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NOISINIA HOHVY3IS3YH Ag

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

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 286,915 301,763 14,848 20,381 54182 102713
Foreign 313,953 320,183 6230 10,560  -1447 33,470
Retail 425715 404,637 21,078 8821 52735 136,183
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 58,283 62,478 5,805 8263 1758 53775
Foreign 256,423 263,663 7240 18633 28502  -1110
Retail 150,088 149,55 1,435 12370 26743 16376

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

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 180,841 203,143 -12,502 19,019 70,235 111,489
Foreign 32 032 27234 4798 13158 24560 47044
Retail 206,342 198,638 7,704 32177 -04795 -150,443
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Short Mt 2 Doys 1 Wesks 1 Months
Institution 2458 2177 281 201 1,020 1,742
Foreign 23236 25,952 2716 3785 3078 -3639
Retail 21,148 18,713 2,435 3584 4,088 1,896
Call Option LonalSher} Position : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 182 435 243 405 -552 -3,032
Foreign 1,003 1,275 =272 -466 -B811 13
Retail 5,717 5,202 515 a7 1,373 2,801
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 194 367 172 -162 28 S47
Foreign 1,136 1,354 218 _a70 517 426
Retail 49891 4,600 391 53z 545 973
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SET50 OVERVIEW

AoWIRUVEIUS:SUSUNAISNaENAYY (FED ECB BOE lla: BOJ ) Tuyu
duun SINTRA FORUM AlnulngsougaidululunAnaifisanu Ao wsou
UsulBulsunsnisuRviuioneanaRuelrasundidnrune isegwlss
munanrulunInAMURITFneuausuBuauItiosanInulnusoUTTs
IMNANAURIAYENENY YIS FMusiANUNTUAUSUTUSUVUNGN 2%HKau
nssneuuaiieadiuAulng EIA 9anuimndInannAa auauiuuon
FoRUNEUWANNUSIUTY SET50 INDEX Iisiogulsimuiuesnnsusuvu
guilulUagwinnnaNAANIg FUND FLOW Traoon a:us:isiunisidouiu
Us=InARVInA9UBAIU 3nAugidlonannnaduaninansad ROLL
OVER lia:1sunanu=Iu SERIES M %4 QTD AWuuitinadnusngsnail
NET SHORT Tu SET50 FUTURES 1.11 1dudryryn 39n1n SET50 INDEX
Sutiwnsolunseu 890-905 9n

SET50 INDEX FUTURES

DIRECTION TRADING: anu:iUn SHORT S50U23 A 902 9n Unnidar
s 890 9 dmSudulinm SET50 IN3IHUWOUZIMNIKANISAIUAANU:
SERIES M 3Jiuztin TRADING S50U23 Tunseu 880-895 9m

SPREAD TRADING: [Un SHORT SPREAD S50M23U23 TR -1.71 90 Un
rnlsRIUUIY -4.91 90 SUSMTS 3.2 9 dMSUSUTIUEUN WAITSSEE
SET50 OPTION: 1UA LONG S50U23P900 h 23 97 (SET50=905) 1Urnrls
38 90 (SET50=890) lla=61 LOCK rils 5 90 A1n SET50 Wngu
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S50U23 (30 MIN CHART)
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SETS0 Index Last

