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All Futures Long(Shorf] Position : Confract Accumulated Long(Shorf]
Long Short Mgt 2 Days 1 Wesks 1 Months
Institution 83,679 84 300 -521 14274 1,888 173,510
Foreign 98,376 85,140 13,236 5524 28307  -12,891
Retail 163,822 176,437 12615 _19788  -30175 160,719

SETS0 Futures Long(Shorf] Position : Controct Accumulated Long(Shorf]

Long Short Met 2Days 1 Weeks 1 Months
Institution 22922 29,873 -5,951 -2,038 -7 TS 11,717
Foreign 74,557 59,768 14,789 2,751 18596  -15271
Retail 88,716 96,55 -7,838 -T15 -10,881 3,55

5ing|e Stock Futures Long(ShorI] Position : Contract Accumulated Long(Shorf]

Long Short Meit 2Doys 1 Weeks 1 Months
Institution 36, 419 37 55 -1,135 8,392 BE3 135879
Foreign 6,534 5657 arr 4658 16,078 28,0M
Retail 34 487 34 225 258 -13,050  -16%941 -153 850

Metal Futures Long(Shorf] Position : Controct Accumulated Long(Shorf]

Long Short Met 2Days 1 Weeks 1 Months
Institution 741 401 340 1,003 -382 By
Foreign 16,194 18,311 217 -2,100 7147 19641
Retail 15,404 13827 1,777 1,097 529 20,437

Call Option Lona(Shorf} Position : Contract Accumulated Leng(Short)

Long Short Met 2Days 1 Weeks 1 Months
Institution 1,334 327 1,007 640 M -a0z
Foreign T35 139 596 1,268 1,544 2,306
Retail 1,975 3,578 -1,503 -1,808  -2245 -1,804

Put Option LonalShort) Position : Contract Accumulated Leng(Short)

wASIA PLUS

long Short Met 2Days 1 Weeks 1 Months
Institution 140 320 -180 275 115 458
Foreign 305 1,225 920 -1,061 -1,151 -326
Retail 4,458 3,358 1,100 1335 1038 132
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SET50 OVERVIEW
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AS1ENSNUFIUAANIIANRUUINI LN TN DUAIRIAIA SET50 Index whgeunuly

nspuLAUlUYIN 925-937 90

SET50 INDEX FUTURES

Direction Trading : Uaduwindenegludisinnuinuinisvaisisesuas Fund
Flow 7lviaeenyinls SET50 Huniulunseulau wuril Trading S50M23 munseu

927- 937 M WAy Short NIBUUU

Spread Trading: \Ua Short Spread S50M23U23 i -1.71 9 Uagdurls 1.7
0 uuziiiesielauAIn Spread 5E1INe S50U23 audie S50M23 o Sudl 29 .o,

