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All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 181748 214158 32,412 5533 27564 59795
Foreign 162,064 172,063 9,099 10,082 -82,113 5,054
Retail 338775 297,364 42,811 4549 54549 54 849

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 45 800 49 008 -2,208 5,107 5,072 7272
Foreign 123,241 125,281 -2,040 5,235 -T0.6O7 -14 780
Retail 141,933 137 685 4248 11,342 78679 22052

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 127,503 148,005 21,502 14703 33254 43075
Foreon 14,045 29323 8,277 3797 5483 25892
Retail 148479 117,700 30,779 10906 -38737 58067

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wesks 1 Months
Institution 1,075 1,407 =332 =37 -2,549 405
Foreign 22098 21,479 619 912 17341 8265
Retail 19,684 19,971 -287 949 19,890 7770

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 66 259 153 -380 -1,238 -2.815
Foreign T26 739 -13 -408 -B63 1,463
Retail 4184 3,978 206 7% 2,101 1,152

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution & 166 BG 208 160 509
Foreign 1,531 900 831 1072 1332 251
Retail 2,860 3577 77 1,280 1492 760
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SET50 OVERVIEW

AUVAIIEINUS=HINNDINWSEIZUIIA-NEUNKISSUINOINIUOSHUUSIAN
thJuiu BRENT 1I570USUVU 1.3% doumnanaruluniniadinagstuuon
IENUounadlADInANISNUSUISIAVENE2ING W isiogulsAnuEuAIsied
AnmUTugnu=U099gidauitiosnnsaideiugdioenaurinanturisnelnny
01 UUUAU V10ana ﬁmmﬁmﬂmus‘uns\]mUTuvunS:nu SUPPLY
CHAIN nisdgeaniensrilisnAnauAninannuzinauunisusio due-wario
Ruosia:=uloursnsRURNLIOARNZULINANU doudedunieluds:InAl
AWAUNINUs:ISunsidouRlUsnindnitaus=uusganiludun 8 n.A.
la:0mnlJo=ngnisidonds:=sauanigmold sunFnig FUND FLOW gl
IRUdryryIUNAUNFAKaINUUNEgIDIUDItSauAT Nelidavaiondou
VuiUAA SET50 INDEX a$guboansaunisindoulrion 905-920 9

SET50 INDEX FUTURES

DIRECTION TRADING: Us:Ifiuno1uidey GEOPOLITICAL RISK AIWUEY
UONNUNANTI FUND FLOW Traoonmii SET50 Wno llu=un TRADING
S50M23 nuNsou 905-920 97

SPREAD TRADING: 1Un SHORT SPREAD S50M23U23 AR -1.71 M
Jeuunnls 0.40 9 1u=unfiasialnun1n SPREAD s:+90 S50U23 aunoy
S50M23 U 5UR 29 0.9. 2566 9:IMAU -4.91 90

SET50 OPTION: luzUn LONG S50M23C900 R 7 9 (SET50=905) 17
ls 22 9n (SET50=920) Ila: CUT LOSS 3 9a An SET50 Wngnuiis
DOWNSIDE 911n

nuosSu  nuoMu

SET50 905 920
S50M23 905 920

S50M23 (30 MIN CHART)

TECHNICAL COMMENT
S50M23  9gluBoInIFIULOINSOUNS
Indoulron 905-920 9n
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SET50 Index Last 1Yr Hist. Volatiity 2Week Hist. Volatiity
917.58 11.49 11.5731
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Break Intrinsic Time All-in-  Theory Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23C1000 0.10 0.00 =10001 0.00 0.10 5.99% 0.00 85 16572 29.50 0.01 81.55 9.0%
S50M23Ca75 0.20 -0.10 =975.2 0.00 0.20 6.28% 0.00 522 16776 2425 0.02 90.61 6.3%
S50M23Ca50 0.60 -0.40 =950.6 0.00 0.60 3.60% 0.02 841 13457 19.20 0.06 96.56 3.6%
S50M23C925 3.50 -170 =9285 0.00 3.50 1.19% 202 1427 7369 15.88 0.30 79.54 1.2%

