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SINGLE STOCK FUTURES:

annu: LONG ERWU23 nu 4.70 uan U 5.00 uan Surils
57.14% drSudull luzUn LONG BJCU23 USIonu 34.75 unn 10h
nnMls 36.50 unniia: CUT LOSS 0.30 unnvnnu
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GOLD FUTURES:

GF10 FUTURES: 01uliUn LONG GF10Q23 nui 32010 u1n
Ilu=unfiold 10 nN1nnls 32520 unn ia= CUT LOSS 100 uanvnnu
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All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 157,024 179,208 22,184 =378 53932 -T8276
Foreign 129,271 149,951 _20,680 50,338 50731 -137171
Retail 294216 251352 42,854 59,717 114663 215447

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 35,171 38,991 -2,820 1,801 1,257 5,004
Foreign 08 523 118,008 -19,085 -55,850 -452789 -50,969%
Retail 135,636 113,74 21,805 54,045 45 546 45 D65

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Days 1 Wasks 1 Months
Institution BG 614 113,032 76,418 71346 03689 149,364
Foreon 9770 11,500 1,730 2005 5785 59518
Retail 117,964 89,816 28,148 24251 87934 208,883

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 1,655 1,309 45 932 =372 -1,336
Foreign 19,195 18,805 390 1,460 -12571  -33.493
Retail 13,400 14,136 736 528 12,943 34829

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 175 275 100 375 508 819
Foreign 510 6801 -0 241 576 4053
Retail 2585 2,784 181 134 32 -2,558

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 71 218 147 -208 -306 -1,427
Foreign T3z 517 215 666 352 1,008
Retail 3,510 3,578 58 -458 -45 421
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SET50 OVERVIEW

nsIUAIWEsIBIUWanIsUs:4U FED IFiou n.A. AduivoasionAniakuwos
Advaglus:augundutnnungiananaissuguAuITaINss o191Idudedun
rn FED @niGuulounanisRURNUIAUNNTU drynynnuigsiunagiusio
maﬁmﬁuan§gqowuﬁU§ugﬁu ~0.76% T -1.15% GdUNISSIEIIUNIS
shenusIAUTUVedRU IFieu n.A. AUSUanad -0.23%MOM 1Junns
anauluidioun 2 Ansienu IngynaIavIFsuINIVasFUReaNUNTILSIUIE
namatnAIn NMlKknatnnauuidsSuanus:urrunisinulniAsuINYIUAVdN
sou Ingandn J.P. MORGEN USuAnan1sni GDP GROWTH 66F U1A
4.8% (NIAU 6.4%) nmﬁumomawmﬁu?)umuﬁ%uau -0.7% llazsnAN
thdunaudsuas 2% anwiondeuvuauv:idulsinafusioRunay GLOBAL
PLAY o1 wawnuia:ulnsidgy inognisiniunoiuAukinus:inu
nsieuluds:inArdsonuiiAnasgsssuyrybuRionaurilusuAsod

FSR0 Bl R Jul S

IFoNUNEN<BIv=INAVUTLIUR 22 5.A. 9:10UISInUUFOrUNEU DOMESTIC
CONSUMPTION 211 mUan s.w. ungogds:navnann 3unn SET50
INDEX Sulindulunoununsau 930-945 9

DIRECTION TRADING: 1Unannu: LONG S50U23 TiRnuiods 927 9a
J990urinls 5.2 9a nuzthtiorioiarinmnlsh 940 gaiazidou STOP PROFIT
AnuieUnlonavinnu A1A SET50 Sutiuwoulnadisinadu9ndedy
nnguaN IIEAUAUKINNNNSIDouIdusoEou91in DOWNSIDE

SPREAD TRADING: @n1u: LONG SPREAD S50U23723 A 1.8 N JOQUU
finls 0.7 9a IuzUhfiosaitrmIshANINOUER 4.31 90

SET50 OPTION: 1iu:Unsa LONG S50U23C925 fi 18 M (SET50=930) 1Un
fnls 28 9N(SET50=945 9r) lla: CUT LOSS 3 9A AMA SET50 WNADIIR
DOWNSIDE 971%

nuosSu  nuoMu

SET50 930 945
S50U23 926 940

S50U23 (30 MIN CHART)

U N

TECHNICAL COMMENT
S50U23 INgvuwoulunsau 926-940
0

Securities

A ASIAPLUS



Derivative talk
nagnsnNIsaynuaywus

oy
~<
i
o
>
X
O
T+
2,
=
2
S
=

SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility

938.88 11.51 12,3209
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
S50U23C1025 0.70 -0.10 =10257 0.00 0.70 9.25% 0.22 143 6439 14.86 0.04 49.06 9.2%
S50U23C1000 1.90 -0.50 =11001.9 0.00 1.80 6.71% 0.94 518 11467 14.50 0.09 43.50 6.7%
S50U23C975 4.80 -1.30 =979.8 0.00 4.80 4.36% 3.26 974 12823 14.19 0.19 37.30 4.4%

