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Al Futures Long[Shorf] Position : Contract

Accumulated Long(Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 136,879 152,320 -15,441 -23,582 427898 48,654
Foreign 124,849 166,765 -41,918 -41,305 -42915  -87 410
Retail 332,097 274,740 57,357 54 857 85704 38,745

SETS0 Futures Long[Shorf] Pasihon : Controct

Accumulated Long(Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 0177 45817 260 3,501 8871 2,504
Foreign 76,268 104,173 -27,905 -17,878 -4399 653294
Retail 172,131 144 485 27,845 14277 -4272 60,790

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

Accumulated Long(Shorf]
2Days 1 'Wesks 1 Meonths

long Short Mt
Institution 64 503 81,211 -16,708
Foreign 11,649 15,307 -3,658
Retail 93,222 72 856 20,366

35185 40854 03 ETE
7486 22197  -B506
33671 63061  -B5172

Metal Futures Long[Shorf

} Pasiion : Confract

Accumulated Long(Shorf]
2Days 1 Wasks 1 Months

Llong Short MHet
Institution 657 2,091 -1,434
Foreign 35,885 463726 -10,441
Retail 31,803 20,028 11,875

2175 1,707 _o85
15484 16,130 13,796
17558 17,837 14,781

Call Option Lonal(Sher} Posifion : Contract

Accumulated Long(Short)

Long Short MHst 2Days 1 Wesks 1 Months
Institution 235 488 -253 -358 84z -3,345
Foreign 769 496 273 362 196 2,585
Retail 3,201 5,221 =20 34 -1,038 760

Put Option Lona(Sher) Position : Controct

Accumulated Long(Short)

Long Short Mt 2Days 1 Wesks 1 Months
Institution 242 52 150 233 163 -1,159%
Foreign 249 251 -2 45 246 -1
Retail 3,660 3848 -188 -278 -409 1,200
D ASIAPLUS
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SET50 OVERVIEW
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SET50 INDEX FUTURES

Direction Trading : namsidensiilonailldsguialysiifiaiosnmvyu SET50
Index U3UTu uugih Follow Buy S50M23 71 950 9a 1hwiiils 965 uag Cut

Loss 4 0

Spread Trading: i Short Spread S50M23U23 16 -1.71 qa thgduils 1.1
0 uuziiieselauAIn Spread 5E1INe S50U23 audie S50M23 o Sudl 29 .o,

