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SET50 OPTION:

IuzUnse LONG S50U23C925 A 20 97 (SET50=935) 1UMn1ls 31
IA(SET50=950 9/) Nla: CUT LOSS 3 9n AR SET50 WNADIIG
DOWNSIDE 911A

SINGLE STOCK FUTURES:

Iu=Unfio LONG ADVANCU23 nu 218 unn 10nnnmls 225 uin ia:
CUT LOSS 2 unnvynnu

luzUn LONG BJCU23 USIonu 34.75 unn 1dananls 36.50 unniia:
CUT LOSS 0.30 unnvnnu

GOLD FUTURES:

GF10 FUTURES: a@n1u: LONG GF10Q23 l’]Uﬁ 32010 1N Nu=un
fiosio AYdANNN[S 32520 un IIa: CUT LOSS 100 uan 97nNU
GOLD ONLINE: 1iuzUn TRADING GOU23 i $1890-1920 n1a: CUT
LOSS $3

INITIAL JOBLESS CLAIM

Time Cur. Imp. Event Actual Forecast Previous
Thursday, August 17, 2023
19:30 & yUsD Initial Jobless Claims 239K 240K 250K
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All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 92,475 117,983 25,508 47692 50292 148,847
Foreign 115,543 98,363 17,180 3500 42617 -112.801
Retail 201,877 193,348 8,328 51,182 101,808 251,748
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 27,765 30,711 2,846 5786 1,928 3314
Foreign 91,083 71,824 19,259 174 39837  -37.148
Retail 91,893 108,206 16,313 5502 41563 33834

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

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 43773 64,391 20,618 _47.036 B4811 -207,795
Foreign 10,601 8734 1,867 137 BB03  -44898
Retail 70,310 51,55 18,751 46,800 76008 252503
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Shart Mt 2 Doys 1 Wesks 1 Months
Institution 623 1,414 -791 -445 44 -2,387
Foreign 12,798 16,933 4135 3745 -13476 37712
Retail 14,664 8,738 4,926 4180 13432 40,089
Call Option LonalSher} Position : Contract Accumulated Long(Shor)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 282 458 233 133 -25% -1,132
Foreign 456 265 191 100 469 4 165
Retail 1,604 2,028 -424 233 -200 -2,852
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 66 59 7 -140 -238 -1,482
Foreign 282 466 184 31 436 710
Retail 2,269 2,092 177 108 187 773
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SET50 OVERVIEW

NNSSIENNUADIAY INITIAL JOBLESS CLAIM arsgs RIWLVU 2.39 lidu
ANIIKUIANINMNAINATA 2.4 IAUFTIKUY duwanonduNgoasouIwosIa:
MsVunoNITuanSgadunvoy naAUFonanruansge onudusuay -0.77%
fl9-1.17% doun1y DOLLAR INDEX Rifurnringaguaniuseu 1 idoun
108.42 90 Buidudedsaurionanruluidht dous-u-anlUidosntinadnue:
TRhkanTuRnsavdryryrumssinituulounenistuvedUs:sau FED Tu
nsUs:3U JACKSON & HOLE dUnrktin (Jun 24-26 &.a.) siudedslu
Us=inAus:ifiunsidiouduibusoilsaArysionAniinainiu daifunoiu
Auntihnissouideavaswssaialngnoulhonidonunensludun 22 &.a. A
:10uU9e80891 I DOWNSIDE NsUSuauvaunatniuinuist 3uuod
nseunisindeuloved SET50 INDEX duliogh 935-950 90

DIRECTION TRADING: &anu: LONG S50U23 nu 927 9n Jequumnls 11
qnIu=tnfiorioItnrnls 940 9m azidou STOP PROFIT A 935 9a W
LOCK mls 8 9» ANm SET50 Suuwoulngdisunnnuandadeniguan iis
AoWAUKUNNWNSIDodJunososdnna DOWNSIDE

SPREAD TRADING: @n1U: LONG SPREAD S50U23723 i 1.8 N JOQUU
fnls 0.7 9a uzUnfioseitrmishANINOUER 4.31 90

SET50 OPTION: liu:Linso LONG S50U23C925 fi 20 M (SET50=935) 1t
Mnnls 31 9m (SET50=950 9/) lla: CUT LOSS 3 9n AR SET50 WNADIIR
DOWNSIDE 91115

nuosSu  nuoMu

SET50 938 950
S50U23 933 945

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23 Ingvwuwoulunsou 933-945
0
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SET50 Index Last 1 Hist. Violatiity  2Week Hist. Volatilty ‘

