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Date [~ SErg Changg Foreign (Mﬁ (Contractg (Net Flowg 1avn:z108guuUnNdIAST:KA: 004132
03/07/23 1506.84 7 - [ 1,949 - [14,014 9,102 Js:ans Smuienua, CISA, CFA
04/07/23 1515.31 45 - 304 3,863 2,154 48/ Bl 3 o A
05/07/23 1508.87 %.4 - 1,089 6,519 4,063 UﬂOIﬂSﬂ:HUVQUWUQ’]UﬂWUﬂa']ﬂr]u lla=muinAuA
06/07/23 1490.46 [S88.4 -[W 3,165 - 14,764 540 1avn:I0guUUNdIASI:K: 025917
07/07/23 1490.51 g.0 - [@ 1,504 1,239 - 428 ¢ by
10/07/23 1496.89 6.4 - 193 5,480 - g 3,416 Udawssiu Udgusssns
11/07/23 1496.96 Q.1 - 444 8,346 - [4 3,540 undinsn:KTedWLZIUMURAIANU IAzFUINATA
12/07/23 1491.14 ®s8 - [@ 1,517 8,629 1,244 BTN
13/07/23 1494.02 29 - 12 7,452 1,474 EVRES TR EY o
14/07/23 1517.92 2B8.9 1,651 40,441 669 ST =
17/07/23 1528.77 10.8 " 803 5438 - | 1,173 AN S YEPLWISER
18/07/23 1535.30 8.5 1,464 1,216 2,338 UndIAs1:AJRFEWUZIUATURAIANU lIazNWINATA
19/07/23 1536.64 .3 3 8,717 15,392 1avn:z1I0guUNdIASIzK: 064045

Jul-23 - 6,255 98,562 28,419
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All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 144557 153,871 9314 50181 -116893  -39,821
Foreign 150,283 143,356 6,927 8039 61240 166964
Retail 278,008 275,619 2,387 47142 55644 127,143
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 38811 38128 482 -284 10,438 3662
Foreign 98,441 80,724 8717 19933 73264 94983
Retail 110,567 119,766 9,199 19,649 62828  -0B 545

Sing|e Stock Futures Long[Shorﬂl Position : Contfract Accumuloted Long(Short)

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 63,044 64,470 1,426 28764 75081 23207
Foreign 8511 14,933 5322 10153 -20895 40,907
Retail 80,741 72,903 7,748 38017 05076 54114
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Short Mt ?Doys 1 Wesks 1 Months
Institution 2616 704 1,912 2672 3,308 3,309
Foreign 40,460 35,389 5,071 -354 9,848 8,074
Retail 20,868 27,851 5,983 2318 13,156 11,383
Call Option LonalShert} Position : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 212 347 135 -182 -405 577
Foreign 563 617 54 33 1497 9,270
Retail 3719 3,530 189 215 -1,082 -8,593
Put Ophion Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 107 34 73 104 21 820
Foreign 450 507 47 [ -520 1,601
Retail 2,606 2632 26 -110 507 -1743
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SET50 OVERVIEW

nanruFUs:INAduIAZauTnoluNIUINUUASIUAAKSIFO RUITOSN
yzaoliazou9sneniDu<nindfivgnUanunig iSuNiuansgaonutns
snevugeRvoaUnyRaSWUNUTKUIFEU 0.6, RIWLTU 1.44 Ugln A9
IFoula:N3IMaInAIA 1.49 dugtin Hu9:I0udrynyrnuduinduniolu
douRwinode (AnIJudndou 34%VaduIWasou) anau fnu FED
WATCHTOOL mndnnisus:su FED TudUnrktine-usuvunenidoitu
ASIAMEUNA 5.50% FMUSINOUINUTNISSIBIURUITOIFOU .9,
VEIURD 7.9%YOY anadiSondnnatnnin 8.2%YOY anwiinndouvveu
nUURomaNnRUanSgIa: UK.USUTU Iisoglsimuus:ifunisidodlu
UszinARguDAoulbiiusunMsidenunend 10udedesan UPSIDE
nauoutianiluiduaBonru Ws BidufedanmUNISIdonunsn<nSiinlU
Tusun 27 n.A. Riulonaveuiluiolnslunisiduato CANDIDATE unend
FNURANIY FUND FLOW uiRudnynyicuuonannnsidn LONG Tu SET50
FUTURES 8n 8.7 Wudryryiia:goansiunannaiu 3 &uuinfiniu nols
Jodgiondouviuiunin SET50 INJJ0ONVINAIUNSOU 940-955 96

