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All Futures Long(ShorH Pasition : Contract

Accumulated Longl{Shorf]

Long Shart Met 2Days 1 Wesks 1 Months
Institution 106,526 124,55 -18,032 -29,068 23,804 130,827
Foreign 139,072 120,135 18,937 24 443 5,527 -55,377
Retail 233,805 234,710 -905 4825 17277 -74,450

SETS0 Futures LongI:Shori] Pasition : Contract

Accumulated Long(Shorf]

Long Shert Met 2Days 1 'Wesks 1 Months
Institution 33 694 38,959 -5,305 2124 6,561 BOT
Foreign 113,235 92723 20,512 2359 -10,514 56,016
Retail 109,563 124,770 -15.207 -4 523 3,953 65,209

Sing|e Stock Futures Longl{Shorf] Positon : Controct

Accumulated Long(Shorf]

Long Shart Met 2Doys 1 Wesks 1 Months
Institution 61,653 51,611 42 -12,585 36,697 179,592
Foreign 7,808 7667 139 12,239 2,089 4 581
Retail 54 743 64 924 -181 745 -38,785 -184173

Metal Futures Longl{Shori] Pasition : Contract

Accumulated Long(Shorf]

Long Shert Met 2Days 1 'Wesks 1 Months
Institution 3,145 2,719 426 1,403 1,020 500
Foreign 16,821 18,335 -1,514 10,199 B85S -4 799
Retail 14 342 13,254 1,088 -11,602 -1,885 3,899

Call Option LenalShert)

Position : Contract

Accumulated Long(Short)

Long Short Pet 2Days 1 'Wesks 1 Months
Institution 1,578 218 1,360 1,505 1,140 -4,167
Foreign 320 333 -13 -354 -206 2,411
Retail 7,073 8,420 -1,347 -1,151 -934 1,756

Put Optien LonalSher) Position : Contract

Accumulated Long(Short)

Long Short Met 2Days 1 'Wesks 1 Months
Institution 112 94 18 45 =155 -1,279
Foreign 411 576 -1685 =237 =57 -373
Retail 4843 4,696 147 192 212 1852
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SET50 OVERVIEW

panuansguiundstunudauinaunssdanssatelugie -0.17% &9 0.18%
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SET50 INDEX FUTURES
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SET50 Index Last 1% Hist. Volatiity 2Week Hist. Volatiity
04968 1165 151338
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 250 050 =10275 000 250  819% 181 0 7913 1585 010 3648  82%
S50M23C1000 550 160 =10055 000 550  588% 450 0 11472 1571 018 ITT  59%
$50M23C975 1100 330 =986 000 1100  382% 989 0 12436 1551 032 2723  38%
S50M23C950 1980 570 =0698 000 1980  212% 1918 O 8723 1507 048 2320  21%
S50M23C925 3460 0950 =-0596 2468 092  104% 3312 0 3553 1578 066  18.07  1.0%

Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
e S s T it B e S e e S S e e S e
S50M23P1025 8260 -1440 <9424 7532 728  -077% 7992 O 200 1865 -086 987  -08%
S50M23P1000 5740 -1740 <0426 5032 708  -075% 5768 O 878 1427  -083 -1381 -07%
S50M23P975 3050 1360 <0355 2532 1418  -149% 3813 0 1881 1569 068 1627 -15%
S50M23P950 2380 1180 <0262 032 D348  -247% 2249 O 4222 1553 051 2033 -25%
S50M23P925 13.00 820 <912 000 1300 -397% 1149 0O 7000 1578 034 2453 -40%
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nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsboune
SETSO 349,65 2018 Zizs 81523
S0.000 —— snsssms Arc-Stock Foreign et tisy sssssss ArTTFEX Foreign tet tri 150000
Symbal Setle  Cha %Cha Val, Ql Ol Cha 400000
550023 325.01 0.0 0.0 73 a1 o
SEOK23 945.20 6.9 1.8 26 227 g 50000
S50M23 945.90 7.5 19 227027 508,765 G1E66 a
S50U23 943.90 7.8 1.9 21340 65559 B.617 0000
S50723 944.20 18.0 1.9 5873 2777 2422 -
SEOHz4 51,00 76 1 2210 5Sdd 39 - 100000
— -150000
SET50 Futures lonaiShert) : dnunan aaU Long(Shor)
Long Short Met 25u 2 dulami 1idau o m m o e m e m wm e e -200000
p— 33694 38,939 5,305 2124 -13:290 50T e - !
o [} [} 3] 1] o m I} I} o 2 ‘?_
Earre] 113,235 92,723 20512 2333 -34133  -EB.016 S = - A N S A
= ow =2 b =
J—— 109563 124770 15,207 -4573 47483 65209 o o
i anedse va. e wda ey va. il waa
. X o e, 1
AMNISTU SPREAD fu duinauaan ASPS MODEL SET50 ns:AuA1 PER A9
IhriLne Spread BSelna - B3e¢ind
S50F23  S50G23  S50H23 550123 S50k23  S50M23 (i) UA. 66E DA 66 .o, 66E WA, 66E D.8. 66E n.e. 66E 0. 66E
U 30 U.A.66 (U 27 w66 ru 30 D66 tu 27 08166 cu 30 W.A.66 (U 29 08166 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
S50023  -9.70 637 337 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