1 Hist. Violatiity  2Week Hist. Volatilty

9.12809 ‘

89642 11.55
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
S50U23C925 0.10 -0.60 =8251 0.00 0.10 3.20% 0.00 a55 7480 24,58 0.02 179.83 3.2%
S50U23C900 2.60 -4.40 =0026 0.00 2.60 0.69% 0.44 1683 2108 18.61 0.37 127.07 0.7%
S50U23C875 2250 -6.70 =B897.5 21.42 1.08 0.12% 21.44 59 135 3291 0.88 35.26 0.1%
S50U23Ca50 4830 -340 =8993 46.42 288 0.32% 46 .44 2 33 77.65 0.87 15.84 0.3%
S50U23Ca25 71.40 -6.30 =8964 T142 #MIA N 0.00% 71.44 0 28 na 1.00 1255 0.0%
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
S50U23P925 27.80 480 =B897.2 28.58 #MIANK 0.09% 28.56 633 51989 #MANA 100 -3225 0.1%
S50U23P900 4.80 040 =8952 358 1.42 -0.14% 4.00 2441 G069 12.04 070 -13071  -0.1%
S50U23P8T5 0.20 0.00 =8748 0.00 0.20 -2.41% 0.00 760 BG75 2241 =004 7791 -24%
S50U23P8&50 0.10 0.00 =849.9 0.00 0.10 -5.19% 0.00 28 7542 3g.92 =001 -117.83 -52%
S50U23P825 0.10 0.00 =8240 0.00 0.10 -7.98% 0.00 1 3802 57.41 -0.01 -B283 -8.0%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSOUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
ﬂSﬁa'le']U la: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETE0 536,92 -6.32 S0V 2R 10,000 . : 100000
—pArc Stock Foreign Net (lhs) —— Acc TFEX Foreign Met (fhs) 80000
Symbol Seffle Chg %Chg Vol Ol Ol Chg - ) A 50000
350,23 375,01 0o 0.0 73 &1 i . P\ }\/\\. 40000
S50K23 52652 0.0 .03 40 133 i) r_n'm' A \\ f v N \ 20000
S50Mz3 897.50 5.4 -06%  WOS03 225848 -2ddOiz = A 0
50023 530,50 74 D 263275 4933 7RIS (20.000) \\:\\ 'hv] W"\wl"_fv\‘!} \\\ o
550223 892,50 -T.8 -0.9% 20671 63,504 3,752 40,000} 50000
S50H24 g5110 -7 -0.9% 481 15536 F1d #0000 F\M‘}'\ -80000
-100000
SET50 Futures Lonal(Sher) : &runan &8 Long(Shert) 60.000) \M‘ 120000
Long Short Met Z4u Z dlani 11dau % % % % % § % % % % % %
a.‘el'lﬁ'u- BR.283  BeATs 5 A0S £ 263 z2091 5275 S 5355 55553535 383
et 256423 ZB3EE3 -7.240  -18633 -TEOEE  -11101
—— 150955 149.553 1435 A0 73ATS BATE

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

AYMNISNd SPREAD ru Auldau9in ASPS MODEL

1L Spread BSelna - B3eind

SET50 fAs:AuAn PER #1409

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%
AU: @18IUdVE Ua. 19188 WA

ALUN: dNenIudde ua. 1015 Wad
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SINGLE STOCK FUTURES
LONG IVLU23

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 HaunARIudsulsu EMA 75 U

VOUEAKAN

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

nagnsnisainu
IuzUn@o LONG IVLU23 nuiade 32.75 uan 1darnls 36.00 uan ia: CUT
LOSS 0.50 unaNNu
Future Underlying
Settle ) Ol )
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
IVLUZ23 J2.50 0.00 796 6616 - - 41.78% 6.18
ALN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD '"‘-C:“”“Iw o
it
sETSO e / ‘Irll‘i"i"\.\\-“."‘-‘
31% ! ‘w.‘m | g | “I|“‘"‘\-m‘.
‘-.ML.‘ . n 00 E
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SINGLE STOCK FUTURES

LONG BEMU23

10 2Q66 DIUoIUU-ABIVUBN Iwsn:DnssugRuduwasn CKP Ia: TTW

WAUNBNFIUOU 337 d1Uunn NMwNsusavadwaus:neunssaiaulu

anuru: V SHAPE wSauinuntinnnangddnnuvaunilsennisaniduiu
roltioulugod 3 Uiunth Ine FAIR VALUE U 2566 ogA 11.50 Uan
SIANKUSIEAU dryryanu TECHNICAL REBOUND 91niiudsudnanylsu

