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All Futures Long[Short] Position : Confract Accumulated Long[Short]
Long Short Meit 2Days 1 Weaeks 1 Months
Institution 177,869 179,770 21901 10646 8577 93712
Foreign 147 544 139,137 -11,453 -9881 -Ff3,705 -1146599
Retail 340,991 327 597 13,394 20507 65128 20987
SETS0 Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Leng Short st 2Days 1 Wesks 1 Months
Institution 40,816 43,950 -3,134 -4 455 12,512 18,373
Foreign 54 207 104,804 -10,597 4151 46265 95,927
Retail 155,748 143,017 13,731 348 33,753 7755

Sing|e Stock Futures Long[Short] Pasiion : Contract Accumulated Long{Short]

long Short Met 2Days 1 Wesks 1 Months
Institution 109,438 113,039 3601 12013 10,438 117,373
Foreign 25,182 16,297 B,885 -2,184 -4 454 -1,041
Retail 105,823 111,107 -5,284 14,197 14,892 -116332
Metal Futures Long[Shorf] Position : Controct Accumulated Long[Short]
Long Short Met 2Days 1 Weeks 1 Months
Institution 730 2,281 155 2123 3116 -1746
Foreign 26,465 37,189 -10,724 -12958 -23,639 -22 808
Retail 30,415 18,140 12,275 15,081 26775 2455
Call Option Lona(Shor) Position : Contract Accumulated Leng(Sheort)
Long Short Met 2Days 1 Wesks 1 Months
Institution 68 1,072 21004 21189 1805 5194
Foreign 660 252 363 rET 877 2877
Retail 65,260 5,624 636 52 928 2,317
Put Option Lona(Shor) Position : Contract Accumulated Long(Sheort)
Leng Short st 2Days 1 Wesks 1 Months
Institution 3o 418 -43 -143 24 -1,720
Foreign 880 523 57 2459 87 108
Retail 6,548 6,862 314 106 -1 1,612
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SET50 OVERVIEW
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SET50 INDEX FUTURES

Direction Trading : A uAmmwindsunsanisveevilduduladenuu usaiy
Taiudueumensiieaduladenasu wuzi Trading S50M23 lunseu 910-935
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Spread Trading: \Ua Short Spread S50M23U23 i -1.71 9 Uagdurils 0.4
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SET50 Index Last 1Yr Hist. Violatiity AWeek Hist. Volatility
922.93 11.67 16.0842

Call Option

Premium Chg

Break Intrinsic Time Allin-  Theory Volume Open Implied Delt Effective Time
Even Value Value Premium Price Interest  Volatility Gearing Decay

S50M23C1025 0.90 -0.30 =10259 0.00 0.90 11.16% 0.33 0 9631 17.56 0.04 4193 11.2%
S50M23C1000 2.20 -1.00 =10022 0.00 2.20 8.59% 1.13 0 13397 17.34 0.09 37.22 8.6%
S50M23COT75 490 -210 =97949 0.00 4.90 6.17% 3.28 0 13472 17.04 0.17 3266 6.2%
S50M23C950 10.20 -3.60 =9602 0.00 10.20 4.04% 8.08 0 9923 16.85 0.31 27.81 4.0%
S50M23C925 19.70 -5.20 =9447 0.00 19.70 2.36% 17.05 0 3785 17.01 0.48 2263 2.4%
Put Option

