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All Futures Long(Shorf] Position : Contract
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Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 76,260 128 420 52151 43547 41487 BOG20
Foreign 13113 110734 20,400 45655 105,052 78,811
Retail 234557 202,806 31,751 2108 63555 -159,431

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 2231 24 935 2625 2837 730 14,139
Foreign 75,344 67 802 7,452 16,081 41,148 -40,158
Retail B& BES 91,602 -4 827 -13,444 40416 25019

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 39,524 68,016 78,492 17130 8985 121,382
Foreon 11150 12,088 918 15848 35014 80283
Retail 73,197 43787 29,410 1282 -25019 -201665

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 2960 1153 1816 2278 2293 2305
Foreign 43,013 29793 13,220 12270 21740 17602
Retail 17,660 32 696 15,036 14548 24033 19807

Call Option LenalShert} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 139 oo -411 373 -045 -2,321
Foreign 1,106 315 791 1850  BE14  BE30
Retail 1914 2204 -380 ASTT 766D 5,308

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution ] 37 -29 -45 425 450
Foreign 199 120 9 12 -453 2,205
Retail 1,024 1,066 42 45 51 2424
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SET50 OVERVIEW

JadunondoulusinuUs:InAgudiraniunuanaInANUIGasionsUSUTU
poNIDuVad FED Ro=USUTUIWEN 1 ASIUN 5.50% HaINSSIENUAGT
$I1AYWAR (PPY) 91UTVENEAD 0.1%YOY AINdnatnAIn 0.4%YOY NS
$18997U INITIAL JOBLESS CLAIM IWUVU 2.37 Idusiniinuigsinnim 2.50 lidu
FIKUY NAAUSD DOLLAR INDEX SouAringasmaniusau 15 Isoun
99.75 90 KUUFRONANNKUANSTATIUSUTU 0.14-1.58% lla=snANUndURAUR
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(IT0dAUAIA319:IARTUSUR 19 N.A.) BINAIFIANMIUEN 1.ARvoIwssA
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DIRECTION TRADING: Undan1u: SHORT S50U23 Tefinuiods 917 9
iuzUndiestoidrindnls 905 90 M SET50 VUlAg1An9nAouluitiuau
nsidovluds:inA

SPREAD TRADING: an1u: LONG SPREAD S50U23723 A 1.8 2 U’\T\?UU
rnls 0.1 97 uzUhdosiaitrmlshANINOLAER 4.31 90

SET50 OPTION: dnsudutiiuzunse LONG S50U23P925 A 25 9n
(SET50=923) 1Urn"ls 38 9m (SET50=910) 9m lla: CUT LOSS 3 9A AR
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
921.83 11.36 911538
Call Option
. Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time
Pr m Che Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50U23C975 7.30 080 =09823 0.00 7.00 6.56% 5.38 605 10086 15.85 0.20 25.57 6.6%

S$50U23C950 1270 120 =9627 0.00 12.60 443% 1073 611 5358 15.50 0.31 2276 4.4%
S50U23C925 21.40 170 =9464 0.00 21.40 267% 1946 324 4150 15.33 0.46 19.62 2.7%
S$50U23C900 35.00 370 =935 21.83 1317 143% 3225 131 2226 15.90 0.61 15.97 1.4%

S50U23C875 51.30 310 =9263 4683 4.47 048% 4914 a7 111 15.85 074 13.36 0.5%
Put Option

. Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time

Pr m Che Even Value Value Premium Price Volume Interest  Volatility Gearing Decay

S50U23P975 6640 -210 <9086 5317 13.23 -1.44%  B63.69 1 450 16.49 078 1079 -1.4%

S50U23P950 4670 -1.30 <9033 2817 18.53 -201% 4414 41 397 15.87 -0.67  -1325 -2.0%

S50U23P925 2930 170 =8957 317 2613 -2.83% 27.99 128 1311 14.92 -0.54  -1686  -2.8%
S50U23P900 17.30 -1.20 =8827 0.00 17.30 -424% 1589 31 3071 15.02 -0.38 0 -2017 -4.2%
S50U23P875 9.90 -0.20 =8651 0.00 9.90 -6.15%  7.90 221 5613 15.70 -0.24  -2276  -6.2%