938.88 11.51 12,8209
Call Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium - Chg Even Value Value Premium Price Volume Interest  Volatility Delta Gearing Decay
S50U23C1025 0.70 -0.10 =10257  0.00 0.70 9.25% 0.22 143 5439 14.86 0.04 49.06 9.2%
S50U23C1000 1.80 -0.50 =1001.9 0.00 1.80 6.71% 0.94 518 11467 14.50 0.09 43.50 6.7%
S50U23C975 4.80 -1.30 =0879.8 0.00 4.80 4.36% 3.26 a74 12823 14,19 0.19 37.30 4.4%
S50U23C950 11.00 =220 =961 0.00 11.00 2.36% 9.01 937 6156 14.00 0.36 3067 2 4%
S50U23C925 2250 -3.00 =08475 13.88 8.62 0.92% 2012 297 4500 14 .24 057 2379 0.9%
Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium - Chg Even Value Value Premium Price Volume Interest  Volatility Delta Gearing Decay
S50U23P1025 86.70 080 =8383 86.12 0.58 -0.06% 9225 0 15 #MANA 100 -10.83 -0.1%
S50U23P1000 68.00 4.00 =931 61.12 7.88 -0.84%  68.04 6 281 14.36 =080 123 -0.8%
S50U23P975 46.80 260 =08282 3612 10.68 -1.14% 4542 ) 750 13.92 -0.80 -16.15 -1.1%
S50U23P950 28.20 250 =08218 11.12 17.08 -1.82%  26.24 161 2167 13.91 -063  -21.08 -1.8%
S50U23P925 15.10 1.30 =9800.9 0.00 15.10 -3.09% 1241 930 4242 14.42 -042 -26.20 -3.1%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSOUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETSO0 944.29 541 057 1783 10,000 100000
| | Seﬂl Cl—l C}'Ch V | Ol Ol Cl—l — A S%0CK Forelgn Net (Bs) — AL TFEX folel.;A\j;:lﬂéj 80000
Symbo e ] aChg ol. i 7
- 60000
SEONZ3 95642 0.0 0.0 27 140 i 1000 ‘\-'-v\,\,\ / V\ 20000
S50023 544.10 13 121 4z -3 . \ A \ A / h 20000
350U23 336.00 5.8 0.6+ 186414 480,289  -32.236 V'\,\A \ A / l ' \ 0
50223 333,80 51 0.5 18,523 54,164 1,744 (20.000) -\ \ L4 \ / v' -20000
S50Hz24 936.60 5.1 0.5 3,857 15,413 125 (40,000) A,M A -40000
S50M24 333.60 g1 0.5:4 1346 5,075 141 50,0001 \WNJ \/VV -60000
R -80000
SET50 Futures Lonal(Sher) : &runan &8 Long(Shert) 60,000) \/\\_ —~ 400000
_ Long Short Met Z4u Z dlani 11dau &é ﬁ 2 % 'ﬁ 2 2 2 % 2 ﬁ g
- 27.765 30,711 -2,346 5766 14.497 3.31 £ 3% 333 3352 37 2
oy 91083 71824 19,259 74 -85877 -37.48 T8 -8 T8 = 8 e
otas 893 108,206 16,313 5532 V1330  33.834

AUA: aNeNNUdFe ua. 1ode wad

ALUN: dNeNIUdFe Ua. 10158 Wad

AYMNISOd SPREAD ru Auldoau91n ASPS MODEL

Irineg Spread Bselna - Bseing

S50N23 S50Q23 S50U23 S50V23 S50X23 $50723
U 27 n.A.66 ru 30 a.n.66 ru 28 ne.bbé  ru 30 an.bé  tu 29 w.e.b6 ru 28 5.0.66
S50N23
S50Q23 -2.04
S50U23 -5.44 -3.00
S50Vv23 -4.23 -1.59 141
S50X23 -3.06 -0.22 2.78 1.37
S50223 -1.47 156 4.31 3.16 1.76

*aunfgrudasinanidouleungssuing a.a. - 5.A. 66 WA 2.25%

ALA: SNeNNUdFE Ua. 1o1de wad

SET50 As:AuAn PER #1409

(i) u.A. 66E D.n. 66E W.8. 66E w.n. 66E D.8. 66E n.o. 66E  s.n. 66E
PER 15.5 888 ' 902 908 915 922 942 963
PER 16 917 931 938 945 952 973 994
PER 16.5 945 960 967 974 981 1,003 1,025
PER 17 974 989 996 1,004 1,011 1,033 1,056
PER17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
PER 185 1,060 1,076 1,084 1,092 1,100 1125 1,149
PER 19 1,088 1,105 1,113 5122 1,130 1,155 1,180