SET50 INDEX FUTURES

DIRECTION TRADING: IUnannu: SHORT S50U23 IR 949 97 lustinfiorio
1UnrinrlsA 940 gaaziAou STOP PROFIT WA 945 9a Wie LOCK rinls 4
97 AA SET50 IN3J0ONV

SPREAD TRADING: an1u: LONG SPREAD S50U23723 A 1.8 2 JOQUU
VIANU 0.6 90 IuztihfiosioidnrinrnlsAANNINOLAR 4.31 97

SET50 OPTION: 1Unannu: LONG S50U23C925 R 28 9 s 8 9aNu:Un
fiosiodrinmnls 43 9 (SET50=955) laz1dou STOP PROFIT A 390 AA
SET50 IN3y0onvy

nuosSu  nuoMu
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
94799 11.42 9.2053
Call Option
Premium Chg Break Intrinsic Time All-in-  Theory Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50U23C975 1020 -1.30 =9852 0.00 10.20 3.93% 1119 1481 10919 1378 0.29 27.20 3.9%

S$50U23C950 1960  -110 =96896 0.00 19.50 228% 201N 886 5366 14.16 0.46 22.02 2.3%
S50U23C925 3300 100 =958 22.99 10.01 1.06%  33.06 188 3992 14.45 0.62 17.85 1.1%
S$50U23C900 50.00 -180 =850 47.99 2.01 0.21%  50.06 150 2103 14.44 0.77 14.57 0.2%

S50U23Ca75 7270 -010 =0477 7299 #MANA  -0.03% T0.45 9 114 17.07 0.84 10.96 0.0%
Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time
Pr m  Chg Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50U23P975 42,90 010 <8321 27.01 15.89 -1.68%  43.68 ) 478 13.89 =070  -15.37 -1.7%
S50U23P950 27.00 -0.20 =823 2.01 24.99 -264%  27.70 215 643 14.01 -0.54 -1879 -2.6%
S50U23P925 15.70 020 =909.3 0.00 15.70 -4.08% 1576 633 2680 14.42 =037 2224 -4.1%
S50U23P900 8.20 -0.50 =891.8 0.00 8.20 -5.93% 7.86 584 4183 14.73 -0.23  -26.02 -5.9%
S50U23P875 410 -0.30 <8709 0.00 410 -8.13% 3.36 544 5863 15.35 -013 -29.09 -8.1%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSOUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha 3%Cha asumstoue
SETS0 947.99 -0.77 008K 193 - 200000
\ — e Stodt Foreign Net {Ihs) e pvcc: TFEX Foreign Net {rhs) 180000
Symbol Setle  Chg %Chg  Vol. ol Ol Chg 10,000) /
SEONZ3 344,60 0.4 0.0 g 153 -

160000
L ) \\ M M r 140000
550023 345,60 12 0.1 15 43 2 (20,000} \M‘\«'\ N \ / 120000
550023 542.40 =10 -0t4 222783 533020 11068 (30,000) ARA 100000
550223 343.40 -0.3 -0t 13832 74245 2066 M \"‘W\ \/\/\/ 80000

{40,000} 60000

S50Hz24 933.20 -0.3 0.0 3,510 15,261 556 ’ 40000
SEOMzd 936.90 0.3 0,14 z.0m 5,253 53 (50,000) W 20000
0
SET50 Futures Long(Sher} @ 8ndna Al Long(Short] 60.000) \ 20000
Long Short Met Z4u Z dlani 11dau 2 8 2 8 8 8 8 8 8 2 8 &=
7 3@EM 3523 42 784 3830 3662 § 5§ 5§ 5 5 858 § 5§ 5§ § 8 &
ET A . - = A
i 3 & & 3 & & & 3 & & 3 38
dmha 93441 89,724 8717 19,933 92134 94,933
otas 10567 T19.766 -9133  -19649 -BE.364 -98,645
AUN: @89IUDVY Ua. 19188 wad NU": d189UdVe Ua. 19188 wad
AMN1STU SPREAD nu duinauaan ASPS MODEL SET50 ns:AuAn PER VY|
IhnLne Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 $50K23 S50M23 (i) uU.A. 66E 'Cl.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.A. 66E
y 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 1004 1011 1033 1,056
S50H23 -5.93 -2.60 PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
$50J23 -9.70 -6.37 337 PER18 1,031 1047 1055 1,063 1,071 1094 1,118
S50K23 -9.81 -6.47 -3.06 031 PER185 1,060 1076 1084 1092 1,00 1125 1,149
S50M23 -8.80 -5.45 -164 173 1.42 PER19 1,088 1105 1113 1122 1130 1155 1180
*auudgudasaandoulamasswing w.e. - f.0. 66 wihdu 1.75%
AU @8JUDVY Ua. 19188 wad NU": d189UdVe Ua. 19168 wad
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SouRWNUUISIATKUUSUgNUadISuNUs:Iununsided  agdlsfinu
AANMIsvlus:o=aunia:s:g-un19guiunsiaulnoguTaInsy la=i
UPSIDE dounvuannlpsinisiviinanslnsinishgglisouiuds:uicunis o
ro:nyova-auIosnARUSeUAd frum FAIR VALUE Iinfu 63 un

