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All Futures Long[Shorf] Position @ Contract

Accumulated Long[Shorf]

Long Short et 2Days 1 Wesks 1 Months
Institution 110,850 599 725 11,131 520 110,482 155,518
Foreign 132,764 129,853 2,911 7,045 -33525 -29587
Retail 183,231 197,273 14,042 6125 -T6,937 -125931
SET50 Futures Long[Shorf] Pasition : Contract Accumulated Long[Short]

long Short Mst 2Days 1 Wesks 1 Months
Institution 38,736 40,082 -1,356 -5,045 2323 5,185
Foreign 101,937 92,138 9,799 14465 23615 28592
Retail 50,569 55012 -8,443 -5.418 21,282 3478

Sing|e Stock Futures Long[Shorf] Position : Confract

Accumulated Long[Shcrrf]
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et ||

Long Short Mgt 2Days 1 Wesks 1 Months
Institution 55,835 40,068 15,767 7550 119807 191,073
Foreign 6,540 14,076 7,536 14378 963 -3781
Retail 48020 56,251 8,231 6728 -110,176 -187.292
Metal Futures Long[Shorf] Postion @ Contract Accumulated Long[Short]

Long Short MHet 2Days 1 Wesks 1 Months
Institution 2,354 2,096 258 235 744 -1,834
Foreign 23,3 23,052 239 -7,552 -3,252 8,413
Retail 17,856 18,353 -457 7,753 2,508 10,247
Call Optien LonalShort) Position : Confract Accumulated Lang(Sher)

Long Short et 2Days 1 Wesks 1 Months
Institution 75 123 -48 =279 -2 659 -4913
Foreign 137 99 38 45 1,991 2735
Retail 2,399 2389 10 234 668 2178
Put Ontion LonalShort) Position : Contract Accumulated Lang(Shert)

long Short Mat 2Days 1 Wesks 1 Months
Institution 33 115 -85 =181 =251 -551
Foreign 239 217 22 131 3 -187
Retail 2,991 25827 g4 50 260 1,138

ey
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SET50 OVERVIEW
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SET50 INDEX FUTURES
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aa v
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Spread Trading: 1A Short Spread S50M23U23 161 -1.71 90 tlagdiurils 0.99
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S50M23 (30 MIN CHART)
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SET50 Index Last 1% Hist. Volatiity 2Week Hist. Volatiity
92701 1144 9.30009
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 180 020 =10268 000 180  1076% 073 410 7885 1659 007 3521  108%
S50M23C1000 370 040 =10037 000 370 827% 207 494 11226 1624 013 3185  83%
$50M23C975 730 080 >9823 000 730  596% 513 680 12503 1593 022 2820  6.0%
S50M23C950 1340 170 =0634 000 1340  393% 1116 562 8197 1551 036 2466  39%
S50M23C925 2350 100 =0485 201 2149  232% 2137 195 3199 1531 052 2071 23%

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 9950 -440 =9255 97099 151 -0.16%  98.42 0 200 16.61 -0.93 -8.65 -0.2%
S50M23P1000 7480 750 =9252 7289 1.81 -0.20% 7483 26 a76 13.81 081 1126 -0.2%

