuaIntunadnsul 2566 — 2567

7l 3.8% - 4.0% aUAU way I upside MNTASINITINTUNITTOTTTBBJASIF

wag Virtual bank f1agyisauius.ngelng s1advane U 2566 windu 243 vm

evuTeI wulidnuu T Uptrend Channel angaasdeyeyantn Upside

NuVaLiEy Bullish Breakout flan1v8uduse tnedidviuien 215.00 U
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wuzil1 Long ADVANCM23 Ushiad 210.00 v wviamls 215.00 v wag Cut

Loss 2 UIMIINYNUY

Future Underlying
Settle _ Ol .
Future . Basis Vol Ol Leverage| Upside PER 66F
Price Change
ADVANCM23 214.55 0.55 151 3238 -93 13.97 25.79% 21.02
an: anpenidde va. Lo wia
HISTORICAL PRICE TECHNICAL CHART
YTD alTD rD‘.’ANC C: 212.00 daily
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Long CPALLM23

ARflsans 1Q66 agj‘ﬁ 3.65 WUEIWUIM (+16% QoQ, +6% YoY) flsfilaTuia
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FIATUAFIUNAURI 9N Inverted Head & Shoulder Asndutiusnduwmilowdu

% ¥

EMA 200 ¥u wiouusiaiiou Bullish Breakout Whvsnevivinlsee 66.00 v
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wuzi1die Long CPALLM23 1w 62.87 um Jagdurls 19% wwirdls 66.00 um

wag Lock fnls 10% 71 63.37 U

Future Underlying
Setile _ Ol _
Future . Basis Vol Ol Leverage| Upside PER 66F
Price Change
CPALLM23 63.77 -0.98 549 2731 -432 14.97 13.64% 30.54
an: ae93de va. 101 wia
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD CPALL C: 63.75
I
SETS0 o N "“l 'll;lr‘."-.'r
i |ITIIT|""."-“IV' I'"'"”"n.wl VA 200 ‘
4% .-n-'-“"|’*"lhl’..'r 7 !ll'‘7'.‘.I.""-I"'MI"IL';Wi
conm 1.4% rsi1(14, 70, 30, 1) :
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TRACKING PERFORMANCE

Realized Profit on April 2023 50.0%
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TOP 20 MOST ACTIVE VOLUME

t

setie Basis Vol Ol Ol Change Leveroge Resistance Support
1 GUNEULMZ3 378 378 8,035 126,648 6,028 15.36 3.82 377
2 TTBM23 1.45 1.45 6,688 27,422 6,580 1.48 1.45
3 SIRIM23 188 19 5,157 17,533 - 558 15.44 190 1.87
4 AAVMZ3 27 27 4,283 64,791 1,947 8.48 272 261
5 CHGM23 351 35 3,141 3331 - 3,100 1331 3.54 3.47
6 IRPCM23 2.38 2.36 3,029 27,320 5 8.54 2.40 2.30
7 KTCM23 52.12 5275 2,148 988 - 1,994 17.45 52.99 51.20
8 TRUEMZ3 7.93 7.85 2,031 19,119 995 12.42 8.12 737
S MTCMZ3 3434 34 1,669 65,411 - 1,422 577 3457 3278
10 SAWADMZ3 53.63 555 1,341 7,457 1,121 6.65 5591 52.495
11 CPFM23 202 203 1,006 25,063 393 7599 20.22 1991
12 CBGM23 71.89 715 722 4845 - 341 6.56 73.50 67.79
13 HMPROM23 14.05 14 717 5718 - 502 959 14 61 13 .85
14 BCHMZ23 214 217 708 10,320 - 692 15.79 21495 21.15
15 PTTM23 3111 31 706 7,709 - 596 921 31.30 30.73
16 STAMZ3 1993 19.7 705 1,798 - 401 3497 19497 1870
17 BICM23 38.56 20 662 1,608 - 51 9.28 39.02 38.56
18 ERWM2Z3 49 49 651 2,689 649 6.78 5.03 490
15 BAMMZ3 1272 13.2 631 13,292 - 5150 1278 12.64
20 ITCMZ23 1.41 14 625 17,781 - 591 12.17 1.48 1.45
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GOLD FUTURES \
Gold Online Futures

FIAMDIANAINANTTYN 2 FUrMSTEIUNT USuanassiu 5 e uUaiile Bm o en mee mw
Gou23 2,038 5 0.27 7,711 4,986 -166