S50M23C900 18.00 -200 =918 17.58 D.42 0.05%  16.99 218 1106 17.72 0.78 3971 0.0%

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 83.90 220 =9161 g2.42 1.48 -0.16% B83.64 1 953 #MNANA O 100 -1094  -0.2%

S50M23P975 59.30 280 =9157 5742 1.88 -0.20% 58.64 63 1831 #NANA 100 -1547 -0.2%
S50M23P950 34.60 1.60 =9154 3242 218 -0.24% 3367 328 4579 1219 -0.99  -26.24 -0.2%
S50M23P925 1310 110 =911.9 742 5.68 -0.62%  10.66 753 6895 15.95 -0.69 -4855 -0.6%
S50M23P900 2.30 -0.10  =897.7 0.00 2.30 -2.17%  0.64 1830 5815 16.88 -0.21  -B273 -2.2%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX nmuauwusamu:vaouna\]r]umuds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 91758 -1 024 23EIEE - i . 0
— A cc Stock Foreign Neg (Ihs) = pcc TFEX Foreign Net’wﬂs} 50000
Symbol Setle  Cha %Cha Vol Ol Ol Chg P A
550,23 32501 0o 0o 73 B 0 \ ‘ / V'\(\‘\- / ‘ ~40000
120,000) A -60000
S50K23 326.92 0.0 0.0 40 133 i (20.000) v \ [.4 ,J v \ 80000
S50M23 315,40 =31 -0.3 198241 451845 -3.377 (30.000) A W \ .M 100000
550023 313,30 -3.0 0.3 1454 163,337 20524 K [V W 120000
S50723 51510 23 034 16221 57583 4,146 000 140000
SE0H24 12,60 23 0.3 5,364 12,100 ERE [ — ~160000
-130000
SETS0 Futures lonal(Shert) : dhdrd &8 Long(Shert) 80,000 -200000
Long Short Met 235u 2 ddani 1idau 808 8 QI & & % 2 & 8§ & Q
_ 4 &4 5 5 5 5 5 £ B B £ £
- 46,800 49.008 -2, 208 5107 4122 -1.2T2 £ £ 2 2 3 TS5 2 35 3
T & & 4 & = o r & <
dmha 23241 125281 -2.040 -5,235 -23900 -14.780 & e 8] = =8
otas %1533 137.685 4243 a4z 34022 22052
AUN: @89IUDVY Ua. 19188 wad NU": d189UdVe Ua. 19188 wad
AMN1STU SPREAD U d@uinduaan ASPS MODEL SET50 ns:AuAn PER N
1L Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 S50K23 S50M23 (i) uU.A. 66E 'Cl.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.n. 66E
¥ L. PER 155 888 902 908 915 922 942 963
U 30 w.A.66 U 27 nw.66 u 30 0.A.66 ru 27 W.e.66 ru 30 w.n.66 ru 29 0.8.66 PER 16 917 931 938 945 952 973 994
SS0F23 PER 165 945 960 967 974 981 1,003 1,025
S50G23 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 PER18 1,031 1047 1055 1063 1071 1094 1118
S50K23 -9.81 -6.47 -3.06 031 PER185 1060 1076 1084 1092 1,100 1,125 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

nagnNsnNIsaynuaywus

AAN1NMISIoN 2Q66 WIULNUIVaULUSKHIS AnNIstUnnisunav:uUSuso

IWLVU QOQ HUUKANIINUSUICUVISRIWLTULNOES10 3.90 910

3.45 au

AU vrusimA  SPREAD  wamfiruAnelsinannonus:Ins:3dune:nsuio

TndiAsgAuIonnountn KaavuISNUosls FAIR VALUE InNAU 44 uan

$IAKHUSIBIU gomaldnUioy HaunARIudsulsu EMA 75 U

VOUsAKIN

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

nagnsnisainu
Iu=tn LONG IVLM23 USIaru 33.75 unn 10rmls 36.00 uan fia= CUT
LOSS 0.50 unaNNuU
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
VLIM23 34 47 022 110 7510 -106 - 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' ‘\.‘\'“'“'-‘
0.8% ! "w.‘l_ : | " i \‘I|”‘Il‘\:‘-‘_l .
“"‘l‘_ln.-u. - : L E
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SINGLE STOCK FUTURES
LONG ERWM23

uoltunlsuna 2Q66 1Js:a0029 QOQ (TURN AROUND YOY) Haduu
nanManeuiRualulng IsueudunuwulUdnisifulngos 2H6E6 - 1Q67
mURANUNRouIRBoFIBIAUNING ADIISITUINGUINMSIWLIREOTUIU
unlngia=suN1gngNIanevingados 4Q — 1Q veannt FV IMAu 5.70 un
SINAUSIYIU IMIWNAD IKUDIAU EMA 75 Ju wSoudand: HIGHER