2566 LU -4.91 30

'
o [J

SET50 Option: \Ua Long S50M23C925 71 30 90 (SET50=945 9n) Jagiurls

q

6.60 99 1virnls 50 90 (SET50=965) uawideu Stop Profit 3 qa

S50M23 (30 MIN CHART)
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SET50 Index  Last 1r Hist. Violatiity 2Week Hist. Violatiity
947 72 11.55 13.934
Call Option
) Break Intrinsic  Time Allin-  Theory Open  Implied Effective Time
Premium Ch Volume
- Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23C1025  2.30 010 =1027.8 0.00 2.30 5.45%  1.46 0 9520 16.70 010 3542  84%
S50M23C1000  6.00 010 =1006  0.00 6.00 6.15%  32.95 0 12742 16.53 020 3091 6.1%
S50M23C975 12.00 010 =987 0.00 12.00 414% 922 0 12714 16.51 033 2618  41%
S50M23C950 2130 030 =9713 000 21.30 2.49%  18.65 0 9130 16.17 050 2219  25%
S50M23C925 3660 120 =0616 2272 13.88 146%  33.04 0 3424 17.13 067 1724  15%
Put Option
) Break Intrinsic  Time Allin-  Theory Open  Implied Effective Time
Premium Ch Volume Delta
9 Even Value Value Premium Price Interest Volatility Gearing Decay
S50M23P1025 8000 360 =945  77.28 272 -0.29% 78.02 0 201 1774  -0.8%8 -1041 -0.3%
S50M23P1000 57.00 000 =943 5228 472 -050% 5556 0 836 1592  -0.81 -1350 -0.5%
S50M23P975 3730 -050 <9377 2728 1002  -1.06% 3589 0 1934 1542  -068 17268  -1.1%
S50M23P950 2290 040 <9271 228 2052  -218% 2038 0 5028 1610  -0.50 -2068 -2.2%
S50M23P925 1270 040 <9123 000 1270 -374%  9.82 0 7302 16.60 -0.33 24490  -37%
fn: @neuise va. il waa
x n:nuauwusamu:vaaunaaqumads:lnﬂ
nawsoun1ssovie SET50 INDEX
Tumsaaasnu na: SET50 FUTURES
UNDERLYING Close  Cha #Cha asumsboue
SETSO 347.72 2,85 S03ms 1S
100000
Symbol Setle  Chg %Chg Waol. Ql Ol Chg - 50000
S50J23 925.01 0.0 0.0 73 a1 0 -
SE0K23 347.40 =36 0.4 11 220 -3 -0
S50M23 543,60 0.0 00 267360  SI0007 21283 -50000
SEOLI23 945.90 0.0 0.0% 24500 63353 3,463 -100000
S50223 945,50 -0.7 -0.1 4,363 27398 agz 150000
S50H24 942,50 -0.7 -0t 7332 533 2 i;;;; - -200000
SET50 Futures Lona(Short] : &rurdad aaU Long(Short) (£0,000) . 250000
Long Short Net 2 5u 2 ddami 1dau 80,000} - e o e e e e em e -300000
—y 50T 49917 250 3601 14008 2,504 g 0T T 2 02 £ 02T 0% 02 0% 9 %
@ @ @ O @ o ki) k) k) 2 = o
dramid TEZ68 104,173 -27905  -17.878 -35.224 -63.234 A R S - S S S S
P—— 213 144,466 27645 14277 21218 60,730 o - o8 7
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AMNAsni SPREAD ru Fuidou9in ASPS MODEL

I0Lne Spread Beina - Bseing

S50F23 $50G23 S50H23 $50J23 S50K23 S50M23
30 u.n.66 ru 27 nw.66 ru 30 0.A.66 u 27 W.8.66 tu 30 w.A.66 ru 29 D.8.66
S50F23
S50G23 333
S50H23 593 -2.60
$50323 -9.70 -6.37 -3.37
S50K23 -9.81 6.47 -3.06 031
S50M23 -8.80 -5.45 -1.64 173 142

*aunigudaseanidoulonesswing w.e. - fi.a. 66 Wiy 1.75%
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SINGLE STOCK FUTURES

Long KBANKM23
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SET50 fis:AuA1 PER 199

(inn) U.A. 66E T.n. 66E W.8. 66E w.n. 66E D.8. 66E n.e. 66E s.A. 66E
PER 15.5 888 ' 902 908 915 922 942 963
PER 16 917 931 938 945 952 973 994
PER 16.5 945 960 967 974 981 1,003 1,025
PER 17 974 989 996 1,004 1,011 1,033 1,056
PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
PER 18,5 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
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Melanszuansndunnves Fund Flow ¥asdumavinlyiuisiads Laggard ngu
\Sudl Risk to reward Whawla 919 KBANK #151a19uanas 12.2% YTD wngalunay
s T wazannal SET waz SETBANK 7ifinau 6.4% wag 1.5% YTD amaIAu

39U FaveUL PBV 5717 0.59 fanluunaiisuiuaadengus 7 0.67 1w

FIAMUTIETY wnIsanvae Sideway argasuvingiuliiiuuanlau 125 v wiay

§u EMA 10 YU U39 Downside N311@ UsgrliutmuneyiniilsiAai 134 um
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U3ugadn Long KBANKM23 Uil 132.50 v whwivinls 136.00 v uay Cut

Loss 1.50 UINAINNU

Future Underlying
Settle _ ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
KBANKM23 13594 0.44 1163 5964 -528 11.21 25.00% 7.56
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Long ADVANCM23

AAALINAULIALABNATIAILAT 2566 NansuwuaInUunad 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

F1uTeIY wwiltuwwu T Uptrend Channel Tnefiidmsnedt 215.00 v

nagnsnasavnu

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
ADVAMCMZ3 22152 0.52 239 3279 113 13.97 | 25.79% 21.02
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HISTORICAL PRICE TECHNICAL CHART
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TRACKING PERFORMANCE