S$50U23C950 11.00  -220 =961 0.00 11.00 2.36% 9.01 937 6156 14.00 0.36 30.67 2.4%
S$50U23C925 2250 -300 =9475 1388 8.62 092% 2012 297 4500 14.24 0.57 2379 0.9%

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
S50U23P1025 86.70 080 =9383 B6AZ 0.58 -0.06% 9225 0 15 #MNANA 100 -1083 -01%
S50U23P1000 59.00 4.00 =831 61.12 7.88 -0.84% 68.04 B 281 14.36 -0.80 123 -0.8%
S50U23P975 46.80 260 =9282 3612 10.68 -1.14% 4542 7 750 13.92 -0.B0  -1615  -1.1%

S50U23P950 2520 250 =9218 1112 17.08 -1.82% 2624 161 2167 13.91 -063  -21.05  -1.8%
S50U23P925 15.10 1.30  =909.9 0.00 15.10 -3.09%  12.41 930 4242 14.42 -0.42  -26.20 -31%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSOUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsadasnu la- SET50 FUTURES
UNDERLYING Close  Cha %Cha  asumsbouis
SETSO 935,55 -0.30 00 IEE2S - P— P 120000
Symbol Setle  Chg %Cha Vol Ol Ol Cha 10,000) :n,,n . A ;ESES“
S50M23 956.42 0.0 .02 ) 140 0 \ J" Vh 0000
5500123 932,80 -6.2 0.7 1 4z -1 20,000

) 40000
550023 332.20 5.0 -0.5x 235356 492362 50552 (30.000) A A \ I)\ / h’\ 20000

L
550223 334.70 -4.4 -05x 28207 91045 5,353 v\l\‘ \_ M \ } \ 0
{40,000} A -20000
S50Hz24 93150 -4.0 -0.d3 4774 15,333 15d ' VVV\ lm&‘\ \ N\/ 40000
SEOMzd 928.50 4.3 0.5 2,388 9,306 £40 (50,000) WY ¥ V/ ~60000
‘\/\ -80000
SET50 Futures Lonal(Sher) : &runan &8 Long(Shert) 60.000) 100000
Long Short Met 235u 2 ddani 1idau 5 8 8 & &8 3 & & & & 8 T
e
- 3671 38,591 2,820 1801 20253 5004 £ £ 52233 3 5 3 3 ZF
. z B I 2 2 L 2 2 = L 3
dmha 98,923 118.008 19085  -55.850 -106.999 -50.969 & & &
otas 135,636 113,731 21905 54043 86740 45365
AUN: @89IUDVY Ua. 19188 wad NU": d189UdVe Ua. 19188 wad
AMN1STU SPREAD nu duinauaan ASPS MODEL SET50 ns:AuAn PER VY|
Irineg Spread Bselna - Bseing
S50N23 $50Q23 S50U23 S50v23 S50X23 $50223 () UA. 66E D.A. 66E 0.8, 66E W.A. 66E D.8. 66E n.e. 66E 5.0. 66E
-
U 27 N.A.66 ru 30 8.A.66 U 28 NE66 U 30 A.A66 U 29 W.e.66 ru 28 5.A.66 PER 155 888 902 908 915 922 942 963
S50NZ3 PER 16 917 931 938 945 952 973 994
S50Q23 -2.04 PER 165 945 960 967 974 981 1,003 1,025
S50U23 -5.44 -3.00 PER 17 974 989 996 1004 1011 1033 1,056
S50V23 -423 159 141 PER175 1,003 1,018 1026 1033 1041 1064 1,087
S50%23 -3.06 -0.22 278 137 PER18 1,031 1047 1055 1063 1071 1094 1118
S50223 -1.47 1.56 431 3.16 176 PER 185 1,060 1,076 1,084 1,092 1,100 1,125 1,149
*Ruuigudaseanideulounesswine a.a. - 5.A. 66 Wiy 2.25% PER 19 1,088 1,105 1,113 1,122 1,130 1,155 1,180
AUN: @89UDVY Ua. 19188 wad AU": d18uUdVe Ua. 19188 wad
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SINGLE STOCK FUTURES
LONG ADVANCU23

