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All Futures Long[Shorf] Position : Contract

Accumulated LongI:Shorl]
2Days 1 Waeks 1 Months

long Short Pt
Institution 42359 101,104 -8,745
Foreign 120,029 118,397 1,632
Retail 206,198 199,085 7113

34040 _14256  ©5,766
20,807 64,135  _B8,553
13133 7B A0 21,787

SET30 Futures Long[Short] Pasition : Contract

Accumulated Long[Short]
2Days 1 Wesks 1 Meonths

long Shart Met
Institution 30,851 32216 9,385
Foreign 94608 75,860 14,748
Retail 95,736 108,119 -13,383

12,045 17,588 19,185
17,790 34442  _B3EI2
5745 16854  B4,537

Sing|e Stock Futures Long[Shorf] Position : Contract

Accumulated LongI:Shorl]
2Doys 1 Wesks 1 Months

long Short Mt
Institution 51485 59,898 8,412
Foreign 8326 19,395 11,069
Retail 76,017 56,535 19,481

19,348 _35167 98,504
5853 17,482 1,001
13485 52858  -99,505

Metal Futures Long(Shorf] Position : Contract

Accumulated Long[Shorl]

long Shart Pt 2Days 1 Wesks 1 Months
Institution 852 1,434 -572 810 -1,364 -375
Foreign 16,106 18,340 -2,234 2545  -12321 -11,247
Retail 15434 12,528 2,805 -3,158 13,685 11,522

Call Option LonalSher} Position : Contract

Accumulated Long(Short)

long Short Pt 2Days 1 Wesks 1 Months
Institution =9 244 -185 -505 =917 -4 204
Foreign 481 112 359 247 TO7 2543
Retail 1,972 2156 -184 258 210 1,661

Put Option LonalShort) Position : Contract

Accumulated Long(Short)

long Short et 2Days 1 Wesks 1 Months
Institution 17 17 -100 -165 -33 -1,588
Foreign 304 412 -108 -315 -188 -215
Retail 2685 2477 208 481 231 1,803
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SET50 OVERVIEW
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SET50 Index Last 1Yr Hist. Violatiity AWeek Hist. Volatility
935.87 11.61 14.6077

Call Option

Premium Chg

Break Intrinsic  Time Allin- Theory . =~ Open Implied .~ Effectve Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23C1025 1.70 -1.10 =10267  0.00 170 9.71% 071 0 9797 17 .56 0.07 37 66 9.7%
S50M23C1000 370 -2.30 =10037 000 370 7.25% 214 0 12896 17.21 013 3370 7.2%
S50M23CO75 7.60 -440 =09826 0.00 7.60 4.99% 553 0 13208 16.87 024 2050 5.0%
S50M23C950 1410 720 =0641 0.00 1410 302% 1230 0 9292 16.79 0.38 2523 3.0%
S50M23C925 2540 -11.20 =9504 1087 1453 156% 2373 0 3439 16.06 057 2112 1.6%

Put Option
. Break Intrinsic Time Allin-  Theory Open Implied Effective Time
Fremium  Chg Even Value Value Premium Price Volume Interest  Volatility Delta Gearing Decay
S50M23P1025 90.20 1020 =9348 8913 1.07 -0.11%  91.83 0 201 #MNAMA S 100 -10.38 -0.1%
S50M23P1000 FO.30 1330 =9287 6413 6.17 -0.66% 6842 0 880 17.63 -086  -11.40 -0.7%
S50M23P975 4930 1200 =89257 39813 1017 -1.089%  46.86 0 1930 17.20 075  -1426 -1.1%
S50M23P950 31.30 840 =9187 1413 1717 -1.83% 2869 0 4947 16.82 -0.60 -18.00 -1.8%
S50M23P925 17.20 450 =8078 0.00 17.20 -3.00% 1517 0 T2TT 16.33 -042 -23.01 -3.0%

fan: @neaudde va. oWy waa
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UNDERLYING Close  Cha #Cha asumsboue
SETS0 93435 152 -0 B2
100000
Symbol Setle  Chg %Chg Vol. Ql Ol Chg - 50000
S50z 925,01 0.0 0.0 73 a1 o
SEOKZS 936,80 -2z -0.2% 3t 225 g 0
S50M23 532,30 07 0% 20543 522445 -34,3dd -50000
SEOLI23 33070 0.6 -0 1838 63957 -7.321 (10.000) — I~ -100000
{20,000) ——
S50223 83170 -0.5 0.1 2739 28.270 -T83 20,050 ~150000
S50H24 323.00 -10 0.1 1,103 5,505 -335 400001 -200000
- 50,0001 -250000
SET50 Futures Long(Short) : dindru &l Long(Short) (50,000} - -
Long Short Net 2 5u 2 ddami 1dau 80,000} - o e . -300000
& 8 8 8§ 8 8§ 8§ 8 8 8 4
- 30851 32716 1,365 2045 ZE096 19,185 0T T @ 2 T ¢ o4 o o od %
@ @ @ O @ @ ki) @ @ 3 3 o
dramid a4.608 79860 4745 17790 -25837 -83.522 2 02 2 % % 2 Z E 3 4 3
Las] —
P 95,736 109,119 13,363 5745 2741 B4EIT ™ = o -
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AMNISNU SPREAD 1u duinauain ASPS MODEL SET50 ns:AuA1 PER A9
I0Lne Spread Beina - Bseing
S50F23  §50G23  S50H23 550123 S50K23  S50M23 (i) UA. 66E DA 66 1.8, 66E W.A. 66E D.8. 66E Nne. 66E s.0. 66E
U 30 U.A.66 U 27 nw.66 cu 30 0.A.66 U 27 10866 U 30 A6 cu 29 D.6.66 PER 155 888 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
P PER 165 945 960 967 974 981 1,003 1,025
S50H23  -5.93 260 PER 17 974 989 996 1004 1011 1033 1056
S50023 970 637 337 PER175 1003 1018 1026 1033 1041 1064 1087