S1AMRUSI8AU INVERSE HEAD & SHOULDER wSaudnyrynru BREAKOUT
Tsu 47.75 (NECK LINE) 10u9nitn UPSIDE Aandaidkungi 49.75 unn
nagnsnisainu

lluzU1 LONG GULFU23 USIotu 47.75 uan 1dan1nals 49.75 unn la: CUT
LOSS 0.75 uanaNnu

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
GULFUZ23 45.96 -0.02 996 11576 996 272 28.57% 2833

ALA: ENeNNUDTE Ua. 10188 Wad

HISTORICAL PRICE TECHNICAL CHART
GULFC: 4825 daily
YTD mMTD
I“ .....
S57% I"'m il - il ™
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1% s i [l L | e B0 s
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-11.3% rsi(14, 70, 30, 1)
GULF
48%
jrot]
-14% -12% -10% 8% 5% 4% -2% 0% 2% 4% 6% CE— o —
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SINGLE STOCK FUTURES
LONG BEMU23

AR BEM 2:1aUntNNN9Rgidn vaunilsennisAnituviulugod 3 Uvuntin
FORSUAUNSIWUADVIASUINRTUUS:INAIA:NISNAULIVaITINRoVIRED
FNIBNA duwauonseUoULTIEUSNSNIASUIASNIWHATFRURY:IWILVU
MUNISIUATKUSNASSnIwWWNIGUN KUY Fair Value InnAuU 11.50 uan
$1AHUSIBIU dryrynu Breakout Idunm Downtrend 10ulinvifeuiveosno
IRUIR d:rfou Upside RIUANIW aduauusios RSI ISuAoNgive Bullish

nagnsnisainu

aniu: LONG BEMU23 nu 8.61 uan Jauunnls 30.61% 1Uarnmls 9.00
UN lla: Lock rinls 20% A 8.71 UIN

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BEMUZ23 8.76 -0.04 520 4681 520 13.30 J0.67% 3202
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
[BEMC:8.75

YTD =mMTD
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TRACKING PERFORMANCE
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fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 BANPUUZ3 9.08 9.45 19,200 77,276 - 832 16.03 9.07 8.36
2 TiBU23 162 163 16,917 33,200 3,308 162 1.60
3  TRUEU23 6.96 7.05 13,042 22,408 2,474 12.42 7.05 6.36
4 SIRIUZ3 203 204 8,130 39,710 - 1,229 15.44 203 203
5  AWCU23 454 4.5 3,598 9,464 2,581 454 4.42
6 PTGU2Z3 10.86 106 3,112 15,832 1,871 498 10.86 10.16
7 JASU23 14 141 3,077 60,068 3,030 4561 141 137
8 GUNKULUZ3 3.3 3.28 2,295 111,551 919 19.36 3.28 3.24
9 WHAU23 451 454 1,630 10,928 1,581 5.28 493 4.88
10 LHUZ3 837 85 1,516 8,192 1,511 13.64 8.49 8.32
11 BCPGUZ3 9.68 9.7 1,466 41,605 1,310 4.24 9.57 9.61
12 ICHIUZ3 1474 147 1,219 6,605 203 692 14.49 1371
13 PTTGCU23 389 3g 1,116 5,683 555 7.27 40.04 38.50
14 AOTUZ3 7176 7175 1,057 3,277 78 11.10 7252 71.00
15 IRPCU23 236 236 1,041 13,215 - 977 8.54 2.39 2.33
16 ORU23 21.4 215 1,036 3,821 497 21.45 21.31
17  5CBU23 11058 111 1,006 3,155 870 8.79 110.82 110.01
18 SPRCU23 8.09 8.2 1,002 1,152 501 8.69 8.31 8.05
19 GULFU23 48.98 49 996 11,576 71 272 49.48 48.53
20 CBGU2Z3 703 705 976 HEG - 657 6.56 70.00 68.58
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GOLD FUTURES