ADVANC 9: “Outperform” nannlaiwsns: 1) Udvﬁahqus:a:a:umnﬁﬂsTu
10R 2Q66 RoanulNFNI QoQ Ia: YoY, 2) s:u:AnlUrinlsdos 2H66 Junl
nuoliuanta ia: 8) Tiuduwas:ndunadnsudon 1H66 A 4.0 UIN/Au

néonniduwanauinuanduwaso 1.8% (XD JUR 18 &.A. 66)
$IAKUSIEAU INSITUIUDILIUYVIVU $1ATMAIKO: Higher Low Ila:

Higher

High Indaulronunsau Uptrend Channel Usd Upside RIUANIN

nagnsnisainu

iUn LONG ADVANCU23 Tiifi 218 unn 1tririnls 225 unn ia: CUT LOSS

2 UNINNU

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVANCUZ23  218.00 -4.00 706 2866 706 13.97 9.46% 2242

ALA: ENeNNUDTE Ua. 10158 Wad

HISTORICAL PRICE

YTD ®mMTD

SETS0

IcT

13.8%
ADVANC

-10% -5% 0% 5% 10% 15%

ALA: SNeNNUdFe Ua. 1018 wad

TECHNICAL CHART

ADVANC C: 221.00 daily
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SINGLE STOCK FUTURES
LONG BJCU23

fnlsAvaAUTRIARVUTU 2HB6 MURMavgoRAIAY:IWLTUNIUINeIA:

oy
~<
i
o
>
X
O
T+
2,
=
2
S
=

BunuL 1a: upside NEIIUSOUTUUSLANUNISINNISINSUULN u.gn (BigC)
9nn:iToulu nan. nMeludd stANIthkunet 2566 A 42.00 UNn
SIAMRUSIEOU NaUVUINNSaUAN Sideway Up EUgUIINO: Reversal Ao
Bullish Divergence liuztha:auduin Upside TUR 36.50 un

nagnsnisainu
luzUn LONG BJCU23 USIoru 34.75 uan 10an1nnls 36.50 uniia: CUT
LOSS 0.30 unvNNu
Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change

BJCU23 35.00 0.00 300 1271 300 9.28 20.00% 2154

ALA: ENENNUDTE UA. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e o
e
£6% ——— '“-\ﬁv«'ﬁﬂ“. w50
SETS0 " R Ay ik
28% \4, _T‘.H I‘} _ “Jd‘\.}h‘ . _— . “_ - T " . -
“"h1 i"T\l"’i‘rr L-‘.I ' \r".F ! 1%:.;."“ Vi ‘}Ur"-r"r /___ﬁ;:"%ﬁ-ﬁ
w_
COMM . - macdi(12, 26, 9)
e 07% wolume_colored_EMA1(S)
. o o - - - - - . i M_JL:IIIL n..illm.‘.miLm-]‘in'...... il |u..:hlﬂlhl\i.iuﬂ.h‘lllhlllh“—....k. "y -
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TRACKING PERFORMANCE
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fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

t
efle Bosis Vol Ol Ol Change Leverage Resistance Support
Price

1 TTBU23 174 1377 46,549 58,880 45,180 174 170
2 TRUEU23 6.62 6.65 11,228 27,709 4,200 12.42 6.68 6.53
3 IRPCU23 233 232 8,856 24,331 1,032 8.54 2.36 228
4 SIRIUZ3 177 19 7,281 20,828 - 23,879 1544 181 169
5 BANPUUZ3 884 9.05 6,364 67,095 - 16 16.03 8.99 8.80
& SPRCU23 .19 9.1 4,801 2,961 2,793 8.69 9.66 9.05
7 BLANDU23 0.8 077 4,009 162,548 7 8.95 0.80 0.80
8  WHAU23 4.86 488 3,539 10,442 - 480 9.28 4.86 4.82
9  HANAUZ3 58.8 58.75 3,331 2,305 487 6.64 5494 53.25
10 GUNKULUZS 331 3.24 3,195 135,298 - 2,828 18.36 3.33 319
11 CHGUZ3 259 298 2,525 8,073 - 73 1331 3.01 295
12 CPALLUZS 62.45 625 3,225 14,651 248 1487 6458 6155
13 ERWU23 511 51 2,030 151 - 2,015 678 498 492
14 AWCU23 4 3.98 1,754 16,932 - 544 4.00 396
15 CRCUZ3 38.59 385 1,614 2,119 309 38.59 3791
16 SAWADUZ3 445 44 1,543 12,252 604 B6.65 46.80 4473
17  KCEU23 47.1 47.25 1,487 2,297 - 110 8.55 47.85 4541
18 EAUZS 57.53 57.15 1,204 16,642 - 961 1581 57.73 54.29
19 Vw23 29.74 30 1,110 7,316 - 28 962 31.26 31.16
20 CPFUZ3 1522 191 1,045 21,612 692 799 1850 1816

