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All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 262,326 257,087 5229 63457 77570 109,016
Foreign 424382 428712 4330 14865 29203 14,395
Retail 371 187 402,085 -30,898 78,362 48277 -123,413
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 51,601 51,143 458 1,081 8,111 4175
Foreign 335 469 345 862 11,393 15027 -41532  -32558
Retail 148,210 135,275 10,835 13,066 50643 36733

Sing|e Stock Futures Long[Shorﬂl Position : Contfract Accumuloted Long(Short)

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 227,958 196,437 31,521 68,034 101,033 102717
Foreign 77,589 69,229 8,360 23555 18872 44793
Retail 193,993 233874 -30,881 -81,593 119905 -147 510
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Shart Mt 2 Doys 1 Wesks 1 Months
Institution 606 685 -20 776 -202 1,462
Foreign 9,497 10,566 -1,069 6706 5742 823
Retail 11,583 10,444 1,148 7482 6944 539
Call Option LonalSher} Position : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 78 240 -162 71 -358 -3,184
Foreign 796 990 -184 -133 -417 62
Retail 4243 3,887 356 52 7ig 3122
Put Ophion Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 122 111 11 -7 234 77T
Foreign 208 1,080 152 337 430 975
Retail 3,710 3,569 re 344 BB4 1,752
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SET50 OVERVIEW

NISSILIUADIAVIASYINIEIATYVOIaNSTU0ONURNIMNAIN N Al
Ao WIouLUSINAIFiou 0.8. soavigtnulnuia:uonAdsdoauAnainu
nUUTARaARUANST0UTUAUONTUBOY 0.63 — 1.65% Veu-ALGUNSTA
AOUIRUVaVUNENCHE 138 RdITUTRIASUIR9FU:auIsnlnmUIUKUNeY
A 5% wSouISuns=AuAUUATUUSINAWSEUITASUNISAINUINNEFEIA
HUUNANNRUIUONUTUSUTU 0.94% aniwiondouvusuuoulu
SENTIMENT uonsionanaruluninmaid isegwisfimudmsunainiu
UhuisidednmsusuvunaidulUlsionn nAouluituouNWNSITouas
onutwssAiiieinuus:nAvnduseINsIFsIKUIUS:sUaNS FlENS
Us=uuwssAsouAu mMalna fevideusenlU sMuRFng FUND FLOW &ud
udltiuTnaoennauoutivasans 1.78 wudnuuiniia:idn SHORT Tu
SET50 FUTURES dn 1.14 hfjua“fyfm AAM SET50 INDEX WNFumu
NSOU 890 — 905 9N
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SET50 Index Last 1 Hist. Violatiity  2Week Hist. Volatilty

902.74 11.53 10.0096
Call Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium - Chg Even Value Value Premium Price Volume Interest  Volatility Delta Gearing Decay
S50U23C1000 0.10 0.00 =10001 0.00 0.10 10.78%  0.00 35 16526 47.82 0.01 7242 10.8%
S50U23C975 0.10 0.00 =9751 0.00 0.10 8.02% 0.00 a8 16490 37.35 0.01 a0.31 8.0%
S50U23C950 0.10 -0.30 =9501 0.00 0.10 5.25% 0.00 896 12940 26.20 001 12401 5.2%
S50U23C925 0.70 -1.00 =9257 0.00 0.70 2.54% 0.01 1506 7486 20.79 0.09 11796  25%
S50U23C900 7.00 -4.60 =907 274 4.26 0.47% 471 546 1398 17.82 0.57 73.90 0.5%
Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium - Chg Even Value Value Premium Price Volume Interest  Volatility Delta Gearing Decay
S50U23P1000 97.30 5.60 =9027 97.26 0.04 0.00%  97.42 0 953 #NAMNA 100 928 0.0%
S50U23P975 7270 6.50 =9023 7226 0.44 -0.05% 7242 42 1802 41.46 -0 -1219 0.0%
S50U23P950 47.50 5.00 =9025 47.26 0.24 -0.03% 4742 284 4218 20.82 -1.00  -18.95 0.0%
S50U23P925 23.00 420 =902 22.26 074 -0.08% 2243 201 6603 19.24 -0.82 -36.30  -01%
S50U23P900 4.40 0.50 <8956 0.00 4.40 -0.79% 214 1495 5099 17.53 -0.43  -87.20 -0.8%
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UNDERLYING Close  Cha FCha asumstoue
SETSO0 0z. 74 -5.56 -062 2763 10,000 : . 80000
— e Stock Foreign Net (hs) i oc TFEX Foreign Met (rhs) 60000
Symbol Setfle Chg %Cha Vol Ol Ol Cha - d‘i\ M [,\ 40000
S50.23 az5.01 00 0.0 73 a1 0 10000 W 20000
S50K23 526 92 00 0.0 40 133 0 A\ N1 o
(20,000 R
S50M23 302,90 5z 0,63 216,170 469,560 18,015 e W‘-‘\ -20000
. 120,000} \\ h j IMH \ -40000
50023 535,00 6.6 -0 ZBES5I0 422,937 259660 20,000) L\\ ,V wr ¥ e
50223 300,40 6.3 -0 zz,825 66,052 8,953 40,000) 80000
SE0H24 532,80 53 -0.7 4,362 15,222 3122 (50.000) '\M_ 100000
-120000
SETS0 Futures lonal(Shert) : dhdrd 80U Long(Short) 60,000) 140000
Long Short Met Z4u Z dlani 11dau § % % % % & % g 8 8 % %
Ay 51601 51,143 453 1061 -2806  -4.175 g i = 2 g qfi: T § § § g 3
o o " e o
dna 336463 396,862 -39  -15027 -52571 -32.558 = = e 2 8
natian W62 135275 0,935 13966 55377 36733

