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All Futures Long[ﬁhorf] Position : Confroct

Accumulated Long[Shorf]

leng Sheort et 2Days 1 Waesks 1 Months
Institution 21,807 106,55 24744 1195 19132 90,748
Foreign 75,794 77717 1,923 20547 6807 -28,650
Retail 183,280 156,613 26 667 21742 12325  -62,098

SETS0 Futures Long[Shori] Position : Contract

Accumulated Long[Shorf]

leng Short et 2Days 1 Weshs 1 Months
Institution 31.262 29320 1,942 10375 11143 180
Foreign 53,129 51,903 1,226 7033 5165  -43297
Retail 73,855 76,823 3168 3342 16308 43117

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

Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 39,080 67410 28,330 14721 11939 130,994
Foreign 9,466 13619 4,153 14850 -10,147 11679
Retail 79955 47 472 32 483 29571 22086 -142673

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[ﬁhorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 818 617 201 4z 1,703 1,758
Foreign 12,533 11,919 614 B6E 11,306 2,160
Retail 9,446 10,261 -B15 510 -13,009 -3,919

Call Option Lona(Short) Pasition : Contfract

Accumulated Long(Short)

Leng Short Met Z2Days 1 Wesks 1 Months
Institution 18 34 -18 -122 1,335 -3,37M
Foreign 168 70 58 -153 -455 2,366
Retail 1,551 1,633 -82 275 -856 1,005

Put Option Lonal(Shorf) Position : Contract

Accumulated Long{Short)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 58 188 -100 -28 =125 -1,448
Foreign 165 93 T2 366 151 -28
Retail 1628 3600 28" 278 22 1476
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SET50 OVERVIEW
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SET50 INDEX FUTURES

¥

Direction Trading : @n1ug Long S50M23 u 943 q9a Yaviinlsil 955 9a $u3
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Spread Trading: 1A Short Spread S50M23U23 161 -1.71 90 tagdiurils 1.49
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SET50 Index Last 1Yr Hist. Volatiity 2Week Hist. Volatility
951.69 11.57 14.7405
Call Option
Premium  Chg Break Intrinsic Time AII-i.n- The.ory VielIine Open Impli.e.d Delta Effect.ive Time
Even Value Value  Premium Price Interest  Volatility Gearina Decav
S50M23C1025 2.70 0.10 >1027.7 0.00 2.70 7.99% 1.75 0 8386 16.26 0.10 35.82 8.0%
S50M23C1000 5.80 0.30 >1005.8 0.00 5.80 5.69% 4.46 0 11699 16.06 0.19 31.34 5.7%
S50M23C975  11.50 0.50 >986.5 0.00 11.50 3.66% 9.92 0 12464 15.87 0.32 26.84 3.7%
S50M23C950 20.70 0.30 >970.7 1.69 19.01 2.00% 19.40 0 8966 15.53 0.49 22.68 2.0%
S50M23C925 3550 -0.10 >960.5 26.69 8.81 0.93%  33.63 0 3524 16.10 0.67 17.86 0.9%
Put Option
Premium  Chg Break Intrinsic Time AII-i.n- The.ory VislTine Open Implif-:-.d Delta Effect.ive Time
Even Value Value  Premium Price Interest  Volatility Gearinag Decav
S50M23P1025 75.70 -3.70 <9493 73.31 2.39 -0.25%  78.56 0 200 #N/AN/A  -1.00 -12.57 -0.3%
S50M23P1000 57.40 -0.30 <9426 48.31 9.09 -0.96% 56.32 0 888 15.73 -0.81 -13.39 -1.0%
S50M23P975 3890 -0.10 <936.1 23.31 15.59 -1.64% 36.85 0 1907 16.21 -0.67 -16.28 -1.6%
S50M23P950 22.90 030 <927.1 0.00 22.90 -258% 21.39 0 4542 15.65 -0.50 -20.78 -2.6%
S50M23P925  12.80 040 <912.2 0.00 12.80 -4.15%  10.69 0 7064 16.26 -0.33  -2444  -41%
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UNDERLYING Close  Cha F%Cha asumsbouie
SETS0 35163 745 026 VSIS
50,000 150000
Symbal Setfle  Cha %Chg Val. Ql Ol Cha 40,000 100000
SE0ZE 925,01 0.0 .07 73 &1 o 0000 —f " a000
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S50H24 242,00 0.0 0.0 40 4938 -134 P ~150000
- 25,5001 -200000
SET50 Futures lonaiShert) : drunad &AL Long(Short) (50.000)
Long Short HNet 25u 2 ddami 1Aau (60.000) -— T T T T -250000
408 8 ¥4 8 8§ 8 8 8 2 & 9
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] = = =5 =
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AMNISNU SPREAD fu duinauaan ASPS MODEL SET50 ns:AuA1 PER A9
Ihhng Spread B5dina - B3eind
S50°F23  S50G23 SSOHZ3 55023 S50K23  S50M23 (rin) U 66E DA 66E 8. 66E WA, 66E D.8. 66E No. 66E 5. 66
-
ru 30 U.A.66 tu 27 nW.66 tu 30 0.A.66 U 27 1W.8.66 U 30 WA.66 cu 29 D.6.66 PER 155 888 902 908 915 922 942 963
S0F23 PER 16 917 931 938 945 952 973 994
s50628 333 PER 165 945 960 967 974 981 1,003 1,025
S50H23  5.93 260 PER 17 974 989 996 1,004 1011 1033 1,056
$50023 9.70 637 337 PER 17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
S50K23 981 647 3.06 031 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
S50M23 -8.80 545 164 173 142 PER 18.5 1,060 1,076 1,084 1,092 1,100 1,125 1,149