S50M23P975 5560 540 <9194 4799 7.61 -0.82%  52.97 35 1847 16.35 077 1282 -0.8%
S50M23P950 3670 -530 <9133 2299 13.71 -1.48%  34.07 8s 4167 15.79 -0.64  -16.11 -1.5%
S50M23P925 2170 -430 =9033 0.00 21.70 -2.56%  19.35 435 7050 15.46 -0.47 -2017  -2.6%
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UNDERLYING Close  Cha %Cha asumsBoue
SETS0 927.01 4.79 046y 2523
50,000 ——smmssns AT Stock Foreign hetitsy ‘msssses ACCTFEX FoTRign Het 100000
Symbal Setle  Cha %Cha Val. Ql Ol Cha 40,000 - N " 20000
SE0Jz 32501 0.0 0.0 73 &l o 0,000 ——f-
S50K23 327.20 6.7 0.7 &3 238 -1 ‘;x """""" WS 0
SEOMz3 926,90 6.5 0.7% 203458 421322 6,193 ' 50000
S50UZS 92440 6.1 0.7 19092 55835 3T 100000
SE0223 924 30 £S5 .67 BOOD 24,441 B S
SEOHz4 522,30 E.4 0.6% 2530 5,029 33 - 150000
- -200000
SET50 Futures lonaiShort) : dnuna aaU Long(Shor)
Long Short Met 25u 2 dulami 1idau o T m o e m e m e T, -250000
— 8736 40092 135 5048 6272 6199 2 F T ¥ 2 0% % 0% T LT OROT
SR c £ § 5 B @ 2 2 2 2 2 2
gt 101,937 92,138 9.739 14465  -41.792  -28.592 O = T S s s Ay
sntan 30569 93012 -6,443 -9416 48084 34,781 A - TN T
i anedse va. e wda ey va. il waa
. - A .
AMNISTU SPREAD fu duinauain ASPS MODEL SET50 ns:AuA1 PER A9
IhriLne Spread BSelna - B3eind
S50F23  S50G23  S50H23 550123 S50k23  S50M23 (i) UA. 66E DA 66 .o, 66E WA, 66E 0.8, 66E n.e. 66E .. 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 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
550023 970 637 337 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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SINGLE STOCK FUTURES

Long ADVANCM23
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Wizl Long ADVANCM23 Ushiad 210.00 v wvianls 215.00 v wag Cut

Loss 2 UIMIINYUY

Future Underlying
Seffle _ ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVAMCMZ23  214.50 0.50 14 3230 -8 13.97 25.79% 21.02
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Long CPALLM23

ARflsans 1Q66 agjﬁ 3.65 WUEIWUIM (+16% QoQ, +6% YoY) flsfilaTuiia
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FIATUAFIUNAURI 9N Inverted Head & Shoulder Asndutiusnduwmilowdu

EMA 200 ¥u wiouusiaiiou Bullish Breakout Whvsnevivinlsee 66.00 v
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wugidie Long CPALLM23 v 62.87 um Taqiumils 33.50% wWviniils 66.00

U™ wag Lock f1ls 20% 71 63.87 U

Future Underlying
Settle ] Ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
CPALLM23 6445 -0.05 435 2576 -155 14.97 13.64% 30.54

fan: @neaudde va. Wy waa

HISTORICAL PRICE

YTD =mMTD

SETS0

COMM

CPALL
4.0%

-10% -B% &% 4% -2% 0% 2% 4% 6%

fan: @w9uidy va. ol waa

wASIA PLUS = \\\\

A/ SARRY
et || RERERR

TECHNICAL CHART

CPALL C: 63.75

- )
L
.\ lTl]Tl f
!

T4 7
okl |rh-l
R

rsi1(14, 70, 30, 1)