2566 AU -4.91 90

SET50 Option: wuz1iso Long S50M23P950 71 23 ga (SET50 = 937) ity

33 90 (SET50 = 927) uag Cut Loss 3 3aA19 SET50 wnderuniulunseuuay

S50M23 (30 MIN CHART)
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SET50 Index Last 1%r Hist. Violatlity 2AWeek Hist. Volatility
931.76 11.68 11.5102
Call Option
" Break Intrinsic  Time Allin- Theory Open  Implied Effective Time
Premium Ch Volume
- Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23C1025 0.40 0.00 =10254 000 0.40 10.05% 0.02 0 9344 16.67 0.02 5572 10.0%
S50M23C1000 1.10 0.00 =10011 0.00 1.10 7.44% 0.19 0 14601 15.83 0.06 51.18 T 4%
S50M23C975 3.60 070 =9786 0.00 3.60 5.03% 1.21 0 13810 15.99 0.16 41.56 50%
S50M23C950 910 1.60 =19591 0.00 9.20 2.93% 5.16 0 11137 15.82 0.33 3378 2.9%
S50M23C925 20.50 450 =9455 6.76 1374 1.47% 15.22 0 4324 16.59 0.55 2512 1.5%
Put Option
. Break Intrinsic Time Allin-  Theory Open Implied Effective Time
Premium Ch Volume
- Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23P1025 93.70 =700 =8313 9324 0.46 -0.05% 9482 0 214 HMNAMNA S -1.00 -9.94 0.0%
S50M23P1000 70.00 -6.00 =830 68.24 1.76 -0.19%  70.03 0 a5 11.65 -0.88 -13.04 -0.2%
S50M23P9T75 47.90 -T70 =8271 4324 4 66 -0.50% 46.08 0 1910 1513 -0.85 -16.53 -0.5%
S50M23P950 28.60 -6.90 =9214 18.24 10.36 -1.11% 2507 0 4579 1542 -0.67 -21.86 -1.1%
S50M23P925 14.80 -450 =9102 0.00 14.80 -2.31% 1018 0 6385 16.00 -0.44 -2V 86 -2.3%
n: aneedse va. e waa
s ﬂO'\UﬂUWUSﬂﬂ"\U=V0\'|Uﬂa\'lr!Uﬂ'l\'.|US:lnﬂ
nawsoun1ssovie SET50 INDEX
Tumsaaasnu na: SET50 FUTURES
UMNDERLYING Close  Chg #Cha asUmstoue
SETS0 33176 T.04 Q.7E=  2305/23
0.000 —— monFore resx s NI 50000
Symbol Setle  Chg %Chg Vol. Ql Ol Chg
SE0J23 3250 0.0 0.0 T3 51 a 0
S50KZ23 32320 4.8 0.5 22 153 -15 {10.000) -l -50000
S50M23 331.00 3.1 1052 165,703 5020396 -1.670 (20,000) --mm e 100000
S50U23 327.70 8.4 0%: 15376 63.230  -424 0000 150000
550223 327.30 8.3 0.9:< 3.534 31,081 Td3
. (T X+ 200000
S50H24 324.00 6.3 0.7 943 T.500 -47
— (50,000 250000
SET50 Futures Long(Short] : dirunud feal Long(Short)
Long Short Net 2 5u 2 ddami 1dau 180.000) - o -300000
o o =1 o o (=1 o o o fag]
aniiu 22922 29573 -6,351 -z038 22230 TIT T 2 2 2 2 02 02 2 ¢ 0% AL %Y
— = 5 8 8 5 % 2 8 3 &2 &8
LRt} Td 557 53,768 14,783 2,751 52632 -15.271 E 3 QI & 3 QI b 3 “é E\;L -
MuUag 83,716 96,554 -T7.535 =715 -30462 3.554 -
n: ety va. i naa i aneenidde va. il naa
A1ANISTU SPREAD tu duinau?an 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 1,011 1,033 1,056
50023 970 637 337 PER175 1,003 1,018 1026 1,033 1,041 1,064 1,087
S50K23 981 647 306 031 PER18 1,031 1,047 1055 1,083 1,071 1,094 1118
S50M23 880 545 164 173 a2 PER185 1060 1,076 1084 1092 100 1,125 1,149
PER19 1088 1105 1113 1122 1130 1155 1180

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

Long LHM23

A

Woa1ils 1Q66 1Wugasanvesl wazfiavnsainiaus 2Q-4Q66 AmaufNIN

Ju Iz 4Q66 ndugagaanvedd viinisusuamesamiuiodudmed

AluN1samuU s9A9ull upside 24% wazinaulamedunagandendt 6% el

TAuUTeiy 39m3g Technical Rebound ndsINNAdeUNTBUATN Sideway Up

Tnguriafiuyindsme Higher Low A1AlaN1@NaUNABULLIAIUTISEUN 9.00 U

nagnsnasavnu

wuzi Long LHM23 Usia 8.65 U wviils 9.00 v wag Cut Loss 0.15

UIMINYU
Future Underlying
Settle ] Ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
LHM23 8.56 -0.04 - 2838 0 13.64 16.73% 13.44
a1 aneuide va. owde waa
HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD [HC:8.65
SETS0 . -~ | r‘gk\?m".b'-w’t\’,m, - v-“’.-‘,',” ,—.iﬁhr"“v‘ﬁn}ﬂ ‘1]
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Long SCGPM23

