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. . S50 Futures Ol
Date ] SI:TH Changu Institutes (Ma Foreign (Ma (Contractl  (Contract) | ¥ryBy Wunsunne
02/05/23 1528.43 -0.7 - E 406 1,487 506,929 Un3iAs1:HUdBWUFIUAUAAIANU IIA:NWINATA
03/05/23 1533.30 4, 1 : 516,667 1avN:I08UlN3IAS:K: 064045
08/05/23 1562.25 29. 607,918
09/05/23 1564.66 2, 600,520 SUES RIS
10/05/23 1569.56 4. 581,151 P h
11/05/23 1567.40 - 590,921 oouLnoIASTEA
12/05/23 1561.35 . 616,968
15/05/23 1541.38 . 663,605
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All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 199,700 156,915 42785 27344 18028 86,919
Foreign 147,722 170,261 22539 64455 84391 112,399
Retail 374,435 394 681 20,246 37111 66363 25480
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 87,120 53,710 13,410 13,670 27,385 25610
Foreign 108,930 141 458 -32,538 50,443 -57 449 -115528
Retail 231,681 212,55 19,128 45773 30,063 91318

5ing|e Stock Futures Long[Shorf] Position 1 Controct Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 115,511 87 751 27,760 11,052 -13,146 113,349
Foreign 14,061 8,845 5216 1,558 -17,120 9,423
Retail 96,234 128,210 32,976 S12610 30266 -122772
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 1,685 S04 1,182 -252 -551 187
Foreign 23,122 18,339 4783 5658 9833 9,013
Retail 13,819 19,784 5965 5510 10,784 8,216
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 360 680 -320 -573 -838 -4, 141
Foreign 725 847 -122 151 ar 2355
Retail 5,665 5,223 442 472 751 1,785
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short et 2Days 1 'Wesks 1 Months
Institution 275 341 55 124 79 -1,548
Foreign 445 652 =207 -209 204 97
Retail 4310 4,037 273 85 283 1,645
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SET50 OVERVIEW
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SET50 Index  Last 1¥r Hist. Violatiity 2Week Hist. Volatiity
935 87 11.67 14 6077
Call Option
. Break Intrinsic Time Allin-  Theory Open Implied Effective Time
Premium Ch Volume
- Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23C1025 1.70 =110 = 10267 0.00 1.70 9.71% 071 0 9797 17.56 0.07 3766 9.7%
S50M23C1000 370 -2.30 =10037 0.00 370 7.25% 214 0 12896 17.21 013 3370 T7.2%
S50M23C975 7.60 -4.40 =0828 0.00 7.60 4.99% 5.53 0 13208 16.87 0.24 2950 5.0%
S50M23C950 14.10 -7.20 =09641 0.00 1410 3.02% 12.30 0 9292 16.79 0.38 2523 3.0%
S50M23C925 2540 1120 =9504 10.87 1453 1.55% 2373 0 3439 16.06 0.57 2112 1.6%
Put Option
. Break Intrinsic Time Allin-  Theory Open Implied Effective Time
Premium Ch Volu Delta
- Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23P1025 90.20 1020 =9348 89.13 1.07 -011% 9193 0 201 HMAMA S 100 1038 -0.1%
S50M23P1000 70.30 1330 =9297 64.13 6.17 -0.66%  63.42 0 aa0 17.63 -0.86 -11.40 -0.7%
S50M23P975 4930 1200 =89257 3913 1017 -1.09%  46.86 0 1930 17.20 -0.75 -14.26 -1.1%
S50M23P950 31.30 840 =9187 14.13 177 -1.83% 2869 0 4947 16.82 -0.60 -18.00 -1.8%
S50M23P925 17.20 450 =9078 0.00 17.20 -3.00% 1517 0 7277 16.33 -0.42 -23.01 -3.0%
n: aneendse va. e naa
¥ nmuauwusamu:vaaunaaqumads:lnn
nIwsoun1ssavaeg SET50 INDEX
Tumsaansnu na: SET50 FUTURES
UMNDERLYING Close  Chg %Cha asumsBous
SETSO 935.87 -1.85 -127% 15523
40,000 100000
Symbol Setle  Chg %Chg Vol. Ql Ol Chg 30,000 - 50000
S50J23 925.01 0.0 0.00 73 81 o 20,000 :
SEOK23 939.00 -8.4 0.8 18 19 -1 0,000 0
SE0M2Z3 33350 151 6% 3607138 SSA7EY 3ATTR -50000
55023 3130 1.6 “lE 3T2v2 TL2TE TaS (fo.c00) ~100000
S50223 932.20 -13.3 14 6961 29053 1655 ;;;;; - -150000
S50H24 93000 -125 -13% 3.309 6,200 866 :ﬂ'_m: ______________________________________________ -200000
SET50 Futures Lona(Short) : &0 58U Long(Short 0,000 2000
Long Short Net 25u 2 dlami 1idau 80,000} ——— W e T e -300000
& & ¥ 8 8% 8 8 8 8 8§ 1
P 67,120 53,710 13,410 15670 33547 25610 e I R
— 5 5§ E 3 8 8 £ % %X 2 2 B
Aaha 103,530 141,465 -32.538 -60443  -B7963  -116.928 2z 4 L & r-‘_-.' ﬁ I Eu g' “-f EI z
udan 231681 212553 13,128 46773 34016 91318
n: ansenidse va. oude naa fiun: aneenidde va. i nda
AIANISTU SPREAD tu duifau?an ASPS MODEL SET50 ns:AuA1 PER (]
Ihrine Spread BSelna - B3¢ind
S50F23 550623 SS50H23 550123 S50K23  S50M23 (i) U.A. 66E DA 66E .8, 66E W.A. 66E D.8. 66E Nn.e. 66E  5.A. 66E
U 30 U.A.66 tu 27 nw.66 cu 30 0.A.66 tu 27 10866 U 30 w.n.66 cu 29 D.8.66 PER155 888 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
5023 333 PER 165 945 960 967 974 981 1,003 1,025
S50MZ3  -5.03 260 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
S50K23 981 647 306 031 PER18 1031 1047 1055 1063 1071 1,094 1,118
oMz 880 45 e 173 a2 PER185 1060 1,076 1084 1092 1100 1,125 1,149
PER19 1088 1105 1113 1122 1130 1155 1180