8.10 +/- UTN IJuINVIREU HAMMER Ud% DOWNSIDE A970

nagnsnisainu

1u=Unidn LONG BEMU23 soulhuf 8.15 uan 1Jarinnnls 8.50 uan nia:

CUT LOSS 0.10 unn91nnu

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BEMUZ23 8.35 -0.05 556 7137 10 - 25.00% 36.68

AL ENeNIUDTE Ua. 10188 Wad

HISTORICAL PRICE

YTD =mMTD

-10.8%
SETS0

TRANS

-14.3%
BEM

-20% -15% -10% 5% 0% 5%

ALA: SNeNNUdTE Ua. 1oide wad
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Realized Profit on June 2023

YTD 2023 Realized Profit
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

1 TTBU23

2 TRUEU23

3 sU23

4 JASUZ3

5 KIBUZ3

6 CPFU23

7 BANPUUZ3

8 UNIQUZ3

9  WGIUZ3
10 AAVUZ3
11 SIRIUZ3
12  CHGU23
13 SAMARTUZ3
14  LPNU23
15 STECU23
16  BBLU23
17 GUNKULUZ3
18 BAMU23
18 GULFU23
20 KEXU23

TOP 20 MOST ACTIVE VOLUME

Settle

Price
151
624
128
124
19.01
186
833
25
289
262
183
289
5.18
423
B.55
15555
31
10.16
a4
989

100%

efduuuzi Winanush

Bosis Vol Ol Ol Change Leverage Resistance Support

153 50,427 58,651 40,214 156
6.2 14,068 25,211 9,970 12.42 6.28
128 12,502 17,053 1,001 968 1.40
122 10526 56,308 8,967 461 125
19 6,921 40,876 3,178 19.63 19.31
195 6,854 19,512 6,187 799 19.83
8.7 6,199 56,003 2,140 16.03 8.75
24 5,040 7,556 35 737 2.85
2.98 4,261 7,011 - 479 330 296
266 4,038 54,951 2,008 8.48 274
182 3520 32,604 3,005 15.44 1.85
29 2,562 5,064 - 1 1331 297
5.15 2,358 10,008 1,756 6.64 5.30
42 2,018 2,832 986 673 425
8.5 1,919 7,664 972 619 867

1555 1,823 4,195 410 870 158.10
302 1631 106,172 1,039 1936 312
101 1,560 10,208 1,137 1029

44.25 1371 12,085 321 272 4450

10 1,365 3,058 1,235 10.45

ALA: SNeNNUdFE Ua. 1018 wad

154
598
1.40
114
19.03
19.38
7.88
273
285
2.65
172
2.85
514
424
8.19
158.36
3.06
10.08
4306
9.36
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GOLD FUTURES GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,911 2 011 22,000 34,940  -5299
GOU23 1,341 2 0035 6,960 10,221 -780
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sANasAnaNnansgItoAu anausioition 6.7 IMSuryd Unegn 1,907

IMSUYY  DISINAAUINNATRIUNDAANSITIAN  raunoulnadvodds:sau
v MINI GOLD FUTURES

sSUNAISNaNEKST (IWR) TusuidoundINouUlBUNUNISIUVOISUIAISNAT

Last Chg  %Chg val o] Ol Chg

g L . v S S5 g 2 oty 20 5N £ ' ¥ GF10M23 32,380 180 0.56 2411 6,055 -536
dudnyrunruinunindsuvudnsinanity  dumnidloniadSuvupnmonu 2 oo 32,440 @ i 7 e on
GF10v23 32,530 40 0.12 126 578 111

ASalunisUsgunSutiallidiou n.A. 1a: n.g. MUEIAU KUUTK DOLLAR
INDEX USUVU 0.47% Unfl 102.97 9a dnSuduliia-wsul niansge:
IUAIWgUDULVOSUadaNNISINIUSIWAUATH, GDP 1Q66 lla=nst PCE
Bov:Dwarionisindoulnovesnalnula-nainnorius:ussolU AUBIKR 9 $1ATUAVEI GOLD FUTURES (NIGHT

naans’msaunu SESSION) SETTLE fu 1981 22.00 u. lla:Usunru
1 1 MssovrgInavUTUZadI0a1 19.30-22.30 U.