A

AIANAUTENOUNISTIDY SCGP  agApyqATulut9vaevesl  amulesugialand

o

& o | 1% v va v o o Y = =
neeguiy - dwalvausenislddumniegitesiunisaulnausiaausedniull

wnliundulstuegmaiios  Usswalvenasnguussimeendoudadugiusela

PaNYRY  SCGP  azlauszlovtainnsiusivesnianisviasnedtasni1ssuangly

AN INTY MMUTIAUUTUFIUATIAY Upside LU Fair Value Wiy 56 U

18I USuguasundn au RSI wWilndwm Oversold Usddsluszesdnludl

Tanainsau Technical Rebound mmﬂiaumimﬁaulmﬁ 39.75-41.75 U

nagnsnasavnu

Wa Long SCGPM23 16t 39.75 v Pagiiumils 23.50% Wwils 41.75 um

wag Lock finls 20% 1 40.25 U

Future Underlying
Settle ] Ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
SCGPM23 40.50 0.25 218 3860 130 - 11.71% 2886

fan: @eauidy va. oWy waa

HISTORICAL PRICE

YTD w=MTD

7.3%
SET50
1.0%

-29.4%
SCGP

-35% -30% -25% -20% -15% -10% 5% 0% 5%
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TRACKING PERFORMANCE

Realized Profit on May 2023  -308%

-40% -30% -20% -10% 0% 10% 20% 30% 40% 50% 60% 70%
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TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leveroge Resistance Support

1 TRUEMZ3 6.85 6.85 5,025 21,052 3 12.42 6.85 6.10
2 KTBMZ23 1924 192 3719 10,352 - 6,295 19.63 19.50 19.17
3 TIBMZ3 157 158 3,013 22,072 - 2,005 158 156
4 AAVMZ3 272 274 2,004 44671 1 8.48 272 265
5 SIRIMZ3 178 177 1,530 24,044 980 15.44 178 167
6 JASMZ23 17 17 1,291 43,818 - 39 461 2.04 154
7  BCHMZ3 1857 186 1,019 10,415 - 699 1579 18.58 16.21
8 CBGMZ3 67 66.75 718 4,535 211 6.56 68.75 64.39
5 TaMM23 292 29.25 620 2,426 205 166 30.32 29.20
10 GUNKULMZ3 341 3.38 618 125745 - 463 19.36 3.46 321
11 GULFMZ3 49.19 4925 600 9,170 1 272 49.40 45.06
12 IRPCM23 227 224 537 21,034 - a974 854 227 221
13 HANAMZS 4231 4225 513 1,362 119 6.64 44.30 42.05
14 SAMARTMZS 5.58 555 501 4,745 - 524 6.64 5.64 558
15 TUMZ3 1537 153 412 6,215 - 53 9.10 16.29 15.37
16 BCPGM23 925 2L 401 5,755 1 424 9.25 8.82
17 KCEMZ3 387 385 362 4,905 117 855 40.45 38.70
18 PTTEPM23 14478 1445 335 4,324 - 371 1678 145.30 14377
18 COM7MZ3 28 28.25 331 4,430 43 494 29.20 27.94
20 PTGMZ3 1215 12 303 8,503 - 14 498 1235 11.65