Realized Profit en May 2023 66.2%

0% 20% 40% 60% 80% 100% 120%
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TOP 20 MOST ACTIVE VOLUME

t

veie Basis Vol Ol Ol Change Leveroge Resistance Support
1 JASM23 1.25 1.25 12,230 70,121 278 461 170 1.56
2 SIRIM23 191 1.89 10,868 43,943 5,374 15.44 1.99 1.87
3 BANPUMZ3 811 8.15 7,413 46,713 - 2,150 16.03 5.42 8.18
4 AAVMZ3 2.83 2.84 6,443 65,476 3,302 8.48 2.85 2.78
5 ES50M23 89 89 3,406 12,646 403 5.49 8.87 890
6 LHM23 8.89 8.85 2,805 2,368 - 1,698 13.64 9.00 9.05
7 TUM23 15.05 15 2,747 15,544 - 129 9.10 15.05 1470
8 TRUEMZ3 7.69 7.65 2,534 22,579 494 12.42 7.70 7.70
9 BEMMZ3 9.05 ) 2,089 11,944 751 13.30 9.20 8.95
10 PTTIM2Z3 32.25 32.25 2,064 4996 - 1,811 9.21 32.36 32.00
11 SUPERM23 0.6 0.59 2,003 41,453 - 1,997 428 0.61 0.58
12  TTBM23 15 1.49 1,877 36,452 1,135 1.54 1.47
13 CPALLM2Z3 66.46 66.5 1,552 4,047 649 14497 67.02 65.69
14 PLANBMZ23 8.96 8.95 1,500 15,531 1,500 7.02 9.04 8.96
15 CKPM23 381 3.82 1,389 28,259 - 718 488 3.82 3.69
16 TEKNMZ3 10.41 10.3 1,243 12,659 - 861 5.36 10.02 10.10
17 IRPCM23 238 238 1,195 25,521 - 854 8.54 242 230
18 KBANKMZ3 13594 1355 1,163 5,964 - 528 1121 136.53 13450
15 GUNKULMZ3 3.83 3.82 1,090 129,670 - 257 15.36 3.84 3.65
20 BLANDMZ3 0.93 0.93 1,000 78,595 - 1 8495 0.93 0.9z
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GOLD FUTURES p

Gold Online Futures
o v A A W fal = a |l logt Chg %Chg Vol ol Ol Chg
F1IAMNBIAINANNENITIDAUTUANTINIULT BAa9 2.85 wisgy™ Unoghn 2,011 G om0 0w s mE o
o« 9 e U GOU23 2,056 0.36 3,889 7,700 455

wiRem  dussineduainaAiduneaasansgudern  esintnamudide Mini Gold Futures
Aoaanslug uzanaiulasnsde viyy Dollar Index USuau 0.35% Unil 102.7 R R T
| GFQ23 32,680 150 0.46 1 131 &
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$1AMaaf GF10M23 Wlefutuanifiinumn wiudu 50 v1n Tail 32,530 Vv
(2,020 Wiey") ganiTAmesdiaaIa spot agaiedoulmuiian 2,009
Wb MATIA1 GFLOM23 Yuflaweglunsau 32,250-32,600 U ndiamIg
senasidaunisilunseuiivseduld  2,0002,030 wiuyn  Fensuusi
Trading GF10M23 38y 32,200-32,680 119 wivnnsnauduiiuluungnseuuy
wuzihsella Short uazimuAga Cut Loss 100 U 91nnu ledesiuni
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GOLD SPOT

IGXGL C: 2,018.20 daily
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 1 wieudsne Higher Low ane

Bullish Breakout Usiilunuiliialnesiudaduuniu manseu $2020-$2050
Gold Online: wuzi1 Trading GOM23 i $2020-2050 wag Cut loss $3

GOM23

GOM23 C: 2,027.80
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nisidassaAnavAlfiluuan
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
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(Gold Online Futures Jun-23) GOM23 daily ]
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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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