AL ENENNUDTE UA. 10188 Wad

NIWSouUN1sBavay SET50 INDEX nmuauwusamu:vaounaanumads:|nF1 u
nsad@1snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 32183 118 PRI < ] . 120000
s f\cc Stogh Foreign Net {Ihs) s .0 TFEX Fyeign Net {rhs) 100000
Symbol Sele  Chg %Cha Vol Ol 0Ol Cha oo N\ W)
S50M23 a17.80 12 0 q 101 1 \ / v / \ 80000
; (20,000} A , 60000
550023 320,50 35 0.4 1 50 1 (20.000) \l\ [.o |J o \ / 10000
550023 15,80 34 0dx  1718d2 554502 -16.796 (30.050) WM .M AV 0000
SE0z23 18,60 34 0.d% 0w FEN 1430 ) [M\/\\ w W YA 0
S50H24 515,60 23 0.4 1730 1543 461 .00 I "W\ 20000
S50Mz4 1180 27 0.3% 02 3802 -7 w000 YA -40000
\ -60000
SET50 Futures Lona(Sher} : andna Al Long(Shert] {60.000) 80000
Long Short Met Z5u 2 f@lawi 1fau % QL % % &. § § &‘ % &. QI g
o 223N 2433 2625 2637 3374 1413 £ 22z 2 3 3 g 3 3 3 3
famhd 75,344 B7.892 7452 EOET 45195 -d0iSE T8 8 T & -8 2 8
satas BE.AES 91692 -4827  -13444 54563 26.01
AUN: @8JIUDVY Ua. 19188 Wad NUN: d189UdVe Ua. 19188 wad
AMN1STU SPREAD nu duinauaan ASPS MODEL SET50 ns:AuAn PER N
1L Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 $50K23 S50M23 (ifn) U.A. 66E 'Cl.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.A. 66E
. i PER 155 888 902 908 915 922 942 963
U 30 U.A.66 U 27 nw.66 ru 30 0.A.66 U 27 IW.8.66 U 30 W.A.66 o 29 D.8.66 PER 16 917 931 938 945 952 973 994
S50F23 PER 165 945 960 967 974 981 1,003 1,025
S50623 333 PER 17 974 989 996 1,004 1,011 1033 1,056
S50H23 -5.93 -2.60 PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
50023 -9.70 -6.37 -3.37 PER18 1,031 1,047 1055 1063 1071 1,094 1118
S50K23 -9.81 -6.47 -3.06 031 PER185 1060 1076 1084 1092 1100 1,125 1,149
S50M23  -8.80 -5.45 -1.64 173 142 PER19 1088 1105 1113 1122 1130 1155 1180
*auudgudasaanidoulamasswing w.e. - 9.0 66 wiriu 1.75%
AUN: @N8JUDVY Ua. 19188 Wad NU": d189UdVe Ua. 1918y wad
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SINGLE STOCK FUTURES
LONG ADVANCU23
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Mnrasgonv:IWUVUINRUA-WATUouIEoNA Veu:AEND UPSIDE Ao:nuu
S‘SﬁQIH§U9WﬂIIMUHWSI\7’]§Q TTTBB lla: JASIF FAIR VALUE INnAU 243 un

SIAHUSIE3U IUDIUUKANINGITuNseu SIDEWAY UP dosaurnngelnan

ANgTsU 212 uan 1IJuFKozaaL IoANAKIINISNAEOU HIGH A 220 UIN
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u=unfio LONG ADVANCU23 nu 212 unn Jeyuumls 31.16% 1UarnMls

