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SET50 FUTURES:

aniu: SHORT S50U23 nu 949 3nUan1nls 940 9» Sugnnls 9
R dmsusuliu=un TRADING S50U23 Tunsou 925-940 9n Iia:
LONG nsouaw Am SET50 INDEX wWnisi DOWNSIDE 971R

SET50 OPTION:

[Unanu: LONG S50U23C925 A 28 9n Un STOP PROFIT 3 9
utinuztinse LONG S50U23C925 soulkiui 25 9a (SET50=930)
IUinAnls 35 9 (SET50=945 9r) lla: CUT LOSS 3 9n

SINGLE STOCK FUTURES:

luzun LONG GULFU23 USIonu 47.75 un 10annnls 49.75 uin
la: CUT LOSS 0.75 uan9nnu

aniu: LONG BEMU23 nu 8.61 un Ueguunls 25% 10nnnls
9.00 UTN Ila: LOCK 1inls 20% A 8.71 uan

GOLD FUTURES:

GF10 FUTURES: Ilu:Uun TRADING GF10Q23 h 31,870-32,360
uln 1ia: CUT LOSS 100 uan 91nnu

GOLD ONLINE: iu:tin TRADING GOU23 A $1,980-2,010 lla:
CUT LOSS $3

MAANSIIUANSTUINSY

Time Cur. Imp. Event Actual Forecast Previous
Thursday, July 20, 2023

19:30 E UsD Initial Jobless Claims 228K 242K 237K

19:30 E ysp Jobless Claims 4-Week Avg. 237.50K  250.01K 246.75K
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All Futures Long(Shorf] Pasition : Contract

nagnsnNIsaynuaywus

Accumulated Long[Shorf]

Long Short Mat 2 Days 1 Wesks 1 Months
Institution 148 706 116,708 32,000 22585 -32,742 45788
Foreign 122,129 124,312 -2,183 4744 38656 164,864
Retail 230,400 260,217 -29.817 -27,430 -5,924  -119,088

SETS0 Futures Long[ShorI] Position @ Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wesks 1 Months
Institution 37,315 38,132 -B817 -335 -B,8628 5,744
Foreign 93,301 89,082 4219 12936 70,031 103397
Retail 109,153 112,555 3,402 S12601 61,403 -109,141

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

Accumulated Long(SHorf]

Long Short Met ?Days 1 'Wesks 1 Months
Institution 100,084 66,578 33,506 32,080 -13,083 20,508
Foreign 9,390 12,910 -3,520 9842 23497 31,907
Retail 69 265 09,251 -29,986 -22,238 35,580 -52 415

Metal Futures Long(Shorf] Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wesks 1 Months
Insttution 1486 7410 376 2288 1868 2127
Foreign 17,930 19,628 -1,608 3373 5,070 8,158
Retail 15,682 14,360 1,322 -5,661 3,202 -12,285

Call Option LonalShart) Pasition : Contract

Accumulated Long(Shert)

leng Shert Met 2 Days 1 Wesks 1 Months
Institution 3zr 55 =231 -366 -225 =T
Foreign 288 768 -480 -534 226 9,183
Retail 3,765 3,054 711 800 -1 -B,472

Put Option Lona(Shor) Position : Contract

Accumulated Long(Shert)

long Short Mat 2 Doys 1 Wesks 1 Months
Institution 45 428 -381 -308 -331 480
Foreign 502 508 -6 -53 -605 1,154
Retail 3,237 2,850 387 361 536 -T83
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SET50 OVERVIEW

SET50 930 945

naNARUANSZ0UTINGIUdNAUNS:3ANS:916TUBOd 0.5% T -2% MU
S50U23 925 940

AFANWwaus:nouN1s 2Q66 IiFogNIsinududuvoyavn FACTSET
DATA RUSBN«TUAst S&P500 ANJOUSIEIU WU 75% Fndn

CONSENSUS mniia=6ioiav INITIAL JOBLESS CLAIM RIWUVU 228 lidu S.SO_U?S BINRNERART)