AUTUTUNSD 1,982 WiTeEY  TUSINAFUANNAIRUABAANSWINAT  NaEnNST .
¢ “ Mini Gold Futures

WANETaUARTLNIANISHNANADY 1.8, 89NUIEAININAIA TIUDIAIANITAININ - G %0 v O ik
Y Y GFM23 32,340 90 28 52 231 -15

o a v o X <4 o P4 6FQ23 32,47 120 0.37 EE) 102 -1
SUIATNANENTT (We) AzAuvTUSutunendy 0.25% Tumsussudunvil e me  w o - - o

vili Dollar Index 2 Jufir1uwn vduiiy 06% UnlloAuiudunsy 102.12 qn

fan: aneaudde valelde waa

lngduavitl uenandesdianunsUssgsmniun 2-3 wa. 1 ddinnsseau

o a o w I ] v g o ] v g Gold F Nigh
Faviasegiadguesanigaolior Thhudnlufinsiesnuniaensy uas veing 9 sntiates Gold Futures (Night

Session) Settle a4 1381 22.00 U. LazUIu1uN1s

UDNATANTBAT 1187 FoveiRntulutisnan 19.30-22.30 u.
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P GF10M23 WeAuiurniiirun Jamseffl 32,350 um (1,989

VECRIR) Q\‘iﬂ’hiﬂﬂ’maﬂﬁ’mm@ spot dﬂqmﬁl,ﬂ?ﬂlaulmﬁnm 1,983 Luegy”
AIATIA1 GF1OM23 Yuflazeglunseu 32,100-32,500 UM nfiAM1931AT
ynesfmauniwhlunseunay  Lileseguatszyuia  vilvdeideasuuzii
Trading GF10M23 71 1,970-2,000 WisEey (32,040-32,530 UM) Uaginnunge

cut loss 100 UMy edesiumnudes mnsiamesdazoulmRanIe

GOLD SPOT
[GXGL C: 1,984.81 daily_
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 Ju wieudsmne Higher Low ane
Bullish Breakout Uszifiunwiltalassindauduntiu amanseu $1990-$2020
Gold Online: wuzi1 Trading GOM23 i $1990-2020 wag Cut loss $3

GOM23 BASIS s:r919 GOM23-GOLD SPOT

GOM23 C: 2,008.50 daily (Gold Online Futures Jun-23) GOM23 daily |
+I-* | . IR - :
; l 'lf"l .J*'.I ri[ﬂ-l*i-. = :'l.‘_._.*,. et Ll A

||.-l"’"*l|| +-' } - Seanmia e cw :

A7 I ' Gold Spot Price,RT IQXGL
||I'| f L"um W | LECRLAS Mepin s
N Wl ] o
| I .
\ Coreeny oeimg
| macd1(12, 26, 9] rs1_rl_3‘iff:23.7300 |
- T h A \v / “\\/, SN
= wes om0 b e e e e
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
ﬂ'lSIIl.la\lS'lﬂ']l"lO\'lﬂ'lIhlUUU‘]n ﬂ'lUONﬂ"IISV'lﬂI']UVO\] MINI GOLD FUTURES
UNECNUS EEoe
FX (u1n/ USD) (Aesmmdaw 98.10 un/dhun/do)

3350 3375 3400 3425 3450 swille Mls  essmadons odls

future vlaeuuilas (wEvu) VAT (U] (aulave

1,900 30,255 30,480 30,706 30,932 31,158 32,657 90 520.0 2,500 210) 2,290

1,930 30,732 30,962 31,191 31,420 31,650 32,607.90 200.0 2,000 (210} 1,790

1,960 31,210 31,443 31,676 31,909 32,142 32,557.90 150.0 1,500 (210) 1,230

1,990 31,688 31,924 32,161 32,397 32,634 32,507.90 100.0 1,000 (210) 750

! ! ! ! ! ! 32 457.80 s0.0 500 (210} 290

2,020 32,165 32,406 32,646 32,886 33,126 32,407.90 0.0 _ (210) (210)

2,050 32,643 32,887 33,130 33,374 33,618 32 357.90 -50.0 (S00) (210} (710}

2,080 33,121 33368 33615 33,862 34,110 32,307.90 -100.0 (1,000) (210) (1,210)

32 25790 -150.0 {1,500} (210 {1,710}

2,140 34,076 34,331 34,585 34,839 35,004 32 157.90 -250.0 (2,500) (2109 (2,710
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