AUA: aNeNNUdFe ua. 1ode wad ALUN: dNeNIUdFe Ua. 10158 Wad

AIMNASN SPREAD ru Auldiousn ASPS MODEL SET50 fs:AuAn PER A

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

g L. PER 155 888 902 908 915 922 942 963

ru 30 u.A.66 ru 27 nw.66 tu 0 0.A.66 U 27 W.8.66 ru 30 W.A.66 ru 29 D.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 -6.37 337 PER18 1,031 1047 1055 1,063 1,071 1094 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 -1.64 173 142 PER19 1088 1105 1113 1122 1130 1,155 1,180

*gundgudasiaanidouloingsswing w.g. - fi.a. 66 whiy 1.75%
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SINGLE STOCK FUTURES
LONG IVLU23

NOISINIA HOHVY3IS3YH Ag

AAN1NMISIoN 2Q66 WIULNUIVaULUSKHIS AnNIstUnnisunav:uUSuso
IWLVU QOQ HUUKANIINUSUICUVISRIWLTULNOES10 3.90 91N 3.45 du
AU Vvru:AAA  SPREAD  Wwannnurinelfnannonus:Uns:30un9:nsdso
TndiRgunuuonnountin réervuIENUouls FAIR VALUE IMfU 44 uan

SIARUSIBAU - damaidntios nasNAAILIFNUTBU EMA 75 U VruzRkn
nosunlsu 33.75 (EMA 10 3u) IuzUnivna:au IHion1araisousunoU

nagnsnisainu
iUn LONG IVLU23 nuiade 32.75 unn 1dariarinls 36.00 unn iia: CUT
LOSS 0.50 unnvnnu
Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
VLU23 3270 0.20 2250 7227 - - 41.78% 6.18
AUN: 8NguUDIL Ua. 1918y wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e i o
SETSO e vt ‘Irl"i.‘i"\.“"":"‘
24% I ‘r"‘u,‘-\ | Ui “Il"‘lr‘\-‘--‘l
‘.I"'L. A %00 E
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SINGLE STOCK FUTURES
LONG BEMU23

10 2Q66 DIUoIUU-ABIVUBN Iwsn:DnssugRuduwasn CKP Ia: TTW
WNBngauou 337 &uuin Mwnisifugoveswads:neunissaaulu
anuru: V SHAPE wSauinuntinnnangddnnuvaunilsennisaniduiu
roltioulugod 3 UTunth Ine FAIR VALUE U 2566 ogiA 11.50 Uan
SIANKUSIEAU dryryanu TECHNICAL REBOUND 91niiudsudnanylsu
8.10 +/- unn 1IuINuIfigu HAMMER Us% DOWNSIDE A911in

nagnsnisainu

iUn LONG BEMU23 T¢iA 7.79 unn JegUurinls 63.5% 10rirnls 8.30
UN I3z LOCK rinls 50% A 8.10 un

Future Underlying
Seitle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BEMUZ23 8.19 -0.01 22 6600 10 - 25.00% 36.68
AL ENeNIUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD o -Ill'll b, .
e -102% " "Ill M.T.ll.n-.'?l' 'l"Hd‘I'?I’"' .
2.4% I T -IH- .i" H';;:\'K - -
1 h'nm' =
i H-I [INTT i Ll L 1 Liithioy ‘
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

t
Future efle Bosis Vol Ol Ol Change Leverage Resistance Support
Price

1 GUNKULUZZ 3.09 3 54,084 105,133 52,068 18.36 3.1z 3.10
2 SIRIU23 183 185 15,523 29,599 12,501 15.44 195 183
3 JASUZ3 125 123 13,162 47,341 12,098 461 135 116
4  STPIUZ3 34 338 12,002 21,548 12,002 644 3.40 338
5 TTBU23 158 159 3,368 18,437 - 869 160 155
6 PSLU23 9.05 91 2,436 2,366 - 801 1476 885 867
7 BTSU23 7.19 7.2 2,302 7,568 2,288 7.88 7.21 6592
8 V23 327 3125 2,250 7,227 1,442 962 33.25 3142
9 CHGUZ3 283 2584 2,080 6,065 522 1351 296 2.86
10 KTBU23 19.35 193 1,869 37,698 1,356 1963 1964 19.33
11 TUuZ23 1276 128 1,637 10,989 - 583 810 12.85 12.50
12 AAVUZS 271 27 1,552 52,943 - 470 B8.48 174 267
13 IRPCU23 2.26 222 1,520 11,188 500 8.54 227 221
14 BDMSUZ3 279 28 1,504 4,843 1,300 17.05 28.00 2788
15 ORIUZ3 101 10 1,501 4,764 1,497 1082 10.10 10.18
16 MINTUZ3 325 33 1,410 2,565 S04 8.96 33.25 3277
17 BANPUUZ3 873 89 1,570 55,953 231 16.03 521 861
18 BCPGU23 89 895 1,301 37,025 1,301 424 8.90 871
18 BAMUZ3 102 102 1,267 9,071 630 10.48 10.20
20 CRCUZ3 37.83 37.75 1,202 2,455 202 37.83 3755
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GOLD FUTURES