FIKUNANIIMAINANA a:roufiunouIdedng RECESSION vaulFsugng . R - S
L 3 = ES SN L g0 v [ W W \’\:\'ﬂ?' ol

ansgdanay muluds:inAds:inunisidavguatiunnun Jeguuaglubgog ; v

AneUnnRveswssAiolnssensidugindnausgunanoudenunensilu 1 , ‘ ‘ 5

5Uf 27 w.A. Bus:ranurnTKAAN1ved SET50 INDEX nduunIindJtiu i '

WO IIFlegNIsAnUTIUed DOWNSIDE TunisuSuatgasnnaninnisidod " TECHNICAL COMMENT

UOﬂﬂﬂ'ﬂUlﬂlTJﬂOWUS‘UIIS\] HOUUSZIﬂUOU‘]ﬂﬂW]Uﬂ’WSS']UI\]WU\]U 2Q66 sJnu S50U23 U§U_\‘7um’]UﬂSOU 925-940 90
TUﬂaU S.W. NNYaYSIBIUDONIUNIAASI DOWNSIDE IWUIRU 3IUDINSOU

nsindoulnoved SET50 INDEX Sulin 930 - 945 9
SET50 INDEX FUTURES

DIRECTION TRADING: &n1u: SHORT S50U23 nu 949 9aUan1nnls 940
90 SUrnls 9 9 drSududinuzun TRADING S50U23 Tunseu 925-940 9
la: LONG nseuay Aa SET50 INDEX wWiniisi DOWNSIDE 9106

SPREAD TRADING: an1U: LONG SPREAD S50U23723 7 1.8 N U’\T\?UU
vIANu 0.8 90 IluzthfiosioidrimlsAANNNOuin 4.31 90

SET50 OPTION: 1Undniu: LONG S50U23C925 A 28 I Un STOP
PROFIT 3 9a Suliiu:inse LONG S50U23C925 soulnui 25 9m
(SET50=930) 1UnNnls 35 9, (SET50=945 9n) la: CUT LOSS 3 9m
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
938.72 11.41 117436
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 7.80 -2.40 =09828 0.00 7.80 4.70% 6.51 1829 11681 1376 0.24 29.24 4.7%

S$50U23C950 1540  -420 =9654 0.00 15.40 2.84% 1364 875 5413 13.86 0.40 24.23 2.8%
S50U23C925 27.00  -600 =952 13.72 13.28 1.41% 2520 225 4035 13.87 0.57 19.89 1.4%
S$50U23C900 4510 -4890 =9451 3872 6.38 0.68% 4150 121 2063 15.50 072 14.91 0.7%
S50U23C875 6550 -7.20 =9405 6372 178 0.19%  61.80 3 115 16.82 n.s2 11.73 0.2%

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

Put Option

Pr m Che Even Value Value Premium Price Interest  Volatility Gearing Decay
S50U23P975 49.00 6.10 =926 36.28 1272 -1.36%  47.10 19 491 14.21 074 14198 -1.4%

S50U23P950 3110 410 =9189 11.28 19.82 -2 11% 2933 212 759 13.84 -0.59 1792 -21%
S50U23P925 18.00 230 =907 0.00 18.00 -3.38% 16.00 655 2798 13.98 -0.42  -2186  -34%
S50U23P900 9.90 170 =890.1 0.00 9.90 -5.18%  7.40 844 4301 14.65 -0.26 -2510 -5.2%
S50U23P875 5.00 0.90 =870 0.00 5.00 -7.32% 281 794 5059 15.26 -0.15  -28.32 -7.3%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSOUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsadasnu la- SET50 FUTURES
UNDERLYING Close  Cha %Cha asunistoue
SETSO0 53872 8.7 093 Z0MmizE B s A0 Stock Forzign Nt (lhs) e 252 TFEX, Foreign Mt (rhs) 200000
Symbol Seffle Ch %hg Vol Ol ol ch ooy \
E5TE T YT 57 o e \.\ A A A / 150000
550023 340,90 -4.7 0.5 3 33 -1 (20.000)

R VAN

SE0UZ3 534,20 8.2 -0.9% 218422 530633 -2.381 (3,050 .