PER 19 1,088 1,106 1,113 1,122 1,130 1,155 1,180
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SINGLE STOCK FUTURES

Long KBANKM23

nelinsguan1snduunves Fund Flow ¥asauaavinliiuiisiands Laggard ngu
\Sudl Risk to reward Wiaula 819 KBANK #151A19juanas 12.2% YTD 1nantungy
5. ey wazannan SET wag SETBANK 9finau 6.4% wag 1.5% YTD auasiu

51U Fourguu PBY 513 0.59 fednliunaiieuiuAaaiiongus 7 0.67 wih

FIAUsIETY Wndsdnya Sideway ananduvhguliviunadlou 125 v wioy

&1 EMA 10 U U9% Downside 913189 Useiliwdvanevindilsdan 134 v
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Wizl Long KBANKM23 Ustiad 131.50 v tthwinanls 136.00 U wag Cut Loss

1.50 UIMNANYU

Future Underlying
Settle . Ol .
Future . Basis Vol Ol leverage | Upside PER 66F
Price Change
KBANKM23 134.60 0.10 977 6492 -464 11.21 25.00% 7.56
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HISTORICAL PRICE TECHNICAL CHART
KBANK C: 133.50 daily
YTD =wMTD |
_IL.I R
e 5.3% i.-_”q..r'-l'rf"' Ith* M‘"'“'-l.
- ] )
e b ill ' 136.00
i Loyl ln wn
Il fl'".l .ﬂ* b _' 13150
BANK e - | l"lu.lf
6% Tsi1(14, 70, 30, 1)
KBAN l;.g i volume_colored_EMA1(5)
I N
0w e e s 2% o 2% a% o% 8% 10% LSsrw elimime NI ol :
n: aneensdte va. oudy wda fiun: ansenidde va. i néa

A ASIA PLUS \Q\\

Securities & 7
) o I.-' an IRR
et | | RRRRR




DERIVATIVE TALK ‘

nagnsnasainuauwus

Long ADVANCM23

AAALINaULIALADNATIAILAT 2566 NanauwuanUunad miul 2566 - 2567
71 3.8% - 4.0% awa1du wag 8 upside 31AlATINTIRLTUNITOTTTBB,JASIF
wag Virtual bank Magvinganius.nsine siandwiane U 2566 windu 243 um

svusetu wualtiuedu Tu Uptrend Channel Tasfidhwanedl 215.00 um
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wuz1i13e Long ADVANCM23 71 217 un wlwiiiils 225 umuas Cut Loss 2 U1v

Future Underlying
Settle _ Ol '
Future . Basis Vol Ol leverage | Upside PER 66F
Price Change
ADVANCM23 220.40 1.40 289 3166 -60 13.97 25.79% 21.02
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