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

sHANaIAMaNnansTItoAU anausieltioudn 9.9 ISury« nans=AU 1,900
IMSory< UTURoYR 1,891 ISBNYY 9INASUNIdAININURANIAENITEVOY
suIAMSNaNEansy (IWR) rnavsreuudssuiwma:nauiivnouluniuauvey
AANIReNITy tovennssunisiwaluuuauinnswnull Ingratusiong
atuayumsusuvupeniDy  Uen9INTNSIUAIWETOIASUINIIBIUONVEY
ansy UnlnunstinnswannnAgnanknssy iazsrolavnsisusiuasatnuiziou
n.A. IWLTUEIN3IANA KUUTRANRUA9aaSAUITIAN 1la: DOLLAR INDEX
VEIUVU 0.21% Unn 103.43 90 [ngdutl Aodinnunsidaiuesuougvosu

A3aRANNSINUSIWAUNK lla:AsUEUNIASUINIVOVaNST <ad

nagnsnisainu

$1AN2IA GF10Q23 IJoAU anay 90 unn UAR 32,010 uan IRiguIn 1,899
IMSUrYY  gundnsiAnauAInatn SPOT adnnindoulnousiony 1,893
IKSUYY ANSIAT GF10Q23 5uﬁv:oaujr‘i 31,800-32,200 UNN NISSOVAUVIY
sIANEIANKARSAU 1,900 IKSBry« Mlkoutunasnuausnin LONG
GF10Q23 nuA 32,010 uN Iuzthfioriold MAKAINTS REBOUND Ky
s1AMNaIAUSUANISIS1D 70 IKSuryd  unaisisuiziou  TneTitannnnls
1,930 InSgryd 1So 32,520 Un lla=nnuaYa CUT LOSS 100 unnannnu
WioUadAunUIAsIMINSIANaUANIAGaUTHOEAATA

GOLD SPOT

IOXGL C: 1,891.65 daily
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AL ENeNUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,908 -4 -0.71 21,508 34,717  -6223
G0Z23 1,839 -4 070 5551 16,130  -2647

MINI GOLD FUTURES

Last Chg  FChg val o] Ol Chg
GF10Q23 32,010 40 -0.12 3,683 8,426  -1948
GF10v23 32,150 40 012 83 3,840 -a09
GF10723 32,240 60 -0.19 376 888 3

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)

AANSIAINBIAN dryryrruaunuinAtin sStAMKanIuasu EMA 10 du d:nau
UIUAUYoIEURSaUNIsY Us:IDU Nseunsindoulon $1900-1930

GOLD ONLINE: 1iu=Un TRADING GOU23 A $1900-$1930 fla: CUT LOSS $3

GOu23

GOUZ3 €1 1,907.80
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AL ENeNNUdTE Ua. 118y Wad

BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23

L) ot Mgt
P L " . e

Gold Spot Price,RT IQXGL

daily

AN: aNeuIUdTe Ua. 10158 Wad

nasidavsaninavAliriduuin

1,850
1,880
1,910
1,940
1,970
2,000
2,030
2,060
2,090

34.50
30,338
30,830
31,322
31,814
32,306
32,798
33,290
33,782
34,274

FX (uan/ USD)
34.75 35.00
30,558 30,778
31,0563 31,277
31,549 31,776
32,044 32,275
32,540 32,774
33,035 33,273
33,531 33,772
34,026 34,271
34,522 34,770

ALN: ENeNNUDTE Ua. 118 wad

35.25
30,997
31,500
32,003
32,505
33,008
33,511
34,013
34,516
35,019

35.50
31,217
31,723
32,230
32,736
33,242
33,748
34,255
34,761
35,267

A1uarunalsvaanuved MINI GOLD FUTURES

UNECNUS o

[Fresswdew 9810 uwn/dnunut/do)

EalRE ] fvls AEFTULTINL + Avls
future wWisuulaa faevu) VAT () (mievugve
32,400.00 250.0 2,500 210y 2,290
32,350.00 200.0 2,000 (210} 1,780
32,300.00 150.0 1,500 (210} 1,280
32,250.00 100.0 1,000 (210} 750
32,200.00 50.0 00 (210} 250
32,150.00 0.0 - (210} (210}
32,100.00 -50.0 (500} (210} 710}
32,050.00 -100.0 (1,000} (210} 1,210
32,000.00 -150.0 {1,500} (210} (1,710
31,850.00 -200.0 (2,000} (210} (2,210}
31,800.00 -250.0 (2,500} (210} (2,710}
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