Break Intrinsic  Time Allin-  Theory Open Implied ..~ Effective Time

Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50M23P1025  106.30 1470 <9187 10207 423 -0.46% 103.71 0 214 2259 -0.91 -7.86 -0.5%
S50M23P1000 80.00 1070 =920 77.07 293 -0.32%  79.56 0 864 15.97 093 1067 -0.3%
S50M23P975 57.80 930 =917.2 5207 573 -0.62% 5676 0 1936 16.29 -0.83 1332 -0.6%
S50M23P950 39.30 9.00 <9107  27.07 12.23 -1.33%  36.61 0 4735 17.34 -0.68  -16.08  -1.3%
S50M23P925 2370 6.30  =901.3 2.07 21.63 -2.34%  20.63 0 7323 17.33 -0.51  -19.895  -2.3%
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UMNDERLYING Close  Chg #Cha asUmstoue
SETS0 32293 -11.42 -l2dw THSi2a
50000
Symbol Setle  Chg %Chg Vol. Ql Ol Chg 0
Sa0J23 3250 0o 0.0 T3 a1 1]
SEOKZ3 324.00 -12.8 -1d 27 213 -3 -50000
S50MZ3 520,50 -11.3 -3 255125 525751 3,306 100000
550123 315.40 -12.3 =13 25142 TO463 6,506 150000
SE0223 15.60 -13.1 =14 §.066 30,330 2. 720 .
S50Hz4 FE.40 -12.6 =14 3.373 5,537 T3z ~200000
- (50.000) - 250000
SET50 Futures Long(Short] : dirunud &l Long(Short) (£0.000)
Long Short Net 2 5u 2 ddami 1dau 80,000} - - e = . -300000
& 8 @ 8§ 8 8§ &8 & 8§ 8§ &«
Ao 40,816 43,5950 -3.134 -4,435 23655 18,373 CE & = PR IS L N o ! ! L
@ @ @ O @ @ ki) = @ 3 3 m
dnamid 54,207 104,804 10,557 4151 -41100 -35.327 2402 %Y s 2 F F 2 0% I o=
& TN - a8 - o T
MuUag 156,745 143017 13,731 345 17445 T7.554
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AMNIStU SPREAD fu duinauan ASPS MODEL SET50 ns:AuA1 PER A9
I0Lne Spread Beina - Bseing
S50F23  S50G23  S50H23 550123 S50K23  S50M23 (irh) UA. 66E DA 66E .. 66E wa. 66E D.8. 66E ne. 66E 5. 66E
ru 30 UA.66 tu 27 nw.66 tu 30 D.A.66 U 27 866 tu 30 W.A.66 cu 29 D.8.66 PER155 888 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
S50623 333 PER 165 945 960 967 974 981 1,003 1,025
S50H23 593 260 PER 17 974 989 996 1,004 1011 1,033 1,056
550123 970 637 337 PER175 1003 1,018 1026 1033 1041 1064 1,087

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
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Future Underlying
Setfle _ ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
KBANKM23  133.71 021 386 5092 48 11.21 25.00% 7.56
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Long JMTM23

ARinlsansy 2566-67 IUANTU 22.9% yoy waz 19.1% yoy 11 New high daiiias
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ANAnanEIfuNMIzRuBLazAsygRarzasdluun Fair Value 65.00 v

AU Andayay1d Technical Rebound nidannvageukwisulay 36.25
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wuzi Long JMTM23 Ustiad 41.00 uw wvinnls 43.00 U wag Cut Loss 1
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Future Underlying
Settle ] Ol _
Future ] Basis Vol leverage| Upside PER 66F
Price Change
JMTIM23 4220 0.20 1009 4450 -579 - 23.08% V4
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TRACKING PERFORMANCE

Realized Profit on May 2023 36.2%

YTD 2023 Realized Profit 935%

0% 10% 20% 30% 40% 50% 60% T0% 80% 90% 100%
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TOP 20 MOST ACTIVE VOLUME

ge leverage Resistance Support

1 TIBM23 1.46 147 26,348 19,177 - 16,539 147 140
2 JASM23 144 144 13,061 49,534 - 3195 461 147 138
3 AAVM23 275 276 9,244 49,417 - 3,777 843 2.85 274
4 PIGM23 1335 133 7,402 15,091 - 398 498 1348 1303
5 SUPERM23 06 058 7,005 41,452 - 4,001 428 0.60 056
6 TUMm23 14.82 147 4,637 13,334 - 479 9.10 15.35 1460
7 KTBM23 18.75 188 3,380 7,751 2,190 19.63 19.45 1867
8 IRPCM23 229 23 3,112 23,948 486 854 2.34 230
9 TRUEMZ3 6.95 6.95 2,504 19,764 - 2,309 1242 7.20 712
10 ITDM23 14 14 2,660 10,979 - 2,761 1217 142 133
11 CHGM23 3.13 3.06 2,534 2,725 - 520 1331 3.13 318
12  GULFM23 48 48 2,072 10,520 - 2126 272 4890 4790
13 SIRIM23 177 175 2,089 40,847 - 1,299 1544 177 173
14 BEMM23 86 8.65 2,029 11,910 - 997 1330 8.60 8.60
15 CPALLM23 632 63 1,795 3,689 247 1497 6396 6151
16 TOMM23 28.34 2825 1,611 2,976 4 166 28.34 2337
17 APM23 107 105 1,516 1,035 - 997 1364 11.05 1097
18 PTTM23 3172 3175 1,402 4,366 654 921 3256 3170
19 SAWADM23 5274 525 1,257 7,201 162 665 5506 5034
20 HMPROM23 1435 141 1,209 3,702 1,204 959 14.80 1412
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GOLD FUTURES