s1ANaYARaInansTItioAu Usuanay 2.35 Insuryd Unn 1,976 IKSunyd
NNSIVITNINISHAISIANDIAARADISINGY 20 IKSuryd udunountin
uenINUSIANBIAMDISINAAUIINANRIUADaaNSITIAN HavoouUAIUN
nanudurinNs  VrusAANRUUBUSIBaUA  91NANANISUSNSUNANSNAa
SunNnuy:aaNIsUSLTUADNITY  NEKaISINOBITAILUADIAVRIUIWOB:29610
duwalri DOLLAR INDEX 01Ut IWLVU 0.86% lla=nduungiutkiio 100 90 Un
USIonu 10029 9a  dnSUIUT  FlouRinmIuNNSSIBIIUTILOULVOSU

AdanN1SI1NIUSIWAUNH lazsonvigUnuodoIvouarSy dad

nagnsnisainu

$1AN2JAN GF10Q23 oAU anay 80 uan UAR 32,010 un IRigUIn 1,980
IMSOrYY uNdns1ANauAImaIn SPOT andnnindeulousionu 1,978-
1,979 K88y AMASIAN GF10Q23 Jutiv=agiunseu 31,900-32,300 UNN
AANNIS1IANOIANEINGIEDTUNSOURUSIDULS 1,960-1,990 IMSeiryd RNk
whud9uAuIuzUN TRADING GF10Q23 nsou  31,690-32,170 UIN 11A:SO
SHORT nNsauUU WSaUrmuAYn CUT LOSS 100 unannu iedouiu
ADUIALIMINSIAINSUANIAZOUTHOEAINATA

GOLD SPOT

IOXGL C: 1,979.30 daily
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GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 2,002 0 0.00 23,019 33,182 -151
G0Z23 2,033 0 0.02 3037 2,297 1666

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 32,010 20 006 2,678 4,806 8
GF10v23 32,090 80 -0.25 911 2,680 -136
GF10723 32,300 -0 -0.03 159 158 102

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKA 9 STANUAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:Usunru
MssovrgInavUTUZadI0a1 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOU23)
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AANWsIAINaIA dryryinuidn UPSIDE wWinlsu EMA 10 du liazinvineu
BULLISH BREAKOUT Amns1ANaubndnsaunisindeulrion $1990-2020

GOLD ONLINE: 1iu:Un TRADING GOU23 A $1990-$2020 fla: CUT LOSS $3

GOu23

GOUZ3 €1 2.001.60 daily

rsi1{14, 70, 30, 1)

rossd
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nasidavsaninavAliriduuin

FX (un/ USD)

34.00 34.25 34.50 34.75 35.00
1,800 29,090 29,304 29,518 29,732 29,946
1,830 29,575 29,792 30,010 30,227 30,445
1,860 30,060 30,281 30,502 30,723 30,944
1,890 30545 30,769 30,994 31,218 31,443
1,920 31,029 31,258 31,486 31,714 31,942
1,950 31,514 31,746 31,978 32,209 32,441
1,980 31,999 32,234 32,470 32,705 32,940
2,010 32484 32,723 32,962 33201 33,439
2,040 32,969 33,211 33454 33696 33,938

ALN: ENeNNUDTE Ua. 118 wad

BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23 daily

Lot 4,
+iile L N,
LTS T B

Gold Spot Price,RT IQXGL

rs1

AN: aNeuIUdTe Ua. 10158 Wad

A1uarunalsvaanuved MINI GOLD FUTURES
UNECNUS o

[Fresswdew 9810 uwn/dnunut/do)

EalRE ] fvls AEFTULTINL + Avls
future wWisuulaa faevu) VAT () (mievugve
32,340.00 250.0 2,500 210y 2,290
32,290.00 200.0 2,000 (210} 1,780
32,240.00 150.0 1,500 (210} 1,280
32,150.00 100.0 1,000 (210} 750
32,140.00 50.0 00 (210} 250
32,090.00 0.0 - (210} (210}
32,040.00 -50.0 (500} (210} 710}
31,590.00 -100.0 (1,000} (210} 1,210
31,540.00 -150.0 {1,500} (210} (1,710
31,890.00 -200.0 (2,000} (210} (2,210}
31,840.00 -250.0 (2,500} (210} (2,710}
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