550223 33510 -8.3 0.3 530 72875 -1.370 M \\/\/\/ 50000
{40,000}

S50Hz24 33160 -7 0.8 2663 14,335 -356 }
SEOMzd 929.70 1.2 -0 1,774 5,708 449 w0 A f 0
SET50 Futures Lona(Sher} : andna Al Long(Shert] 60.000) \ 50000
Long Short Met Z4u Z dlani 11dau 2 8 2 8 8 8 8 8 8 2 8 &=
7 3G 38132 17 335 9,358 5744 § 5§ 5§ 5 5 858 § 5§ 5§ § 8 &
El - . - - = .
i 3 & & 3 & & & 3 & & 3 38
dmha 93301 83082 4,213 12936 IMATY 103,337
otas 09153 112555 -3.402 -12601  -101313 109,141
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
ru 30 u.A.66 ru 27 nw.66 ru 0 0.A.66 U 27 W.e.66 tu 30 W.A.66 ru 29 D.8.66 PER 16 917 931 938 945 952 973 994
SS0F23 PER 165 945 960 967 974 981 1,003 1,025
S50G23 333 PER 17 974 989 996 1,004 1,011 1,033 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 -164 173 142 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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SINGLE STOCK FUTURES
LONG GULFU23

NOISINIA HOHVY3IS3YH Ag

SouRWNUUISIATKUUSUgNUadISuNUs:Iununsided  agdlsfinu
AANMIsvlus:o=aunia:s:g-un19guiunsiaulnoguTaInsy la=i
UPSIDE dounvuannlpsinisiviinanslnsinishgglisouiuds:uicunis o
ro:nyova-auIjosnARUSeUAd frum FAIR VALUE Iinfu 63 un

S1AMRUSI8AU INVERSE HEAD & SHOULDER wSaudnyrynru BREAKOUT
Tsu 47.75 (NECK LINE) 10u9nitn UPSIDE Aandaidnkungi 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 45.45 -0.05 486 11324 486 272 28.57% 2833

ALA: ENeNNUDTE Ua. 10188 Wad

HISTORICAL PRICE TECHNICAL CHART
GULFC: 4825 daily
YTD mMTD
I“ .....
S57% I"'m il - il ™
SETS0 " 'I'l‘ Un""‘[ N | “‘| i [ _,I‘
1% s i [l L | e B0 s
N
12.5% : ll“-"
ENERG H
3.2% | volume_colored_EMATIS)
s e I sl it i ‘
-11.3% rsi(14, 70, 30, 1)
GULF
48%
jrot]
-14% -12% -10% 8% 5% 4% -2% 0% 2% 4% 6% CE— o —
AuN: nguude ua. 10ide wad AUN: @N8dUdTe Ua. 19138 Wad
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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
$IAKHUSIBIU dryrynu Breakout Idunm Downtrend 10ulinvifeuiveosno
IRUIR d:rfou Upside RIUANIW aduauusios RSI ISuAoNgive Bullish

nagnsnisainu

annu: LONG BEMU23 nu 8.61 unn Uauunnls 25% 1darinmls 9.00
UIN 11a: Lock rinls 20% A 8.71 Uan

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BEMUZ23 B.75 -0.05 531 5164 531 13.30 J0.67% 3202
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
[BEMC:8.75

YTD =mMTD

‘ g it
SET50 i
31%

TRANS

It

daily

Downtrend Line

L i I
: T

Vol

.."]'il.'*"'

-10.2%

volume_colored_EMA1(5)

hilia
BEM rsi1(14, 70, 30, 1

2.9%

22

-12% -10% 8% 6% 4% 2% 0% 2% 4%

.............
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

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

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANaYARaInarsTItioAu Usuanald 7.6 InSaryd Uan 1,968 IKSuryd U
ISUNAAUINNISFRAVUVOIINSIWANDUINUWUSTNSANSY  1a:n1sIfuAn
VouANIUnDaans KavanSYIUAIWINUIULVOSUAIARNISININUSIY
aUnHAAA IazAanTusau 2 IFeu huu DOLLAR INDEX vEUVU 0.5% Un
A 100.79 9n Us:ifiudAryRdiosnnmuaunkniin Ao msUsyuulouny
NMSRUVOISUNANSNaWENST (IWR) SUR 25-26 N.A. SunatnAn9:-0n1susu

