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SET50 FUTURES:

annu: SHORT S50M23 finu 946 90 gn CUT LOSS 4 97 d11du
5utinin SET50 tuwouvuauInfaiu=Un TRADING S50M23 mi
NSoU 943-953 9

SET50 OPTION:

iuzUnfio LONG S50M23P950 Anuiads 12 9 1Uarrnls 23 9
(SET50=937) lla: CUT LOSS 3 9 SET50 Vudniin

SINGLE STOCK FUTURES:

luzU1 LONG IVLM23 uUSIonu 33.75 un 10an1nnls 36.00 unn lia:
CUT LOSS 0.50 unnannu

iUnanu: LONG SCGPM23 T 39.80 unn 1darrnls 42.00 uan
la= CUT LOSS 0.50 unnynnu

GOLD FUTURES:

GF10 FUTURES: anu: LONG GF10M23 nuf 31970 unn Grinls
260 unn fiosio 10NN 32450 uan LOCK Mls 150 un

GOLD ONLINE: 1luzUn TRADING GOM23 i $1950-1980 na= CUT
LOSS $3
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| Derivative talk

All Futures Long(ShorI] Position : Contract

nagnsnNIsaynuaywus

anauzvayunaJnu

Accumulated Long(ShorI]
2Days 1 Waeks 1 Months

Long Short Mt
Institution 168,918 135,250 33,668
Foreign 216,390 191,663 24727
Retail 259,710 318,105 -58,395

61228 85733 133,100
45275 45841 139,212
-107,503 133,574 272312

SETS0 Futures Long(ShorI] Position : Contract

Accumulated Long(ShorI]
2Days 1 Waeks 1 Months

Long Short Mt
Institution 55,976 52,345 3,631
Foreign 144 200 148,157 -4,957
Retail 145622 144 258 1,326

1297 1,950 8,828
16,808 40,707 65,080
18105 42857 57232

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

Accumulated Long(ShorI]

Long Short Mt 2Days 1 Weeks 1 Months
Institution 87.159 54124 33,035 55626 71320 103062
Foreign 17.998 7,879 10,119 10625 4156 63,005
Retail 53,474 96,628 43,154 §B251 -TSATE -166,067

Metal Futures Long[ShorI] Position : Contract

Accumulated Long(ShorI]

long Short Mt 2Days 1 Wasks 1 Months
Institution 27TH 684 2,047 2227 1,973 1,861
Foreign 51,548 32,076 19,472 18,702 1,792 5,183
Retail 17,485 38 084 -21,519 -20,929 -3,765 4272

Call Option LonalShort) Pasition : Contract

Accumulated Long(Shert)

Leng Short Met 2Days 1 Wesks 1 Months
Institution 683 1,473 -750 -838 -2,099 -1,887
Foreign 1,356 833 523 530 151 2,752
Retail £681 6414 267 08 1,948 -1,08%

Put Option Lona(Shorf) Position : Contract

Accumulated Long(Short)

Leng Short Met 2Days 1 Wesks 1 Months
Institution 7sr 582 175 328 363 1,189
Foreign 826 1,081 -255 -581 -138 -814
Retail 3,891 3811 B0 263 -425 =375
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SET50 OVERVIEW

yarnsdovigvednanariuinenoiualiuiuuE:riousin TURNOVER U
Uogjs=U 64.8% manlusou 7 U veu:nlus:o=algaluiRugniuasunau
AAN"I FUND FLOWsasaguliiualiulason vousRlus:u-auguius:i§iu
aulawn:A1vey STARK ArhiiAoueiuvedtinadnuanaududedsdinu
anunisnivuduidudeduaAnyAnld SET50 INDEX USUVUTFog s in
doudedunondoulus:u:augioglugosinAIUWAILINISVOUIKANISTU 917
ADUAUKUNNTSITOVIUUS:INA ,UTNSNISNS:AUIASUINIVOIIUIANNS
S1YUADIAVIASHINFY NUTATIVNDRaDUVIAUNTTK SET50 INDEX
IN3UCULOUUBINSOUNTSIAZEUTOVOIIUR 945-955 9

SET50 INDEX FUTURES

DIRECTION TRADING: @nu: SHORT S50M23 Anu 946 9n Qn CUT
LOSS 4 9n dwmsudulinm SET50 Wuwouvuassaiu:il TRADING
S50M23 MIUNSoU 943-953 9n

SPREAD TRADING: iUn SHORT SPREAD S50M23U23 T¢if -1.71 9
Jeguumls 1.29 9n Iu:zUnfiosiolnunnn SPREAD s:1310 S50U23 aunog
S50M23 ru HUR 29 0.9, 2566 9:1MAU -4.91 97