a

° T oA = = = o
57ﬂqmaﬂﬂ7ma7@ﬁvﬁ§m~l@ﬂu ANRINBLUDY 6.9 LT8R UAN 1,982 bASYEY Y YN

o

[y

AaneAUinaRgInuly WA URTENSS

<3

AEVRTIBNUINTEEUTUR
andy uardseonuanifunusugaiuiesfiasussatennaafumaiuniangly
fuordndd (21 wa) wenaninsTameiiaunsiuiuaathuresanss
Fou 1Ly, Mifindu MoM uaraenadestuain yulviaiduneaaniufeen uas
Dollar Index i 0.25% Unil 102.86 90 Feifuusnafusiosamasd vh
THAnusneiiedhamuaunindides aziiouannainiunlaudileAuda

o

¥4 408.63 90 1130 1.24% dmsuTull nsanigasilamednuiuguesuaianns

[

TINUSWFUAY, 8aATI8TIULDEDY LATAYNTY

o

nAsugiasiou w.e. 1usu

nagnsnisainu

$1Amesd GFLOM23 lefiu thudu 10 v @uswyuanAduuivsousn)
Uil 32,360 U (1,989 wiwrys) ganisAmesdiagaiadoulmuiim
1,983 T8y AINSIAT GF10M23 ’B’uﬁazagﬂuﬂiau 32,100-32,500 U H1e
Aonswuzihlvinamuifaniug Short GF10M23 yuil 32,550 v tagliud
fls 190 v wugdhdeld tnefidviidlsit 1,970 wieey e 32,000 UM
wazmungn Stop profit 13 32,450 U ile Lock flsdusi 100 vIvan
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GOLD SPOT
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'.- "
Fiagt hih, "y

(N0 [ S
Ll

rsi1(14, 70, 30, 1)

fan: @nwaudde va. oWy waa

X ASIAPLUS

Gold Online Futures

Lost Chg %Chg Vol

O OiChg|

GOM23 1,999 -1 0.04 22,000
Gou23 2,029 -1 -0.06 6,960

34,9490 -5299
10,221 -780

Mini Gold Futures

Lost Chg %Chg Vol (o] Ot Chg
GF10M23 32,360 -10  -0.03 2,411 6,055 -536
GF10Q23 32,470 -10  -0.03 739 3,495

GF10v23 32,550 -20 -0.06 126

578 57

fan: aneaudde valelde waa

nnewme 9 51ANUATee Gold Futures (Nigh
Session) Settle a4 1381 22.00 U. wazUTUNN;

ForeiinTuluglanan 19.30-22.30 u.
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 1 wieudsne Higher Low ane

Bullish Breakout Usziliununldulaesiududuuidu menseu $1990-$2020

Gold Online: wuzi1 Trading GOM23 i $1990-2020 wag Cut loss $3
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FX (u2wn/ USD)

3350 3375 3400 3425 3450
1,900 30,255 30,480 30,706 30,932 31,158
1,930 30,732 30,962 31,191 31,420 31,650
1,960 31,210 31,443 31,676 31,909 32,142
1,990 31,688 31,924 32,161 32,397 32,634
2,020 32,165 32,406 32,646 32,886 33,126
2,050 32,643 32,887 33,130 33,374 33,618
2,080 33,121 33,368 33615 33,862 34,110
2,110 33,599 33,849 34,100 34,351 34,602
2,140 34,076 34,331 34585 34,839 35,094

P37: @189 Ua. 1o1Ty waa

wASIA PLUS

Securities

BASIS s:r919 GOM23-GOLD SPOT

(Gold Online Futures Jun-23) GOM23 daily ]

I T

A o .
LT PR b [EL TSRO . -

T T TR

Gold Spot Price,RT IQXGL

wot Wi ug ™ T

Rl
rs1 Diff=15.8000

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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