VunoniJedn 0.25% lla=v:1JunsusuvunanitunSugarevesdi

nagnsnisainu

$1ATNDYAN GF10Q23 I0oAU IWLVU 90 uan TaR 32,100 UN (douny
ManlanvINWans:NUANUUINSaUAN) IRYUINT 1,974 IKSYYY Gunan
s1ANeIAIMaIn SPOT ardnnindaulousionu 1,972 IKSUrYY AASTIAN
GF10Q23 Autiv=aglunseu 31,950-32,400 UIN AANNSIAMNBIANEGNINGY
folunsounuUssIDuls  1,960-1,990  IKSoryd Kt eddendiu=un
TRADING GF10Q23 nsau 31,870-32,360 un II?I:ﬁ’MUﬂQﬂ CUT LOSS
100 UNRINNU ITBIAUANUIFBIKINSIANNIANIAZDUTHOTAIINANA

GOLD SPOT

IGXGL C: 1,972.96 daily

1
| i,
| "‘hLI.Hu_m |!l ' i' |_ 1990 i
I i !"-iIL ' i!l li Ir'lliui qu!r‘. 1960 _-
{I Tl;'i,'ﬂ'ﬁ;f"

rsi1(14, 70, 30, 1)
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GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,993 -12 058 23,019 33,182 -151
G0Z23 2,025 -11 056 3,037 2,297 1666
MINI GOLD FUTURES

Lot Chg  FChg Vol o] OiChg
GF10Q23 32,100 0 0.00 2,678 4,808 8
GF10v23 32,220 30 0.09 911 2,680 -136

GF10723 32,330 30 0.09 159

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)

NOISINIA HOHVY3IS3YH Ag

AANWsIAINaIA dryryinuidn UPSIDE wWinlsu EMA 10 du liazinvineu
BULLISH BREAKOUT Amns1ANauLndnsaunisindeulrion $1980-2010

GOLD ONLINE: 1lu=Un TRADING GOU23 A $1980-$2010 fla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZ3 C: 1,993.00 daily (Gold Online Futures Sep-23) GOU23 daily
_-'L Lo+l
' '|'||L|-¢,| I'*i. L "‘i_ -
TI“In V\II| o " o o po w4 By IRLITILEN . .
[ 1] n '“.-.' I+--I = P T Rl T R
-*"i_“l'h-r Gold Spot Price,RT IQXGL =
ote
sl ! "+ L o Mg -
Teit(14, 70, 30, 1} L LRl 7-". . - o
rs1
o
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w & o o
nasidavsnarnavAiriduunn muomn'ﬂquﬂr]uva\] 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 . ls  Assmdle Als
future Lapnuudlag faavu) VAT (v} (uevulgwi
1,830 29,575 29,792 30,010 30,227 30,445 32,470.00 2500 2,500 210 2,290
1,860 30,060 30,281 30,502 30,723 30,944 32,420.00 200.0 2,000 (210} 1,790
1,890 30,545 30,769 30,994 31,218 31,443 32,370.00 150.0 1,500 (210} 1,250
32,320.00 100.0 1,000 (210} 780
1,920 31,029 31,258 31,486 31,714 31,942 32.270.00 50.0 500 (210 290
1,950 31,514 31,746 31,978 32,209 32,441 32,220.00 0.0 . 210} (210)
1,980 31,999 32,234 32,470 32,705 32,940 32,170.00 -50.0 (500} (210} (710}
2,010 32484 32,723 32962 33,201 33439 32,120.00 -100.0 (1,000} (210} (1210
32,070.00 -150.0 (1,500} (210} 1,710}
2,040 32,969 33,211 33,454 33,696 33,938 32,020.00 2000 (2,000} (210} (2,210}
31,870.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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