SET50 OPTION: llu:Unfio LONG S50M23P950 Anuiads 12 9a 10rmls
23 90 (SET50=935) lla: CUT LOSS 3 90 SET50 VUF11A

nuosSu  nuoMu

SET50 945 955
S50M23 943 953

S50M23 (30 MIN CHART)
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TECHNICAL COMMENT
S50M23 11Ndy SIDEWAY saidonniiu
NSOU 943-953 9
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SET50 Index Last 1Yr Hist. Volatiity 2Week Hist. Volatiity
94352 11.4 12.0489

Call Option
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Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time

Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50M23C1000 0.70 0.00 =10007 0.00 0.70 5.47% 0.04 1797 16862 17.67 0.05 72.00 5.5%
S50M23Ca75 2,60 -0.20 =977.6 0.00 2.60 3.03% 0.85 2863 17595 16.02 017 62.70 3.0%
S50M23Ca50 8.10 -1.20 =1958.1 0.00 8.10 0.98% 6.86 2464 11971 13.28 0.46 53.39 1.0%

S50M23C925 2450 -070 =9495 2382 0.68 0.07% 2376 309 5882 1375 n.s2 3178 0.1%
S50M23C900 4520 0.00 =9482 4882 #MNANA -007% 4748 102 943 18.81 0.93 18.21 -0.1%

Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time
Pr m Cho Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50M23P1000 52.00 =210 =948 51.18 0.82 -0.09% 5254 57 929 #MANA 100 -18.25 -0.1%
S50M23PATS 3050 -0.50 =0445 26.18 4.32 -0.46%  28.36 227 1825 16.14 -0.82 -25.63 -0.5%
S50M23Pa50 11.00 -1.50 =939 1.18 9.82 -1.03% 9.39 1148 4979 13.33 -054 -46.71 -1.0%
S50M23Pa25 270 070 =8223 0.00 2.80 -2.80% 1.30 1567 8140 14.43 -019  -G6.10 -2.8%
S50M23P300 0.80 000 =899.2 0.00 0.80 -5.23% 0.05 1611 28880 17.51 -0.06 -69.75 -5.2%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSoUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 948.82 1.20 D13 IEIEZE - i i 50000
h—»\cc Stock Foreign MNet (lhs) i cc TFEX Foreign Met (rhs)
Symbol Setfle  Chg %Chg  Wol. ol Ol Chg 10,000) o
SE0J23 92501 0.0 0.0 73 &1 [
S50KZ3 926.92 oo 0.0 40 133 i 20.000) g /
-50000
S50M23 347.30 0.3 0.0 262887 SS0.022 44028 (30.000) \f\’ ‘ ./ V\‘-\ . A-/
550023 344.20 10 0.1 53138 97,391 7,713 \ ﬁ\/ wv\ N 100000
S50723 545,20 0.6 0.1 5386 46,954 2162 000 I W
SE0H24 338.50 0.z 0.0 2 BES 8,832 545 50,000} -150000
SETS0 Futures lonal(Shert) : dhdrd 80U Long(Short) 60,000) 200000
Long Short Met 235u 2 ddani 1idau 8 & 2 QI & 2 7 & g 8 8 4
- 4 & £ 5 § £ 5 53 B B ® S
- 55976 52345 363 1297 -10.234  -B.828 ¢ £ 323 5% 2z 2 3 3
dmha 144200 149,157 -4.957 6508 88271 BE.OBO TN A T8 g 2§
otas 5622 194296 1326 -13105  -78.037 -57.232
AUN: @NguudFe Ua. 19158 Wad AUN: @N89UdTE Ua. 19158 Wad
AIANISTU SPREAD fu duinouaan ASPS MODEL SET50 ns:AuA1 PER N
1L Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 S50K23 S50M23 (i) U.A. 66E 0.n. 66E 1W.8. 66E w.A. 66E D.8. 66E n.&. 66E s.A. 66E
¥ L. PER155 888 ' 902 908 915 922 942 963
U 30 U.A.66 U 27 nw.66 ru 30 0.A.66 U 27 IW.8.66 U 30 W.A.66 o 29 D.8.66 PER 16 917 931 938 945 952 973 994
S50F23 PER 165 945 960 967 974 981 1,003 1,025
S50623 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
$50J23 -9.70 -6.37 -3.37 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
S50K23 -9.81 -6.47 -3.06 031 PER185 1,060 1076 1084 1092 1,00 1125 1,149
S50M23 -8.80 -5.45 -164 173 142 PER19 1,088 1105 1113 1122 1130 1155 1180
*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 IVLM23