‘volume_colored_EMA(5}

Hatt i TRLReenearrl NPT ERITITA e M TR A

fun: @ne9ide va. Loy waa




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

TRACKING PERFORMANCE

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

Vol Ol Ol Change Leveroge Resistance Support

1 GUNKULMZ3 3.69 3.68 9,041 129,837 3,189 19.36 3.82 372
2 SIRIM23 1.88 1.89 8,067 12,000 - 5,533 15.44 1.90 1.86
3 ICHIM23 1121 118 6,995 6,531 - 6,546 692 1154 1156
4 KTBMZ3 18.05 181 5,391 12,940 - 4,962 19.63 18.61 17.84
5 TIBMZ23 145 145 5,057 32,432 5,010 148 144
6 TRUEMZ23 8.04 8.1 4,513 18,630 - 489 12.42 8.04 7.78
7 COM7MZ3 243 243 3,754 4770 - 2,959 494 2558 24.45
8 SUPERMZ3 0.59 0.55 3,000 43,433 - 4.28 0.55 0.60
S CPFM23 2031 206 2,641 22,747 - 2,316 7899 2044 1991
10 AAVMZS 265 264 2,096 65,806 1,015 8.48 271 2.60
11 BEAUTYMZ3 116 113 1,753 44920 - 1,740 4.05 119 115
12 SAWADMZ3 546 545 1334 6,308 - 1,149 6.65 56.08 53.00
13 IVLMZ3 3365 34 1,178 10,356 - 913 962 3365 32.48
14 GULFMZ3 51.08 51 1,062 13,322 797 272 51.19 49.93
15 BTSM23 7.89 775 1,035 10,242 - 535 7.88 2.02 773
16 AWCMZ3 53 5.3 1,023 8,704 2 5.30 513
17 STPIM23 3.86 3.8 1,005 19,937 - 495 6.44 3.86 391
18 BAMMZS 124 122 992 13,330 38 1275 1251
19 BCHMZ3 1995 201 991 9,363 - 957 1579 21.05 19.76
20 KBANKMZ3 128.15 1275 873 8,525 - 146 1121 128.40 12485
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GOLD FUTURES
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PAmesnananiTiloRy AndiTuuse 34.35 Wilsn vie 1.7% nduindu
wile 2,000 wisys lasTnegh 2016 Wlsgm viwnasanuinaieiu
IngAnsallunAsuIAITVRIENST, {ngmmmwﬁﬁuaaaw%’g warn1sLUaLHe
faumsdiafuaiasnuvesanss FaduinasingUasdlunanusssm eenin
Mnian wazanasuazszdumanlusey 2 Tluthadeu fa. nafulvietu
poRaNSan3geeuAT Way Dollar Index U$uad 0.18% Tnil 101.94 30 AABATY
MIsNavesdasmanouLnuiustnsansy  Suduledenyusesinmed
dmsudaniil FeshamunanisUszyumaluiui (mgsdaunaine) Saa
dmmfiou 100% maaUsutusasnends 0.25% Tudanmalamenising
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smesi GF10M23 ledu iindusunanslansay 350 v Jadt 32,700
U (2,019 W38 @IndNsIAMeAInaIn  spot aﬁq@ﬁm?aulmu%mm
2,016 W AIATIA1 GF10M23 5’u§%a§ﬂuﬂiau 32,500-32,900 U tile
sopuaUssgnAutl uaznaanossilngaslavhnmsvansiulutuvgamania
vilieidonsuuzt Trading GFLOM23 11 2,000-2,030 wieym %3 32,380-
32,870 U WagAmungn cut loss 100 VNN iletesiumandes win
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GOLD SPOT

IQXGL C: 2,015.73 daily

2030
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Lost Chg %Chg Vol (o] Ol Chg

Gold Online Futures

GOM23 2,037 1 30,834 23,999 -950
Gou23 2,066 31 152 8,617 5,598 -401

Mini Gold Futures

Lot Chg %Chg Vol [¢] O1 Chg
GFM23 32,700 42 1.30 53 218 -15
GFQ23 32,710 240 0.74 2 129 7

GFV23 32,810 330 1.02 5 5 0

fan: aneaudde valelde waa

newme 9 1A1UAves Gold Futures (Night
Session) Settle a4 1381 22.00 U. warU3UIUNT

ForeiinTuluglanan 19.30-22.30 u.
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 Ju wieudsmne Higher Low ane
Bullish Breakout Uszifiuwwilialassindadunaiu amanseu $2020-$2050
Gold Online: wuzi1 Trading GOM23 i $2020-2050 wag Cut loss $3

GOM23 BASIS s:r919 GOM23-GOLD SPOT
GOMZ3 C: 2,037.00 daily i ] (Gold Online Futures Jun-23) GOM23 daily |
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|‘| ! ilbl.“"u;l-“l.l n " T T TRk
i e T
e rs1 Diff-20.6100 : ]
N TN . .‘/ﬁ' . o
e Y o WT
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
mquaasqmnaam’[hldumn muomn'ﬂsvmr}uvoo 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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