AUN: dNevIUdFe Ua. 10158 Wad

s1NaYAN GF10M23 1loAu IWUVU 220 UIn (@ounmanalanan
wans:=NUVaIANRUUINGoUAN) UnR 82,380 UIN (1,913 IMSUrYS) aunan
s1ANeIAMaTn SPOT adnnindoulousionu 1,908 IKSUYY AMASIAN
GF10M23 Auliv-aglunseu 32,150-32,500 UTN AANNSIANDIANENLIU
WOUMUNS:IAVI0S18dU Ila=SoRnmIUValaIASUINEansy mikWgdvuny
IuzUn TRADING GF10Q23 (Inu GF10M23 Re:riumangsuti) A 1,900-
1,930 InSUnY4 KSa 32,170-32,670 UTN 1a:Sa1Un LONG KINsSIATaduIin:
NsoUaN AMAKIINIS REBOUND wsaurinnua9m CUT LOSS 100 uinan
nu IWotadnunoUIFBInINS1IANNIAIAZEUTHOTAYINANA

GOLD SPOT

IOXGL C: 1,910.54 daily

]
Wl ""'h'
LA LU R R
o |I|‘I !l"‘f ] Ill-!‘“r"%"“tu 1830
PR ¥ iy t
# 4

i i
1200

4
w‘p«q,'h;..l'ljl

rsi(14, 70, 30, 1)
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GOLD ONLINE FUTURES (GOU23)

NOISINIA HOHVY3IS3YH Ag

AANISIANBIFN HanIuaSUAANYTsU $1960 HIGH iSUlAUNA aluauusoy
EMA 10 5u 18Uluasinu Ans1ANNAauLNEnsaunsindeulnon $1930-1960

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

Gou23 BASIS s:91 GOU23-GOLD SPOT
GOUZI €1 1,840.50 daily (Gold Online Futures Sep-23) GOU23 daily
4 sk o Lokt
.I [y IR I' i, AL T b,
I'* gl oy LEUTE MU NS
I T T .
[ R '
L - Gold Spot Price,RT 1GXGL —
b LR LR
Fsi1(14, 70, 30, 1} T ' ' o Lt . LR THR RS
—
rs1
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w G ] ]
nasidassannavAlAiduuin Auarunilsvaanuved MINI GOLD FUTURES
FX (uawn/ USD) UNECNUS 1eEoe
35.00 35.25 35.50 35.75 36.00 (Fesswiou 98.10 uwn/dunt/do)
1,800 29,946 30,160 30,373 30,587 30,801 inila . ls  Assmdne Als
future wasuuilas {aviu) VAT () (fmnavujdvs
1830 30445 30,662 30,880 31,097 31315 72.690.00 5200 2500 210) 2290
1,860 30,944 31,165 31,386 31,607 31,828 32,5640.00 200.0 2,000 (210} 1,790
1,800 31,443 31,668 31,892 32,117 32,341 32,580.00 150.0 1,500 (210} 1,280
32,540.00 100.0 1,000 (210) 730
1,920 31,942 32,170 32,398 32,627 32,855 32.430.00 500 =00 210 250
1,950 32,441 32,673 32,905 33,136 33,368 32,440.00 0.0 _ (210} (210)
1,980 32,940 33,176 33411 33,646 33,881 32,390.00 -50.0 (500} (210} 710
2,010 33439 33,678 33917 34,156 34,395 32,340.00 -100.0 (1,000) (210} (1210
32,290.00 -150.0 (1,500} (210) (1,710
2,040 33,938 34,181 34,423 34,666 34,908 32 240,00 2000 (2,000} (210} (2210
32,190.00 -250.0 (2,500} (210} (2710
AU E18J1UDVY Ua. 19188 wad NU": d189UdVe Ua. 19168 wad
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