NOISINIA HOHVY3IS3YH Ag

IWLVU QOQ HUUKANIINUSUICUVISRIWLTULNOES10 3.90 910

nagnNsnNIsaynuaywus

AAN1NMISIoN 2Q66 WIULNUIVaULUSKHIS AnNIstUnnisunav:uUSuso

3.45 au

AU vrusimA  SPREAD  wamfiruAnelsinannonus:Ins:3dune:nsuio

TndiAsgAuIonnountn KaavuISNUosls FAIR VALUE InNAU 44 uan

$IAKHUSIBIU gomaldnUioy HavNARIudsulsu EMA 75 U

VOUsAKIN

nosunlsu 33.75 (EMA 10 3u) IuzUnivna:au IHion1araisousunoU

nagnsnisainu
Iu=tn LONG IVLM23 USIaru 33.75 unn 10nmls 36.00 un fia= CUT
LOSS 0.50 unaNNuU
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
VLIM23 3425 -0.25 126 7916 =111 - 41.78% 6.18
ALN: Ee0ILdIL Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD I”LC:MW“I‘J‘ o
™
SETS0 o d ‘I-I""i"\.‘\""“'-‘
26% ! .I"‘l. : | " i \‘I|”‘Il‘\:‘-‘_l .
“"‘l‘_ln.-u. - : %00 E
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SINGLE STOCK FUTURES
LONG SCGPM23
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waus:nounisvay SCGP 9:AouqailiugoiRindovedt muiAsugnalani
noooiusd  duwalironudounsidauAninuovesaunsalinausing
Us=9audiualiuipulavusgngsiontiod  Tuvru:nus:inFlneia:nauus:ine

oBuudaidugnusielsranved SCGP 2:laUs:Tustinnnnisiugiovednia

nsnediRgalia:n1sIUTeldaeuRIWUVU FAIR VALUE Inniu 56 un
SIAMRUSIEU dryryrru TECHNICAL REBOUND 91niudSuU 37.25 uin
uintio EMA 10 3u a:rfouluinuAugoduinaule 1Tnungegn 42.00 un

nagnsnisainu

iUnaniu: LONG SCGPM23 T6in 39.80 uan idhririnls 42.00 un iias

CUT LOSS 0.50 unn9nnu

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
SCGPMZ23 39.99 0.49 41 3654 -78 - 11.71%  28.86

ALN: ENeNNUDTE Ua. 19188 Wad

HISTORICAL PRICE

YTD =MTD

-56%
SETS0
28%

-28.0%

-31%
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ALA: SNeNNUdFE Ua. 1oide wad

TECHNICAL CHART
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 BANPUM2Z3 2.05 2.05 2,721 39,147 - 1,784 16.03 S.04 892
2 ICHIM23 14 144 2,350 6,099 79 6.92 1490 13.59
3 IRPCM23 237 238 2,155 17,265 - 507 8.54 2.43 2.36
4 BEAUTYM23 07 07 1,771 15,485 - 43 4.05 070 0.66
5  TKNM23 11.43 117 1,531 10,373 - 5.36 1197 11.43
6 GUNKULM23 333 332 1,506 134,589 - 503 19.36 3.35 3.30
7 BCHM23 17.99 18 1,302 9,549 - 1579 1832 17.57
8 TRUEM23 6.7 6.6 1,007 9,512 - 6,000 12.42 674 6.44
9 CBGM23 68.36 68.25 602 2,518 - 4s1 656 70377 6775
10 DRM23 21 21 535 3,303 - 299 21.44 2090
11  ES30M23 889 89 506 10,479 - 488 S.43 893 831
12 SM23 164 164 500 19,914 = 9.68 170 1.64
13 CPFM23 21.52 214 458 19,110 36 7.99 2203 21.00
14 KCEM23 403 40.25 458 4,360 - 145 8.55 4102 40.30
15 IMTM23 41.19 41 425 2,792 - 1,312 41.60 39.21
16  BHM23 229125 229 356 888 - 17 1821 233.00 22508
17 TCAPMZ3 49.54 49.25 321 359 - 300 9.07 49.54 4895
18 HMPROM23 138 139 302 3,196 - 300 259 13.80 13.40
1%  GPSCM23 60.7 60.5 298 3,015 - 3 812 61.81 60.70
20 BAMMZ3 11.25 112 288 10,577 - 7 11.63 11.00

ALA: SNeNNUdFE Ua. 1018 wad
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GOLD FUTURES