220 UN 11a: LOCK fnls 20% A 214 uan

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVAMCUZ3 21530 -2.70 263 1704 263 13.97 11.47% 2202
AUN: Ee0ILdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD “llxl';]ﬁlm o |
SETS0 o - ‘l.\ -L‘-‘ = ““D‘ (til . -
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SINGLE STOCK FUTURES
LONG PTTGCU23

JSuanus:urrunismlsU 2566-67 avbdec 46.6% lla: 33.3% 9NIAUUI
ogA 1.0 1a: 1.6 KUAUUNN AWEAU a:rourinls 1HB6 AggngnAA

N soufuRAnnls 2H66 I9:IRUNSWuURD IRfaaluanta dowalkiyann

WuguAUT 2566 anadunegn 38 UNN FORU (IAU 44)

SIANKUSIEIU NMFUlAINSIINOTEU 38.00 UIN WSBUNNSHNIIND: Higher

Low UJ% Downside N911in Dlonnanausiovunngou 42.00 uan

nagnsnisainu
llu=Un LONG PTTGCU23 USIoru 39.50 un 1ananls 42.00 unn nia:
CUT LOSS 0.50 uan91nnu
Future Underlying
Settle ] Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
PTTGCU23 39.00 -0.50 97 4266 T 727 21.52% 12 65
AUN: aed1UdFe ua. 19188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD wMTD PIT;\TC' ﬁ.’-".ﬁmL._.,,lll'h*’ﬂI . aay
SETS0 A ! I .‘Il lel'l'
i I 0.3% "" "'!..I .
‘m,m.""".l
142% '. ; l.,.']hoh |"T'I". wm
FeTRO . o1 IIITI.P.I,II "y
rsi1(14, 70, 30, 1)
-20% -15% -10% % 0% 5% h 10% % i el
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Realized Profit on July 2023

YTD 2023 Realized Profit
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

792
455
184
6.6
153
471
256
19.45
10.34
69.6
3.2
447
116
314
914
12.49
67.6
4574
20.68
1315

Ol Ol Change Leverage Resistance Support

79 19,803 19,894 - 410 13.57 7.96 773
4525 12,229 57,685 - 8,074 17.45 45.87 4568
187 10,542 28,991 6,512 15.44 1.34 179
6.65 8,123 17,402 2,004 12.42 692 6.55
153 5,142 26,116 2,524 153 1.50
472 4,098 8,887 2,525 9.28 478 4.67
252 4,096 52,596 - 8,016 8.48 257 254
1956 2,751 32,172 638 19.63 19.66 19.15
101 2,232 11,639 - 1722 4.98 10.47 10.80
69.25 2,033 4,142 - 555 11.10 70.21 70.12
322 2,003 8,019 2,003 421 3.27 3.13
444 1,556 5,356 1,049 453 450
116 1,533 4,395 - 599 10.00 11.87 1117
312 1,034 111,718 - 27 19.36 3.14 3.00
9.1 1,023 6,538 - 557 6.19 934 890
126 903 11,444 - 1,123 9.10 12.49 12.33
67.75 883 4,738 - 585 6.56 68.32 64.65
4575 827 11,546 217 6.65 45.80 4469
207 800 3,821 - 106 20.68 20.26
1315 666 7,346 358 1121 133.46 13045
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GOLD FUTURES

shANasAmanansgIoAu IWUTU 3 Soryd Unegh 1,960 IMSury
N1UNAWAIANISNUSUNAISNAWEaNST  (IWn) Tna"qﬁowsms%uf?uo‘msw
nonily  naudVoyaugstiuniss:aofovauiolaviduiWoansy — andnonudi
UnIwnstisnAwan (PP 1Fou 0.9, voruiludnsingnluseuifiou 3 U
NARUARIUNDaaSoouA lla: DOLLAR INDEX USuag 0.8% Hans:au 100
90 UNUnagin 99.76 9a flaidudedsuonriosnAnedsn &rsusut Nansy
9:s1dUsIAMUNITAIE:duoen soufunstinouiBetiugusinAIdusiu

nagnsnisainu

$1AN2JAN GF10Q23 oAU anay 70 uan UAR 32,270 un IRgUINN 1,961
MSOrYY  gundnsimnedAInatn SPOT  ardanindeulousionu 1,959
ISy AMASTIAN GF10Q23 Sulie=oglunsou 32,100-32,500 Unn thudde
AVIIU:UN TRADING A 1,940-1,970 I88ry< 180 31,910-32,410 UN 11459
SHORT nsauuU WSoUrimMuAgn CUT LOSS 100 uanannu iwiedouru
ADUIALIMINSIAINBUANIAZOUTHOENINAA