*aunigudaseanideulonesewing w.e. - fi.a. 66 Wiy 1.75%
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Long KBANKM23

A

ilsans 1Q66 Anludndiu 28% vesszununisiilsgndy 2566 71 3.8 niud

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

nsUsuTugnsnen e dulviduengy M-Rate 439 .8, 66 51U KBANK &0

WBUY PBV 5713 0.59 Wi wesinllunallafieuiuAnadengus 30918513 0.67 i

IAusIeT dyay1ad Technica Rebound ¥i1dawie Double Bottom Wiasuvis

Weuduwtle EMA 75 J4 Ustlauduiiunss whvanevindilsi 138.50 un
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UFugadn Long KBANKM23 1uUfl 134.50 v ihwivinls 138.50 uwm uae Cut

Loss 1.50 umannvu

Future Underlying
Settle ] Ol _
Future ] Basis Vol Ol leverage| Upside PER 66F
Price Change
KBANKMZ23  137.00 0.00 936 5345 519 11.21 25.00% 7.56
a: aneuide Ua. owde waa
HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD KBANK C: 137.00 ily
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Long CPNM23

wil 2066 Tlenageausa QoQ 31nN15UU Low Season 4845371 Non-Retail usi
WATY 2H66 MuAINWA Central Westville 139 4Q66 73184M15LUALATINAT
wwanulvainnau waglow 4 asulav Inailu 2H66 undnduilsUnATLI New

High 71 1.2 niluduum venesi 13.5% yoy Fair Value ¥ 66 Wiy 79.00 U

1 uTei wwaldmdnundatuedy aige eglutiain wmndelivgalaundu

Uptrend 7 68.50 v Tlonaaanisseuduni wWhnwed 71.00 uin
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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
Seifle _ ol _
Future ] Basis Vol Ol leverage| Upside PER 66F
Price Change
CPMNM23 69.32 -0.68 222 T80 0 13.02 13.26% 26.03
un: ansensdde va. oude naa
HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD CPN C: 70.00 daily
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TRACKING PERFORMANCE