PER 185 1,060 1,076 1,084 1,092 1,100 1,125 1,149
PER 19 1,088 1,105 1,113 1,122 1,130 1,155 1,180

S50M23 -8.80 -5.45 -1.64 173 1.42
*Runfigudaseanidoulauesswing w.e. - £.0. 66 windu 1.75%
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SINGLE STOCK FUTURES

Long KBANKM23

A

nelinsguan1snduunves Fund Flow ¥asauaavinliiuiisiands Laggard ngu

(5ud1 Risk to reward aula 917 KBANK fisnavuanas 12.2% YTD innaslungs

5. ey wazannndn SET uaz SETBANK 7ifnau 6.4% uag 1.5% YTD auasu

51U Fourguu PBY 513 0.59 fednliunaiieuiuAaaiiongus 7 0.67 wih

FIAUsIETY Wndsdnya Sideway ananduvhguliviunadlou 125 v wioy
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Wizl Long KBANKM23 U3tad 129.50 v wthwinAals 134.00 U wag Cut Loss

1.50 UIMNANYU
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134.00
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Future Underlying
Settle ] Ol _
Future ] Basis Vol Ol leverage| Upside PER 66F
Price Change
KBANKMZ23 13030 0.80 620 8475 -27 11.21 25.00% 7.56
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Long CPALLM23
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ARflsans 1Q66 agjﬁ 3.65 WUEIWUIM (+16% QoQ, +6% YoY) flsfilaTuiia
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TagnzA NN AUSULRNTULSIAINAT FT Fair Value windu 72 U
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FIATUAFIUNAURI 9N Inverted Head & Shoulder Asndutiusnduwmilowdu

EMA 200 ¥u wiouusiaiiou Bullish Breakout Whvsnevivinlsee 66.00 v
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wuzi1die Long CPALLM23 1w 62.87 um Yagduriils 45% wwidls 66.00 um

wag Lock finls 20% 71 63.87 U

Future Underlying
Seftle _ ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
CPALLM23 6501 0.01 808 3188 -117 14.97 13.64% 3054
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TRACKING PERFORMANCE

Realized Profit on May 2023 | 0.0%
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TOP 20 MOST ACTIVE VOLUME

Vol Ol Ol Change Leveroge Resistance Support

1 TIBM23 149 15 14,295 33,497 14,058 150 148
2 KTBM2Z23 1863 186 12,565 16,744 2,066 19.63 18.96 18.25
3  SIRIM23 1.89 191 4,561 13,037 2,544 15.44 192 1.87
4  TRUEMZ3 8.2 8.3 4,051 19,056 - 1,016 12.42 8.42 8.10
5 HMPROMZ3 1437 145 3,228 3,629 - 2,598 859 1455 1420
6 AAVMZS 274 274 2,401 62,781 - 55 8.48 2.84 271
7 PTIM23 3125 31 2,277 8,392 - 231 521 31.25 30.66
8 BAMMZ3 122 12 2,044 14565 1,342 1235 1222
9 TKNMZ3 918 2L 1,726 12,965 - 1,726 5.36 918 8.86
10 BEMMZ3 89 89 1,677 11,259 - 1584 13.30 891 874
11 ADVANCMZ23 2194 219 1,602 3,464 480 1397 217.18 21599
12 PTTEPMZ3 1495 149 1544 4,572 408 16.78 149.86 14591
13 PLANBM23 2561 875 1,502 15,531 - 993 7.02 288 260
14 APMZ3 1264 127 1,500 3,052 - 1364 1258 1264
15 CPFM23 2038 204 1,209 22,710 - 499 7.99 20.45 19.86
16 5CBMZ3 1055 1055 1,196 4,559 1,042 8.79 105.07 104.00
17 BANPUMZ23 9.03 89 1,163 47,375 77 16.03 9.07 872
18 PTGMZ3 14 14 1,136 14956 300 498 14.04 1380
19 TOPMZ3 47.42 47.5 1,048 1,467 142 2.03 47.69 45.05
20 AWCMZ3 5.64 5.65 1,052 7,715 - 450 5.81 5.29
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GOLD FUTURES \
Gold Online Futures
FIAMBIAMANENTTHIRAY S TeveUTutullungingegalng 2,030 T B N ST ¥ N ST
\ , GOU23 2,068 -2 0.11 6,208 8,440 3678
Gl 1 1 a =) a I~ % a a
WISEEY NBUAATINUINAINIUAN 2,020.4 ey LWuUNISUSUL 4.5 1585 »
© ‘ ¢ . Mini Gold Futures