AUN: dNenIUdFe ua. 1018 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 SUR 18 &.A. 66)
$IAKUSIBAU INSUTUIUILILVAYU SNANMAuKO: Higher Low lla: Higher
High Indaulronunsau Uptrend Channel Usd Upside RIUANIN

nagnsnisainu

lu=unfio LONG ADVANCU23 nu 218 un 10arinnls 225 un ia: CUT
LOSS 2 uanannu

NOISINIA HOHVY3IS3YH Ag

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVANCUZ23 21945 -3.55 756 2723 758 13.97 6.97% 2252

ALA: ENeNNUDTE Ua. 10158 Wad

HISTORICAL PRICE TECHNICAL CHART

ADVANC C: 221.00 daily
YTD =MTD
5 .L

SETS0 |._[ i
L

7”1‘-.‘\'”‘"""""‘I"-“ .‘I‘L,‘I | ll "-h.__”l“l‘llhl, ‘!,*‘

IcT

-1.5% rsif(14, 70,30, 1)

14.4%

ADVANC

valume_colored_EMAT(3)

1.3%
.I:.‘z‘ |
0% - " - 0% e 0% _fjﬂ%_l%';m”' Ll bl IR A 0l Wt e a—
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SINGLE STOCK FUTURES
LONG BJCU23

flsAv=IAUTRIFEVUIU 2HB6 murnassonaa:IwUTUNJIUINYIa:
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

lluzUn LONG BJCU23 USIotu 34.75 unn 1dannnls 36.50 uaniia: CUT
LOSS 0.30 uan9NNU

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BJCUZ23 35.00 0.00 100 1071 100 9.28 20.00% 21.54

ALA: ENENNUDTE UA. 10188 Wad

HISTORICAL PRICE

TECHNICAL CHART

BJCC: 35.00
YTD w=MTD
A .
SETS0 I 5 '._1 '\‘J‘-ﬂ"'\‘ ic‘ * A L
-23% - - 1 — b - v
w“"hf i"T\l"’i‘rr l\"._ L Y JUr“-rMF u""llf s
W L—h—jr’/ S Dvrges
e
“11.1% v
COMM
7 . macdi(i2, 26, 9]
07% wolume_colored_EMA1(S)
BJC
0.0% |
Gk il n..ilm.‘.hhiLm..m.'...... R TOUI NPV, 1P T MY (1Y Aoy [T
-12% -10% 8% 6% 4% 2% 0% g ——
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

t
Future efle Bosis Vol Ol Ol Change Leverage Resistance Support
Price

1 TRUEU23 6.81 6.75 7,610 37,237 - 472 1242 6.90 6.53
2 GUNKULUZ3 335 3.3 5,709 128,501 3,203 19.36 3.48 3.30
3 SPRCU23 89 8.85 5,334 2,466 - 495 8.69 967 850
4 SIRIUZ3 177 136 4,096 22,246 1,418 1544 179 168
5 BANPUUZ3 876 895 2,273 62,686 - 4,409 16.03 B8.83 878
& WHAU23 488 4921 32,108 8,933 - 1,509 9.28 493 4.86
7 BT5U23 713 7.15 2,000 9,103 999 7.88 7.13 7.03
& COM7UI3 29.81 30 1,900 6,111 788 4.94 2843 28.66
9 HMPROUZ3 13.49 135 1,822 3,015 - 478 859 13.49 13.29
10 MINTUZ3 31295 33 1,702 4,216 801 B8.96 33.32 312.85
11 CPFU23 19.43 194 1,689 22,041 429 799 1959 19.15
12  TOPUZ3 50.66 515 1,593 2,478 75 5.03 5374 50.04
13 TTBU23 175 176 1,473 59,141 261 175 172
14 CPALLUZZ 627 625 1,423 13,708 - 943 1497 64.49 62.02
15 STECU23 1107 11 1,376 7,644 - 1,255 6.19 1128 1078
16 ICHIUZ3 158 159 1,353 6,639 703 6.92 15.40 15.00
17 IRPCU23 233 232 1,275 23,390 - 941 8.54 235 228
18 EAUZS 57.7 575 1,269 16,662 20 1581 58.00 54.44
19 KBANKU23 12779 1275 1,268 6,721 309 1121 13407 126.00
20 CHGUZ3 303 3.06 1121 5,557 - 2,516 1331 303 301