GOLD SPOT

IOXGL C: 1,961.82 daily

|

I I|,l'|_I

Pl .||.l" Im"""‘l I'. 1970

fit L T r o=
Wipde? 1040

"
bty T
[ r |

Tsi(14, 70, 30, 1)

AL ENeNIUDTE Ua. 10158 Wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,984 -1 -0.03 23,019 33,182 -151
G0Z23 2,015 0 -0.01 3,037 2,297 1666

MINI GOLD FUTURES

Last Chg  FChg val o] OiChg
GF10Q23 32,270 0 0.00 2,678 4,808 8
GF10v23 32,400 30 0.09 911 2,680 -136
GF10723 32,440 30 009 159 158 102

AUN: dNevnUdFe ua. 101ge wad

HUNBIKA 9 ShANTAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE U 1981 22.00 u. lla:Usunu
MssovrgIRAVUTUBII0aT 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOU23)
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AANS1AINBIAN dryryrnuita UPSIDE 9nninvifgu BULLISH BREAKOUT
Udsou REVERSAL ANRs1ANNAULNEnsaunisindaulnon $1970-2000

GOLD ONLINE: iiu=in TRADING GOU23 A $1970-2000 lla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZI €:1,984.30 daily (Gold Online Futures Sep-23) GOU23 daily
*’I .l|'| | *J'I-
| A it THdsote y
I*, W“ |-.I ll AL RENT T .
" ] LI P .
! ,“'| M 200 B olTee
- ‘I LjT18 I e Gold Spot Price,RT 1GXGL .
l'“'. it 1970 N ' e
si(14,70, 30, 1) I;,.' Ir. - e e I-. - el 1 ML Nhag FR=RC g
lia, -
rs1
ot Lo S SN A VAR =
ALA: ENENNUDTE Ua. 10188 Wad AN: dN8uIUdTe Ua. 10158 Wad
o w G o o
nasidavsnArnavAliriduunn muomn'ﬂquﬂnuva\] MINI GOLD FUTURES
FX (un/ USD) unacnusesos
34.00 34.25 34.50 34.75 35.00 [Atesswlew 28.10 uwn/dnunet/dio)
1,800 29,090 29,304 29,518 29,732 29,946 minia . s Assmdle Als
future Lasuulag faavu) VAT (v} (uevulawi
1,830 29,575 29,792 30,010 30,227 30,445 32,650.00 2500 2,500 210 2,290
1,860 30,060 30,281 30,502 30,723 30,944 32,600.00 200.0 2,000 (210} 1,790
1,890 30,545 30,769 30,994 31,218 31,443 32,550.00 150.0 1,500 210y 1,250
32,500.00 100.0 1,000 (210} 780
1,920 31,029 31,258 31,486 31,714 31,942 32.450.00 50.0 500 (210 290
1,950 31,514 31,746 31,978 32,209 32,441 32,400.00 0.0 . 210} (210)
1,980 31,999 32,234 32,470 32,705 32,940 32,350.00 -50.0 (500} (210} (710}
2,010 32484 32,723 32962 33,201 33439 32,300.00 -100.0 (1,000} (210} (1210
32,250.00 -150.0 (1,500} (210} 1,710}
2,040 32,969 33,211 33,454 33,696 33,938 32,200.00 2000 (2,000} (210} (2,210}
32,150.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 10158 Wad AN: aNevIUdTe Ua. 101de wad
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