LOW Ug8 DOWNSIDE Un9:91An 10nHungSunoUagn 4.88 un

nagnsnisainu

luzUn LONG ERWM23 USIonu 4.66 un J9Uunils 22% 101nnNIs 4.88

U1N la: LOCK rinls 10% A 4.72 uan

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ERWM23 458 0.00 - b3z -60 - 16.44% 75.00
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
. A
SETSD’BT% - '-'-'"l-".'"’l"'|:' J ll.:l.' h"ru'l\v!fmiL —x 88
0.8% L """'I""'"‘l",r,‘l““'"“‘[},,I""'-I.IEI”"". J | a6

TOURISH

ERW
106%

-10% -5% 0% 5% 10% 15%

ALA: SNeNNUdFe Ua. 1018 wad
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TRACKING PERFORMANCE

YTD 2023 Realized Profit

-40%

-30%

-20%

-10%

_ o
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ALA: SNeNNUdFE Ua. 1018 wad

GUNEULMZ3
JASM23
AAVMZ3
TTBM23
SUPERM23
BCPGMZ23
GULFMZ3
BCHM23
BLAMZ23
EPGM23
PFTGM23
TRUEMZ3
ITDM23
PTTGCMZ3
IMTMZ3
BECMZ3
BANPUMZ3
SIRIM23
CPFM23
GPSCM23

TOP 20 MOST ACTIVE VOLUME

317
128
275
158
053
9
4438
177
2575
7.05
116
6.15
129
375
37.14
81
913
189
20119
58

312
128
276
158
053

445
176
2575
7.05
116
6.15
129
37.25
36.75
81
915
19
199
57.75

40,366
10,035
10,018
9,375
4,000
4,000
3,840
3,055
2,750
1,500
1,111
1,089
1,000
784
638
550
532
530
437
361

Ol Ol Change Leverage Resistance Support

82,125 - 39,713 19.36 3.47 321
27,328 - 10,058 4561 1.28 122
12,158 - 10,001 8.48 275 2.66
14672 - 2,059 159 156
23,334 - 9,020 428 053 0.52
4,904 - 4.24 9.00 8.30
6,673 - 376 272 45.08 43.86
2,592 - 3,045 15.79 17.70 17.63
2721 - 3,236 13.04 2575 25.88
3,101 - 16.20 7.05 6.83
2,466 - 1,192 498 1170 11.69
3,688 - 1,844 12.42 6.15 6.18
6,550 - 1,000 1217 129 133
2,337 - 211 7.27 39.65 37.00
1,877 - 710 37.15 37.11
1,028 - 100 1357 8.10 772
35,789 - 935 16.03 9.37 9.06
19,308 - a1 15.44 195 187
18,245 - 125 7599 2019 1971
1,245 - 103 8.12 58.00 56.29
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GOLD FUTURES

SIANOIANANAERSTIDOAUIUANSALULN IWLTU 7.22 IKSUryd 1So
0.4% UnR 1,920.3 K88y nIsaBoifiurilsunidou KassiANNadAn
UsuanauunnaondUuniRunuunsoulidondn 40 InSuryd Iiegulsizns
UsuvuvedsnAnNedAn QnInfneInAlunoaansivuA nauus:sausunAis
NaKHasy (W) 1a:I9KinAsUNANSS:AUEN addrynynnunisusuvunenide
roll vru:AANRUgIsdouAn Merauglssutniuudst PMI oenunmAm
il DOLLAR INDEX 1003UANSIWUVU 0.45% Unf 102.87 9n dn1su
aUnHl - AoudAnmuNSIUAIWEToUaIASUINIENANYaNSY 18U vondudo
AuAAYNU, gonV18UIUTKU, GDP 1Q66 lla=9uduiivasSuadann1satiu
S19aUnK dad