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANaYARaInansTItoAu Usuanay 2.6 IKsurys UnR 1,888 IKSuryd
InoisunadiusitiosennishsnswanauNuWusUnsansgons 10 U wa
VuIm:s:=aUaNanTuSaU 15 U 1a:nss18dUAdIavLeLuVeSUaIaaN1SINU
vovanSgRanadia-nIN3AIA AKINNADIUNY0AdISUNAISNANENST
(IWR) o:mémswmon|ﬁUTus:ﬁua\u'ﬂwommundwmm duwaliAinu
noaansAufuAn 1a: DOLLAR INDEX Unnsdsiogy 103.42 90 uenandiu
oul nednu SPDR Baiduney ETF nauAnsnelkndvedlan Tnssneiu
Usurunistionsednadrnanad 6.9 Aiu Unogn 887.5 AU drSUdUAKLN
FlodRnmuNisUs:suUs=910veusunAISNaNansy (wn) Ridoudndu Tea

IWoMNAryry1nUUIBRANNaNSINONITEVOIIWATUS:E:5oTU

nagnsnisainu

$1AN2JAN GF10Q23 IJoAU anay 60 uan UAR 31,950 UN IRBUINT 1,896
MUY IndNsANedAInatn SPOT  ardmnindeulousionu 1,891
IKSUYY ANRSIAN GF10Q23 5uﬁv:aq’ﬁ 31,750-32,100 un WedVuAY
IuzUhdnaunundaniu: LONG GF10Q23 nui 32,010 un ivianu 60
un 1IklKcoMo ARKIINIS REBOUND Inuauidaninnls 1,930 InSuryd
K80 82,520 UN lla=fKunYn CUT LOSS 100 Unnannu leUeununou
IdeurnnsiAnavATIAZaulnoEnATA

GOLD SPOT

IOXGL C: 1,893.27 daily

il i,

i

rsi1(14, 70, 30, 1)

ALN: ENeNIUdTe Ua. 1oide wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,903 6 -0.30 21,508 34,717  -6223
G0Z23 1,934 6 031 5551 16,130  -2647
MINI GOLD FUTURES

Last Chg  FChg val o] Ol Chg
GF10Q23 31,950 40 -0.13 3,683 8,426  -1948
GF10v23 32,110 20 -0.06 83 3,840 -a09
GF10723 32,180 50 0.6 376 888 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)

NOISINIA HOHVY3IS3YH Ag

AANSIAINBIAN dryryrruaunuinAtin sStAMKanIuasu EMA 10 du d:nau
uIUAUYoIdURSaUNISY Us:IDU Nsounsindoulnon $1890-1920

GOLD ONLINE: 1iu:Un TRADING GOU23 i $1890-$1920 lla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZI G: 1,903.20 daily (Gold Online Futures Sep-23) GOU23 daily
f ' ey .
[ by e
|'* I||"' " ' 'r. A Vgt Pt g
f T T, L L N o
|| I, T !' U, B 1
ll'I |—|r.l‘ Ir-&, ) "
bl " 1920 |
l..‘ Gold Spot Price,RT IQXGL
. - R T =
" torin e ] |.l SO B
54, 70, 30, 1) TBLay oty “irsa,
rs1
@ e EEEEEEEEEEEI—NN, ]
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w & o o
nasidavsnarnavAiriduunn F]']UOfUﬂ'ﬂSV’]ﬂI’]U\IO\] MINI GOLD FUTURES
FX (uan/ USD) uhacnusesios
34.50 34.75 35.00 35.25 35.50 [Atesswlew 28.10 uwn/dnunet/dio)
1,850 30,338 30,558 30,778 30,997 31,217 minia . ls  Assmdle Als
future Lapnuudlag faavu) VAT (v} (uevulgwi
1,880 30,830 31,053 31,277 31500 31723 32,350.00 5200 2500 Z10) 2,290
1,910 31,322 31,549 31,776 32,003 32,230 32,310.00 200.0 2,000 (210} 1,750
1,940 31,814 32,044 32,275 32,505 32,736 32,260.00 150.0 1,500 (210} 1,250
32,210.00 100.0 1,000 (210} 780
1,970 32,306 32,540 32,774 33,008 33,242 32.160.00 50.0 500 (210 290
2,000 32,798 33,035 33,273 33,511 33,748 32,110.00 0.0 _ (210} (210}
2,030 33,290 33,531 33,772 34,013 34,255 32,060.00 -50.0 (500} (210} (710}
2,060 33782 34,026 34271 34516 34,761 32,010.00 -100.0 (1,000} (210} (1210
31,960.00 -150.0 (1,500} (210} 1,710}
2,090 34,274 34,522 34,770 35,019 35,267 31,910.00 2000 (2,000} (210} (2,210)
31,860.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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