Future Ol Ol Change leverage Resistance  Support
1 SRIM23 1.96 1.94 12,362 38,569 6,447 15.44 1.99 1.93
2 TRUEM23 7.7 7.7 7,563 22,085 3,529 1242 8.05 7.75
3 KTBM23 18.75 18.8 5,213 11,791 - % 19.63 19.34 18.60
4 CHoM23 3.36 3.36 4,514 7,759 4,509 1331 3.46 3.39
5 BANPUM23 841 8.3 3,345 48,863 - 144 16.03 8.61 8.36
6 BEMM23 9.17 9.05 2,225 11,193 - 25 13.30 9.19 9.04
7 TTBM23 1.52 151 2,214 35317 - 960 1.53 1.49
8 IRPCM23 242 24 2,091 26,375 1,021 8.54 2.46 2.29
9 GUNKULM23 3.8 3.88 2,085 129,927 - 735 19.36 3.90 3.65
10 ICHIM23 12.8 13 1,958 6,042 27 6.92 13.25 12.60
11 PTTM23 324 3225 1,577 6,807 764 9.21 32.25 32.18
12 BAMM23 12.17 122 1,516 15,278 - 120 12.29 11.95
13 THANIM23  3.65 3.66 1,500 3,522 500 421 3.65 3.51
14 CBGM23 776 72.75 1,450 4,932 314 6.56 78.79 67.00
15 CPALM23  67.25  67.25 1,304 3,398 50 14.97 66.79 66.10
16 ORM23 277 28 1,224 3,888 - 15 22.96 2.77
17 AOTM23  73.55 735 1,086 2,876 371 11.10 73.96 73.50
18 MTCM23 39 39 1,071 4122 - 633 5.77 38.74 38.55
19 TQMM23  28.68 285 1,021 3,992 - 119 1.66 28.68 23.06
20  LHM23 9.19 9.25 1,000 4,066 - 515 13.64 9.19 9.19
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GOLD FUTURES
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51AN09A1 GF1OM23 1ilafiu anas 90 uin Uafl 32,480 UM (2,020 Wieey~)
g9N7151AMBIANAA spot aaeiiadeuliuiinu 2,017 wiegs AATIAN
GF10M23 "jfuf:%agﬂuﬂiau 32,300-32,600 U1 91NANTHNI6IVBIIIANDIAN
o vinlinasyuiifiaaius Short GF10M23 yulade 32,720 U Unanuy
2 99 Stop Profit uazFurilstus 100 U dmiuTull wusinduan Trading
N30 2,000-2,030 WisEey™ %38 32,140-32,630 UM Wagimunlm Cut Loss
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GOLD SPOT

Gold Online Futures

Last Chg  %Chg Vol. ol Ol Chg
GOM23 2,031 13 -062 16,936 29,269 1095
GOU23 2,060 -13 -0.65 3,889 7,700 455
Mini Gold Futures

Lost Chg  %Chg Vol. [e] Ol Chyg

GFM23 32,450 80 -0.25
GFQ23 32,530 30 -0.09
GFV23 32,630 110 -0.34
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 1 wieudsne Higher Low ane
Bullish Breakout Uszifiuwnlilaesindauduniu amanseu $2035-52065
Gold Online: wuzi1 Trading GOM23 i $2020-2050 wag Cut loss $3

GOM23 BASIS s:h319 GOM23-GOLD SPOT
GOMZ3 C: 2,047.60 daily ] (Gold Online Futures Jun-23) GOM23 daily ]
m R s hm I S e U B
i il at LIS +
" I'| ;.u'l Mgl = R T, i
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wl Ll | '. Gold Spot Price,RT IQXGL
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nasndassaninavAalriduuan muomn'ﬂsvmquvoo MINI GOLD FUTURES
Unaonushegios
FX (u1n/ USD) (Fsssuidey 98.10 un/drynun /o)
3350 3375 3400 3425 3450 TRl . A CALAIne iy
future wasuwilay (210NU) VAT (1) (20 NU)FNd

1,900 30,255 30,480 30,706 30,932 31,158 32.657.90 250.0 2.500 210) 2,200
1,930 30,732 30,962 31,191 31,420 31,650 32,607.90 200.0 2,000 (210) 1,790
1,960 31,210 31,443 31676 31,909 32,142 32,557.90 150.0 1,500 (210) 1,290
1,990 31,688 31,924 32,161 32,397 32,634 32,507.90 100.0 1,000 (210) 790
! ! ! ! ! ! 32,457.90 50.0 500 (210) 290
2,020 32,165 32,406 32,646 32,886 33,126 32,407.90 0.0 - (210) (210)
2,050 32,643 32,887 33,130 33,374 33,618 32,357.90 -50.0 (500) (210) (710)
2,080 33,121 33368 33615 33,862 34,110 32,307.90 -1000 (ELY) (210) (1.210)
32,257.90 -150.0 (1,500) (210) (1,710
2,140 34,076 34,331 34,585 34,839 35,094 32,157.90 -250.0 (2,500) (210) (2,710)
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