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 1,106 1,113 1,122 1,130 1,155 1,180

S50K23 -9.81 -6.47 -3.06 031
S50M23 -8.80 -5.45 -1.64 173 1.42
*aunigudaseanidoulonesswing w.e. - fi.a. 66 Wiy 1.75%
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Long KBANKM23

finlsans 1Q66 Andudndu 28% vesuszananismlsgnsy 2566 3.8 wiludu

UM (+8% YoY) vaueiuualiy 2066 dusavuuainsglanenidesuans (NI

nsUsuTudnsmenUeRulvidudondy M-Rate 939 L8, 66 51A1WU KBANK &0

WBUY PBV 5713 0.59 Wi wesdnllunallaieuiuAnadengus 30918513 0.67 i

UL Fyayred Technica Rebound ¥11d9wie Double Bottomn Wiauuyis

Wieuduwitle EMA 75 J4 UsTlauduiiunss whvunevindilsi 138.50 un
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UFugadn Long KBANKM23 Uil 134.50 v ihwivinls 138.50 uwm uae Cut

Loss 1.50 umannvu

Future Underlying
Setle _ ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
KBAMNKM23 13555 0.05 464 5044 -301 11.21 25.00% 7.56
fian: aea3de va. wide wda
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wil 2066 Tlenageauia QoQ 31nN15UU Low Season 484§37a Non-Retail usi

WwATY 2H66 MyuINa Central Westville €30 4Q66 3189N151UALATINNS

wusUTrLLNTY wazloum 4 aaula vdlu 2H66 uNaNAUALSUNRTUTYIN New

High 7 1.2 wiluduum veness 13.5% yoy Fair Value U 66 Wiy 79.00 U
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Wiz Long CPNM23 U3taad 68.50 U 1ivinAnls 71.00 v wae Cut Loss 0.75
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Future Underlying
Setfle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
CPMM23 69.65 -0.10 241 819 39 13.02 13.26% 26.03
n: aneedse va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD CPN C: T0.00 W daily
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

i
Future sefle Basis Vol Ol Ol Change Leverage Resistance Support
Price

1 GUNEULM23 3.52 3.52 13,059 136,230 7,630 19.36 3.52 3.53
2  SIRIM23 183 179 5,474 41,746 - 9,154 15.44 1.83 173
3 BANPUM23 8.43 8.4 5414 50,106 4,306 16.03 8.43 8.02
4  CHGM23 315 312 4,533 3,245 - 4521 1331 322 324
5 GULFM23 4799 4775 4,254 12,646 - 1,341 272 4865 4547
6 SUPERM2Z3 0.58 058 4,001 45453 - 1,001 428 0.58 056
7 ITDMZ3 145 14z 3,029 13740 - 2,674 1217 147 134
8 MTCM2Z3 38.79 39 1,760 5,296 831 577 39.83 37.88
9 SAWADM23 56.18 56.25 1,732 7,039 1141 6.65 6095 55.75
10 TIBM23 148 148 1,731 35716 - 1,113 153 l4s
11 CKPM23 3.76 3.78 1,585 28,933 704 4.88 3.76 3.67
12 SAMARTMZ23 475 478 1,582 6,365 520 6.64 4.56 4.48
13 CPALLM23 64.456 64.75 1,417 3,442 - 389 14497 66.97 63.70
14  AOTM23 721 72 1,303 22 = 578 1110 73.25 7159
15 KTBM23 1878 188 1,254 5561 - 795 19.63 19.44 18.58
16 AAVMI3 282 282 1,222 53,194 - 10,711 848 285 278
17 SCBM23 1046 1045 1,104 3,912 - 1,061 879 10783 10451
18 TUMZ3 15.05 149 1,003 13,813 - 113 2.10 15.30 15.05
15  AWCMZ3 5.44 5.45 1,002 8,204 - 11 5.63 5.44
20 EAM23 67.4 67 950 23074 - 520 15.81 67.70 63.34
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GOLD FUTURES )
Gold Online Futures
o v A A = LY 1 19 v X lost Cho %Chg Vol o Ol Chg
SIANBIAINANNENSTL DAY wasubmNurIulneserInIuUsuIulUney Gowm 207 8 08 200 M0
4 GOU23 2,035 -20 -0.95 6,960 10,221 -780
a = | a a a A
FIGAUSINM 2,020 WS fouRvaImian 2,000 wiseys awdail 1,989 Mini Gold Futures
wisury WunsuSuanas 31.4 wisegym vise 1.6% nTunountn LsInAfuun T
a s & 9 IR g e e I
I1NNIAAFITUYBIBNIINANDULNURUEURTANSF LAYNITWIIANVDIATY : 0oz
ADAANT MAUIMINTNTEAUEIMAETIEVRITUIAINAENTT (Wn) dadayayraulit Fa e vaeide WA