SIANaIAMANAERSTIDOAUIUANSALULN  s:ndwMsBevieiulUin:
QnauaAvesdUn 1,968 IKSurYY nougofoaluUnindiAsudurnourtinogn
1,957 IKSuryd InonsindoulnoliisunaauInARuneaansivuA viusu
nsiUniueveyanstinouidougusinAveuanssiuiFiou 0.0, RITIINSIAU
AR IA:NSIARIADUIRUVEIITKUNASUIASNaWansT (Wa) 2 s1en
oonunaduauunisusuvunenibosiold rld DOLLAR INDEX vauvu
0.16% Unan 102.3 9a InedUmkl Feshinmunisinassieduuloue
nsiuseuAsidvedUs:suIWAReaNABIINSE  SOUTNISSIENAUEDIAY
IASUINEArYVoUarsy U  Astinanafogondy, somatnulode,

JUDUVOSUAIARNISINU liaz At PMI <ad

nagnsnisainu

$1ANEIAN GF10M23 IJoAUIUANSAWIULA IWUVU 50 un UaR 32,230
uln (1,956.7 InSuryd) InaiAgdsinInadAmatn SPOT ehamﬁ'mﬁouTm
UsSIonu  1,956-1,958 IKSUYd AIRSIAN GF10M23 5uﬁv:asﬁunsau
32,150-32,500 Unn theddoauiu:UnTunainuRDanu: LONG GF10M23
nUA 31,970 Un JegUubiMIsIWUITU 260 UNN IU:UhFel3 TnediUrinmls
32,450 UTN KSo 1,970 IKSYTYd lla:vagun STOP PROFIT A 32,120 UIN
Wio LOCK mlsiusiwuidu 150 uinainnu 1IBunsledaunonuiduanan
s1ANeAIAZoUTHOEAINATA

GOLD SPOT

IOXGL C: 1,956.64 daily
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AL ENeNUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,960 8 -0.40 22,000 34,940  -5299
GOU23 1,950 5 038 6,960 10,221 -780

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,230 -120 -0.37 2,411 6,055 -536
GF10Q23 32,370 90 -0.28 733 3,495 212
GF10v23 32,500 -0 -0.34 126 578 111

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKA 9 STANUAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:Usunru
MssovrgInavUTUZadI0a1 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOM23)

Derivative talk
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AANIISIATNAIAT 9IK0: FALSE BREKAOUT Adnaunouinuinou BULLISH

ENGULFING shAnauingnseunnsindoulion $1950-1980

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

GOM23

GOMZ3 €: 1,960.00 daly

T
|‘“|'|..l'||| l"i“.l I;L

|||-|-|"'M'||‘I

L |
i

0 i,.‘lx""'l

h'.'ﬂ'jihml ‘ -

rsit{14, 70,30, 1}

rossd

AL ENeNNUdTE Ua. 118y Wad

nasndavsaninavAliiiduuin

FX (uaw/ USD)

34.00 34.25 34.50 34.75 35.00
1,850 29,898 30,118 30,338 30,558 30,778
1,880 30,383 30,606 30,830 31,053 31,277
1,910 30,868 31,095 31,322 31,549 31,776
1,940 31,353 31,583 31,814 32,044 32,275
1,970 31,838 32,072 32,306 32,540 32,774
2,000 32,322 32,560 32,798 33,035 33,273
2,030 32,807 33,048 33,290 33,531 33,772
2,060 33,292 33,537 33,782 34,026 34,271
2,090 33,777 34,025 34,274 34,522 34,770

AUN: @NguUdFe Ua. 19158 Wad

BASIS s:9 GOM23-GOLD SPOT

(Gold Online Futures Jun-23) GOM23 daily

S otme L R
AT J— LS THObpeta O LEEM

Gold Spot Price,RT IQXGL

L - -
l = 1 LI I-‘l ++*‘IL_

rs1 Diff=3.3600

ﬁd%lzwmamu:’ﬁs ua. 10idy wad 7
A1uarunalsvaanuveod MINI GOLD FUTURES

UNSCNUS WEDe

(Atesswiiou 810 uwn/drurut/dio)

Teilla frls ANETTHLHEN+ Avls
future wlanuuilas fevu) VAT (vw)  (miavulgve
32,620.00 250.0 2,500 (210} 2280
32,570.00 200.0 2,000 (210} 1,730
32,520.00 150.0 1,500 (210} 1290
32 470.00 100.0 1,000 (210} 750
32 420.00 50.0 500 (210} 250
32,370.00 0.0 - (210} (210)
32,320.00 -50.0 (500} (210} 710y
32,270.00 -100.0 {1,000} (210) {1,210
32,220.00 -150.0 {1,500} (210) {1,710
32,170.00 -200.0 (2,000} (210) (2,210
32,120.00 -250.0 (2,500) (210) (2,710

ALN: dNeNIUdFe ua. 10158 Wad

Securities

A ASIAPLUS