P @893 Ua. Loy Waa
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GOLD FUTURES )
Gold Online Futures
o o w A A A o < o , o v o s Cha %o Vi O OCw
nananesmanssdlorularinisfiosluty Memorial Day il#sIAInesm GwD  isse 0 001 2w Hew s
<9 GOU23 1,987 1 0.06 6,960 10,221 -780
aam spot wasulmlunseuway WoAulSuanandniies 1.83 wisea” Unod -
p . U . Mini Gold Futures
~ [} 1 a [ @ 1 ) v " o Vi
71,944 Wegys leedusinaduainaduneaalsansgudern viibi Dollar R T
. o ) Y GF10Q23 32,290 0 000 79 345 212
& = v = a a o % o 6 al v a
Index taALUIUTU 0.04% Uan 104.27 90 @MIUAUAINU ADIRARINAIL e e m
AunthlunsianFusengmneUsuisnauvtivesansy  Inganinewnsad i, e a ey wi

Mvualmindennasienardluiunstl  wenanldalinsseanudiavasygna
mnewn 9 51A1Uaves Gold Futures (Nigh

[y

dfyuesansy wnvegeBimsRsuAenuluTungia wasduen

o

Session) Settle qd 1381 22.00 U. LagUIN1UN3

AMANMSNERTINANS Wedyaauwiltduasygiakasiensnanileves Fanenintuiluganam 19.30-2230 u.

su1A1sNaansy (wn) Tuszevdaly

nagnsnisainu

51A1N09A1 GF10M23 1ilafiu anas 30 uin Uadl 32,190 U (1,951 widuay™)
F4N1TIAMBIAINAN spot éwqmﬁm?{aulmu%mm 1,942 WiiegQ A1ATIAN
GF10M23 Suilaziedeulnilunseu 31,900-32,400 U fheisonsuugiiliin
asuila Long GF10M23 il 32,120 uw tagtiudiinls 70 uw fesely Ag
Wviriils 1,970 wisegys vi3e 32,500 U wasimuAge cut loss 100 UM

v dedesiuanudswnniamesdinioulniianainain

GOLD SPOT

IGXGL C: 1,943.65 daily
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GOLD ONLINE FUTURES (GOM23)

[y a

AAN195IA M0 aALWISUAIAY UShiae Zone Neck Line wiouuwviaiieu

o

[
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Bearish Breakout §Uuwuu Double Top Us@ideyanauay A1ansey $1940-$1970
Gold Online: w11 Trading GOM23 i $1940-1970 waz Cut loss $3

GOM23 BASIS s:1919 GOM23-GOLD SPOT
GOMZ23 C: 1,955.90 daily (Gold Online Futures Jun-23) GOM23 daily |
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n: aneedse va. i naa i aneenidde va. il nia
[ v G [ o
nasndavsaninavaliriduuin muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNECNUS EEoe
FX (uan/ USD) (Aresswdew 78.10 unn/dhunu/d)
34.00 3425 3450 3475 3500 swille Mls - essmadons dls
future ulasuudas (miavu) VAT () (miamu)ave
1,900 30,706 30,932 31,158 31,384 31,609 32,540.00 520.0 2,500 210) 2,290
1,930 31,191 31,420 31,650 31,879 32,108 32,450.00 200.0 2,000 (210) 1,790
1,960 31,676 31,909 32,142 32,375 32,608 32,440.00 150.0 1,500 (210} 1,280
1,990 32,161 32,397 32,634 32,870 33,107 32,390.00 100.0 1,000 (210) 790
’ ! ! ! ! ! 32,340.00 s0.0 500 (210} 290
2,020 32,646 32,886 33,126 33,366 33,606 32,290.00 oo _ (210) (210)
2,050 33,130 33,374 33,618 33,861 34,105 32240.00 -50.0 (500} (210} (710}
2,080 33615 33862 34,110 34,357 34,604 32,180.00 -100.0 (1,000) (210) (1,.210)
32 140.00 -150.0 {1,500} (210 {1,710}
2,110 34100 34351 34,602 34,852 35103 32.090.00 e (2.000) 210 2.210)
2,140 34585 34,839 35094 35348 35,602 32,040.00 -250.0 (2,500) (2109 (2,710}
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