Realized Profit on May 2023 51.2%

YTD 2023 Realized Profit 101.0%
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TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 SIRIM23 175 175 26,822 50,200 6,957 15.44 187 173
2 AAVM23 2.78 2.8 11,974 63,805 - 1,571 848 2.85 2.76
3 JASM23 147 148 11,763 56,190 - 13,931 461 160 150
4 GUNKULMZ3 3.49 3.42 6,109 128,600 - 1,070 19.36 378 3.58
5 GULFM23 48.25 48 6,014 13,987 1,327 272 51.52 49.08
6 SUPERM23 057 057 5,003 45,454 5,001 428 061 057
7 STECM23 10.34 105 4,272 5,643 - 1,293 6.19 12.36 10.84
8 BEMM23 B 69 865 3,050 13,431 1,487 1330 882 B69
9 PLANBM23 8.81 88 2,500 15,531 = 7.02 9.08 8.81
10 BAMMZ3 112 11 1,419 14,707 - 530 1179 11.56
11 TRUEM23 703 705 2,206 22,661 82 1242 761 743
12 CBGM23 70 705 1,902 5,041 - 431 6.56 77.06 6698
13 PTTM23 32125 3225 1,874 4180 - 806 921 3247 32.00
14 IToM23 142 142 1,832 16,414 - 1,418 1217 155 135
15 EAMZ3 67.99 67 1,693 23,594 211 1581 69.10 63.48
16 PTGM23 1341 134 1615 15,494 488 498 13.95 13.04
17 CPALLM23 6473 64.75 1,581 3,831 - 216 1497 67.03 64.50
18 ESSOM23 8.93 8.8 1533 11,159 - 1,487 9.49 8.93 8.87
19 HMPROM23 1442 145 1422 2,712 - 608 9.59 14.75 14.42
200 CRCM23 45.3 45.25 1219 2,630 485 46.51 44.88
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GOLD FUTURES
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FIANDIAMANNANTTIDAY LT 9.5 WSeey Ut 2,020 Wisey usanyu

INARURBaAISanIFEauA nasanigiUamedauanvilnian1sHansaY A,
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anasgsyaumnIAAnIgel dawalvi Dollar Index Muivduas 0.27% Unai
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59199A1 GF1OM23 1ilefu anas 160 Uw Ui 32,370 Um (2,018 LASLRY*)
geaninsimmesAInaIn spot anandiiadeulmiuiinm 2,014-2,015 wiegys AR
37A1 GF10M23 5u5%3@§1ua€au 32,200-32,500 U1 NTANINIIAINDIAE
wndeslunseuiiuszduls 2,000-2,030 WT8EY~ J9AsUN Trading GF10M23
nseU 32,070-32,550 UM wivnsiAaduiuliungnseuuy  wuzisea
Short wagfmuAgA Cut Loss 100 V1M 91y iletesiumnandes minsa
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GOLD SPOT

IQXGL C: 2,017.13 daily
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Gold Online Futures

Lost Cha  %Chg Vol o1 O1 Chg
GOM23 2,032 0 0.01 16,936 29,269 1095
GOU23 2,060 -1 -0.05 3,889 7,700 455
Mini Gold Futures

Lost Cha  %Chg Vol (o] Ol Chg
GFM23 32,430 3 09 8 271 1

GFQ23 32,600 110 0.34 1 131
GFV23 32,610 -10  -0.03 1 16

fan: aneaudde valelde waa

wnewn 9 51ANUAves Gold Futures (Night

Session) Settle g 1381 22.00 U. WazUsuIUATT

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 Usziiiununliulaesiududuidu menseu $2020-$2050

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

GOM23
GOM23 C: 2,001.50 daily
[fl .l, I;.vllr 2080 o
| [l Tt
l"*-"*'*'*ﬂ I R
0 Ny \
il v .
.:.L~ ; il"‘.i‘nl“ |-'I
I macdi(12, 26, 9)
n: aneedse va. i naa
o w &
mqua\lmmnaam’(mdumn
FX (u2wn/ USD)
33.50 33.75 34.00 34.25 34.50
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 33,615 33,862 34,110
2,110 33,599 33,849 34,100 34,351 34,602
2,140 34,076 34,331 34,585 34,839 35,094
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BASIS s:r919 GOM23-GOLD SPOT

(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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