nagnsnisainu

$I1ANEIAN GF10M23 1oAUdUANSAWIULY USUIWILVU 190 uan Uan
82,200 UTN (1,927.2 IKSErYd) gINdsiANauAmnaln SPOT Ei’]?]ﬂﬁ:
InFoulnousSionu 1,926 IKSErYY AIASIAT GF10M23 5uﬁo:osﬁunsou
32,050-32,500 UIN  thedduadiu-UnlkinasinuiDanu: ~ LONG
GF10M23 nuA 31,900 un Je9Uubimlsiwuidu 300 unn iuzUndiosielu T
1Umnnls 1,940 IMSuryy 1o 32,410 uIN llazvguyn STOP PROFIT A
32,100 UTN 1o LOCK mlsiusih 200 uanannu 1unistoununoiuide
KINsIANNaIAIAAEUTHOEAYINANA

GOLD SPOT

IOXGL C: 1,926.47 daily

" |I|."|_I

. ii !.llll".!.l il '||-.|I |"|I1I"u-,_ 1940
|‘|.|'i ”l r - . 1910
|

o
Wy I Ty
[

e
macd1(12, 26, 9)

© 200 Tt s e e s
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GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,921 0 0.0l 22,000 34940 @ -5299
GOU23 1,852 I 003 690 10,221 -780

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,200 70 022 2,411 6,055 -536
GF10Q23 32,330 0 022 733 3,495 212
GF10V23 32,390 -0 -0.03 126 578 111

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)

NOISINIA HOHVY3IS3YH Ag

AANISIANBIFAN HanIuSUANANYTsU $1940 HIGH iSulauNA aduauusios
EMA 10 5u 18uluasinu AnsiANNauLNgnsaunisindeulnon $1910-1940

GOLD ONLINE: iiu=tin TRADING GOM23 R $1910-1940 lla: CUT LOSS $3

GOM23 BASIS s:r919 GOM23-GOLD SPOT
GONZ3 €: 1,921.00 daily (Gold Online Futures Jun-23) GOM23 daily
I+!—"l I--+-I|-. . R g gnte O —*l--._‘r:. e e
I l' _.*. 'Il+.|'|_ |' Wi,
I i mal, m
It Yot n * Il. w0 . Gold Spot Price,RT IGXGL
o ' =

910

|
macdi(12, 26, 9)

AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad

o w G ] ]
nasidassannavAlAiduuin Auarunilsvaanuved MINI GOLD FUTURES
FX (u2n/ USD) UNECNUS 1eEoe
34.50 34.75 35.00 35.25 35.50 (Fesswiou 98.10 uwn/dunt/do)
1,850 30,338 30,558 30,778 30,997 31,217 saila ) ls  Assmdne Als
future wasuuilas {aviu) VAT (um) (fmnavujdvs
1,880 30,830 31,053 31,277 31,500 31,723 32,580.00 5500 2500 0] 2,290
1,910 31,322 31549 31,776 32,003 32,230 3253000 200.0 2,000 (210} 1,780
1,940 31,814 32,044 32275 32,505 32,736 32,480.00 150.0 1,500 (210} 1,280
32,430.00 100.0 1,000 (210} 750
1,970 32,306 32,540 32,774 33,008 33,242 3238000 00 =00 210) 200
2,000 32,798 33,035 33,273 33,511 33,748 32,330.00 0.0 _ (210} (210)
2,030 33,290 33531 33,772 34,013 34,255 32, 280.00 -50.0 (500} (210} (710}
2,060 33782 34,026 34,271 34516 34,761 32,230.00 -100.0 (1,000) (210} (210
32,180.00 -150.0 {1,500} (210} (1,710}
2,090 34,274 34522 34770 35019 35267 3213000 2000 (2.000) 210} (2.210)
32,080.00 -250.0 (2,500} (210} (2,710}

AUA: ENeNNUdFe Ua. g wad ALN: dNeNIUdFe ua. 10158 Wad
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