PMNTUNBUNLN  1A8NI5LARBUINIY95IANMNBIATILSINARUIINNISANFITUYD = G w o oc
2 100 1 1 3
[ [y} Y] [y [ | I a 4 v GFQ23 32,710 -80 -0.24 30 150 14
BNTHANDULNUIUSURTANSY Uazn1sudemvadadiuneaans vuuly Dollar o

(%
v a v a

Index vEUAY 0.11% Uan 101.4 9 dmsuiuil dosdanunisussyaiieniv
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M3venemauvilitesansy swdinsUamesviisnaguilan (CP) wasdil
51P15WEn (PP Tuunsuasweiatnudidu  iivevdqanaudinioniasns, Ve 9 31RTUATDY Gold Futures (Night
Session) Settle a4 3@ 22.00 U. kazUTuIUNIT

nondevearinluszezdnly FovreiAntailutisnan 19.30-22.30 u.
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59 MB9FT GF10M23 Wilofu USuanas 280 U Ui 32,620 U (2,026.5

wipay) geniisAmesdinata spot anandidsulmuina 2,020 wieg
ANMSIAT GF10M23 ’B’uﬁwasﬂuﬂiau 32,400-32,800 UM 91NANTHNINFIVDY
samasdmuiluueguing 2,030 wieys vildinamuansaida Short
GF10M23 yulade 32,720 v1m Jagduildnls 100 U wugthiesely Tnefith
yirilsil 2,000 WiRBRys %3 32,190 UM wazivuAga Stop profit A51ANY

WaUalaniavinu minsinmesdadaulmiaanais

GOLD SPOT

IQXGL C: 2,022.87 daily
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 Ju wieudsmne Higher Low ane

Bullish Breakout Usziiiununliulaesiududuidu menseu $2020-$2050

Gold Online: wuzi1 Trading GOM23 i $2020-2050 wag Cut loss $3

GOM23

GOM23 €: 2,038.20
2050

! yos
v ] i';l*h-u'n L
T i

daily |

TSIT(14, 70, 30, 1)

macdi(12, 26, 9)
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FX (u2wn/ USD)
33.50 33.75 34.00 34.25

1900 30,255 30,480 30,706 30,932
1930 30,732 30,962 31,191 31,420
190 31,210 31,443 31,676 31,909
1990 31,688 31,924 32,161 32,397
2,020 32,165 32,406 32,646 32,886
2,060 32,643 32,887 33,130 33,374
2,080 33,121 33,368 33,615 33,862
2,110 33,599 33,849 34,100 34,351
2,140 34,076 34,331 34,585 34,839
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34.50
31,158
31,650
32,142
32,634
33,126
33,618
34,110
34,602
35,094

BASIS s:r919 GOM23-GOLD SPOT

(Gold Online Futures Jun-23) GOM23 daily ]
| tmos L
Iol BrE trmpeeicsie

) l’—“*-v-'---.__ R T

Gold Spot Price,RT IQXGL

ol 1
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rs1 Diff=14.9200
ey

fn: @ne9ide va. oWy waa

A1uarunlsvaiAnuves MINI GOLD FUTURES
UNECNUS EEoe

(Fresswdau #8.10 un/drunun/do)

Feia fvrls AIESTULLEU+ fvls
future wdeuulas (miavu) VAT () (miamu)ave

32,557.90 250.0 2500 (210} 2250
32 607.50 200.0 2,000 (210} 1,750
32,557.90 150.0 1,500 (210} 1,290
32 507.90 100.0 1,000 (210) 750
32 457.80 50.0 500 (210} 250
32,407.90 0.0 - (210} (210}
32 357.90 -50.0 (200} (210} (710}
32,307.90 -100.0 {1,000} (210} (1,210
32,257.90 -150.0 i1,500) (210} (1,710
32,207.90 -200.0 (2,000 (210) (2,210
32,157.80 -250.0 (2,500) (210} (2,710
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