waiiunihusutugesnenidewiieadiaduie vy Dollar Index vguidu
- 4 ¢ dv - o cX o A & wnewn 9 51ANUAves Gold Futures (Night

0.18% Ua¥ 102.61 9a Ussihunnasmamudlnvil audusasdgmninaiuni ‘ -
9 ¢ Session) Settle &4 13a1 22.00 U. wazUsueunIs

ansy warn19H0aeseaumialuAns SINANITINNUMILAUATYFAIEANTT Foveiindulutaanm 19.30-22.30 u.

loun sonvetuiledes wardruiuguesuatannisinee usu

nagnsnisainu

5P 83f1 GF10M23 1ilefu anas 20 U (Hesnimainannnavesdiuum
gouAn) Yadl 32,350 U (1,995 wiieay) geninanaaiiadeulmuiim 1,989
Wb AATen GF10M23 Fuflaweglunsey 32,100-32,500 U 910073
wndoulnvesmamesiiilonu wagaiuumeeusi vilitnamuaninsode
Short GF10M23 yuit 32,550 U Pagduilfls 200 U wugtiriield St
flsfl 1,970 wieeys vide 31,940 UM LazmMuAgA Stop profit 1591 32,450
um e Lock Milstusn 100 vmanyu destuaudssmnsiamasn

waeuliminanan

GOLD SPOT

IGXGL C: 1,991.96 daily

i, 2000

1970

rsi1(14, 70, 30, 1)

macd1(12, 26, 9)

2 2023 Trauest Lted A e R A M
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 1 wieudsne Higher Low ane
Bullish Breakout Uszifiuwwiltalassindaduniiu amanseu $2020-$2050
Gold Online: wuzi1 Trading GOM23 i $1990-2020 wag Cut loss $3

GOM23 BASIS s:ri919 GOM23-GOLD SPOT
GONIZ3 C: 2,006.60 daily | (Gold Online Futures Jun-23) GOM23 daily |
Il '] .ftuyl ll"TIIi;-i*nr#—l"ﬁ = = gl gl TR e R R -
Ill Ir !I ! 1090 o - et
.T-.Ii, i . I Gold Spot Price,RT IQXGL
" i--.‘l" I . sl ] | L
Ti1(14, 70, 30, 1) +. i-F . . TERCE R4 L

T -

rs1 Diff=14.9000

macd1(12, 26, 9)

NP VAN y
e \\/,"
B ——— ] T e T T T - ..w..,m:
i @neeudse va. wide waa i @nedse va. il wda
[J v & [J o
ﬂ']SIIl.la\lS'lﬂ']l"lO\'lﬂ'lIhlUUU‘]n muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNECNUS EEoe
FX (u1n/ USD) (Aesmmdaw 98.10 un/dhun/do)
3350 3375 3400 3425 3450 sieda ) ils  AsssuLlo Als
future vlaeuuilas (wEvu) VAT (U] (aulave
1,900 30,255 30,480 30,706 30,932 31,158 32,657 90 520.0 2,500 210) 2,290
1,930 30,732 30,962 31,191 31,420 31,650 32 G07.90 200.0 2,000 210 1,780
1,960 31,210 31,443 31,676 31,909 32,142 32,557.80 1500 1,500 (210) 1,250
1,990 31,688 31,924 32,161 32,397 32,634 32,507.90 100.0 1,000 (210) 750
: : ' ' ' ' 32, 457.90 50.0 500 (210 290
2,020 32,165 32,406 32,646 32,886 33,126 32,407.90 oo _ (210) (210)
2,050 32,643 32,887 33,130 33,374 33,618 32,357.90 -50.0 (500} 210 (710
2080 33,121 33,368 33,615 33,862 34,110 32,307.90 -100.0 (1,000) (210) (1.210)
32 257.90 -150.0 (1,500) (210) {1,710}
2,110 33,599 33,849 34,100 34,351 34,602 32.207.90 e (2.000) 210) 2210)
2,140 34,076 34,331 34,585 34,839 35,004 32 157.90 -250.0 (2,500) (2109 (2,710
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