s1ANNDYANARAaKSTItoAU anay 9.2 IKSuryd UAR 1,913 IKSeryd Diisy
NAAUYINNISWIVUVOIINSWAROUINUWUSUNSANSY 1a=A2MNIIAIN
sunAsnanolang:inunUSUTUSnSIneNIDuioanaRuio uanand
nsiUnILevoyalFAsugRvarsgoutnivainss  MikunainuinvionesAilu
Ju:aunswalaonsie ialoniniuainuinaunsweidos a-fousnmann
RumoloudUnuon 212.03 90 Ko 0.63% anSubosnindiovosdunrl
AovAnnIUNSIURILgVoyaIASUINvEIAYansy  onidu  91uougvasu
adannisauus1waUn K, GDP 1Q66 lia:nust PCE dad

nagnsnisainu

s1ANEIAN GF10M23 1JoAu anad 100 uan UaR 32,160 UIN (1,919
IMSUrYs) adndnsnATNadAmatn SPOT andmnindoulrousionu 1,917
IMSUrY< ANASIAN GF10M23 Suliv=oglunsou 32,000-32,400 UTN 9INNNS
IndoulovedsnANeuAoNUl rMKUNasnuRaniu: LONG GF10M23 nu
A 31,900 TN TAENU: fu 90 STOP PROFIT la:5U§rnls 250 uan dnsu
AUl Iu=tnnduun TRADING GF10Q23 (INu GF10M23 Re:riunangwsud) A
1,900-1,930 ISy Ko 31,830-32,330 UNN lla=NHURAYR CUT LOSS

100 UANRINNU ITBIAUANUIFBIKINSIANNIAIAZDUTHOTAIINANA

GOLD SPOT

IOXGL C: 1,915.89 daily
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GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,916 -0 -0.52 22,000 34,940  -5299
GOU23 1,946 -1 056 6,960 10,221 -780

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,160 140 -0.43 2,411 6,055 -536
GF10Q23 32,240 160 -0.99 733 3,495 212
GF10v23 32,370 130 -0.40 126 578 111

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 (GOU23)

NOISINIA HOHVY3IS3YH Ag

AANISIANBIFN HanIuaSUAANYTsU $1960 HIGH iSUlAUNA aluauusoy
EMA 10 5u 18uluasinu AnsiANNauLNgnsaunisindeulnon $1910-1940

GOLD ONLINE: iiu=in TRADING GOU23 A $1930-1960 lla: CUT LOSS $3

Gou23 BASIS s:91 GOU23-GOLD SPOT
GOUZ3 C: 1,945.50 daily (Gold Online Futures Sep-23) GOU23 daily
i Lete oy | S T
A1 l-- o L C ot [
l||I ! T"Lalj:l illl ' B Tre Moo o4 Bryitry, a
“.l *-.l‘ T [ ] n, - -
‘. e LEL T,
|| L o0 ' ] =g
LA ik Gold Spot Price,RT IQXGL
930 P —— I-_- . 1 TEy 1
Tsi1(14, 70, 30, 1) pa f Weihirs. Tno- L Norg*+as e
rs1 Diff=29.7500 = =
g b sisaz - - - “as s ERF - T T A A 4am
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 () (fmnavujdvs
1,880 30,830 31,053 31,277 31500 31,723 32,490.00 5500 2500 0] 2,290
1,910 31,322 31,549 31,776 32,003 32,230 32 440.00 200.0 2,000 (210} 1,780
1,940 31,814 32,044 32275 32,505 32,736 32,390.00 150.0 1,500 (210} 1,280
32,340.00 100.0 1,000 (210} 790
1,970 32,306 32,540 32,774 33,008 33,242 32.290.00 500 =00 210 250
2,000 32,798 33,035 33,273 33,511 33,748 32,240.00 0.0 _ (210} (210)
2,030 33290 33531 33,772 34,013 34,255 32,190.00 -50.0 (500} (210} 710}
2,060 33782 34,026 34,271 34516 34,761 32,140.00 -100.0 (1,000) (210} (1210
32,090.00 -150.0 (1,500} (210} (1,710)
2,090 34,274 34,522 34,770 35,019 35,267 32 040,00 2000 (2,000} (210} (2210
31,590.00 -250.0 (2,500} (210} (27100
AU E18J1UDVY Ua. 19188 wad NU": d189UdVe Ua. 19168 wad
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