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All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 99,496 111,244 11,748 1376 -15,832 141,805
Foreign 147 767 167,786 20,019 12176 1648 -12,009
Retail 270,410 238,643 31,767 10,800 14,184 -128,806
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 51,813 47,102 471 8,145 10,104 18517
Foreign 115,438 130,202 14764 8245 4049  -550983
Retail 158,001 147,048 10,053 2100 -14153 30,466

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

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 34,380 47 658 13,278 2384 -19.980 151247
Foreign 7512 7,990 478 2398 5283  3BEAT
Retail 54,680 40,924 13,756 15 25273 -190,134
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Short Mt ?Doys 1 Wesks 1 Months
Institution 1,067 1,134 BT 55 -250 978
Foreign 22,350 27.484 5,134 7055 1,012 5866
Retail 20,974 15,773 5,201 6,501 762 4,888
Call Option LonalSher} Position : Contract Accumulated Long(Shor)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 61 281 230 225 81 -3822
Foreign 1,251 959 292 350 469 -387
Retail 3758 3,821 £2 31 -1,300 4019
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 22 217 194 -203 -146 598
Foreign 1,011 830 181 330 1276 2843
Retail 3,808 3,796 13 118 791 3,199
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SET50 OVERVIEW

NNSSNBIUFDIAVNSTINNU ADP EMPLOYMENT IWILVU 4.97 IIdUsiIiFug
UINNIIMANNAIA 2.28 IIdUFIKLY FTRRanIwUAUNIoasaNISUSUTU
ponIlydvavansyaa:Nousn FED WATCH TOOL mm FED 9:USuvu
poniDuslulanuidiou n.A. 3N 0.25% LA 5.50% FooAULNR:ITU 92%
nARURANKUANSTY 01utiuSuadludod -0.82% fid -0.82% BOND YIELD
2 Uansgevuunin: 5% lla: DOLLAR INDEX RITuAUR 108.17 90 Vru:h
UnuisnAguludnouluitiueuntunisitiossionisidonuisnsguunsidu
nuiAu JududedeRinanisinaa FUND FLOW fnasn@ douus:ifudun
Ao waualURRoLIRUVa sUN. sonissituulousnsRUREVDIuDILU
Jsuvunidmsiiuiosinuisisiou 0.9.0glus=Aus 0.23%YOY  1tiosan
TRUNKUNTURRUWeIUUKUNAGNaUSUTUMIUNISWUSToVauIASUgR9lu
UszinA wounouiRuvisiue:ifuaurionannriuluy VALUATION ArnlA
flounn RE-RATING PER awun meliUedunondeunidunrkuniuniiaud
AR SET50 INDEX INJgwWnMalunseu 910- 920 9

SET50 INDEX FUTURES

DIRECTION TRADING: annu: SHORT S50U23 nu 925 9n UnrrnlsIUR
910 90 SUls 15 9n dmSudutAIN SET50 INDEX Wingiolluztin SHORT
A 913 9 10Arirnls 900 9aNa: CUT LOSS 4 90
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0.4 90 IuzthflosteidrirIsAANNINOUAR 4.31 97
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
914 .49 11.59 15.9911
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 4.20 -1.70 =978.2 0.00 410 7.08% 489 1203 4797 13.63 0.14 30.94 7.1%
S50U23C950 8.80 -270 =0958.8 0.00 8.70 4.85% 9.60 1096 4603 1376 0.25 26.28 4.8%

S50U23C925 1640  -460 =9414 0.00 16.40 294% 1730 1314 a1 1378 0.40 2216 2.9%
S$50U23C900 2810 -670 =9281 1449 13.81 1.49% 2873 558 1982 13.96 0.56 18.24 1.5%

S50U23C875 4220 -1180 =9172 3949 271 0.30% 4413 52 112 12.99 073 15.78 0.3%
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 7240 1330 <9026 6051 11.89 -1.30% 71.37 15 125 15.26 -0.82 1032 -1.3%

S50U23P950 5200 1130 =898 35.51 16.49 -1.80% 51.20 ] <rr 14.87 -072 1262  -1.8%

S50U23P925 32.60 740 =8924 1051 22.09 -2.42%  34.02 346 1019 1345 -0.59  -1665 -24%
S50U23P900 20.20 520 =879.8 0.00 20.70 -379% 2057 974 2538 14.09 -043  -19.38 -38%
S50U23P875 11.00 340 =864 0.00 11.00 -5.52%  11.08 1125 4700 14.25 -0.28  -23.00 -55%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX nmuauwusamu:vaouna\]r]um\lds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 914.49 178 2o Gz - . . 40000
—pArc Stock Foreign Net (Ihs) e Az TFE X Foreign Met (hs) 20000
Symbeol Seifle _Chg %Chg VYol Ol Ol Chg ioson \ A a A
S50MZ3 51060 53 15 = 157 0 \\ J V“\\ [ \ ”20000
3500023 31230 -1z 123 34 54 0 (20.000) \ \\ IJ v‘\.\AM fU \ :40000
550023 307.50 -12.7 -4 287.93d 585216 o (30.000) A ! AL A 60000
550223 sman 123 dx ZTgEE T4.T08 0 L \ N \‘NJ W \/V\ -80000
S50H24 507,10 1.3 “13% 5243 B.7H o 000 h W 100000
SE0M24 304,70 -1 -3 3,024 4,067 0 50,000} A -120000
YW W\\_ -140000
SET50 Futures Lonal(Sher) : &runan &8 Long(Shert) 60.000) a 160000
Long Short Met Z4u Z dlani 11dau &‘ O I g8 & o8 8§ 8 8 4
_ 5 & E 5 5 5 & & 5 £ 5 £
- SlElE 4702 471 £.145 EI02 165 2 £ = 2 « = £ £ =2 = 3
AT 2o oL o8 T IO S 204
dmha 15438 130202 14,764 -8245  -7.780 -55.333 = & = 2 B8 B
otas 58001 147.943 0,053 2100 -7.322 39466
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 w.A.66 U 27 nw.66 u 30 0..66 ru 27 W.e.66 tu 30 w.n.66 ru 29 0.8.66 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 -3.37 PER18 1,031 1047 1055 1063 1071 1094 1118
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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LONG ADVANCU23
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SINGLE STOCK FUTURES

s:y:dUDURURUUSIMAUTRIAUNGIMaNA9INATls 2Q66 Aune:lMisIkuUU
MNasBonv:IWUVUINRUA-WATUEoWIEoNEA Vru:AEID UPSIDE A9:Huu
s‘sﬁo|a§umnuwumsnh§o BB lla: JASIF FAIR VALUE INfU 243 un

SIAKUSIE3U IUDIduKaNINduTunseu SIDEWAY UP dosaurnngelnan
AN3EsU 212 Un ITUuno:=a:aU IWoAINKIINISNAGOU HIGH A 220 UN

nagnsnisainu

luzun Long ADVANCU23 USIoru 212 unn 1Jrnnnls 220 unn lia: Cut

Loss 2 uanannu

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVANCUZ23  215.00 -1.00 137 1796 137 13.97 | 25.79%  21.02
AUN: Ee0ILdIs Ua. 1018 wad

HISTORICAL PRICE TECHNICAL CHART
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SINGLE STOCK FUTURES
LONG CPALLU23

nuoliurinlsvey CPALL Tudon 2Q66 duganlasioition Inunaruienilse:
[lFNY QoQ 11a: YoY NAaEonAnY:AvU MIUNI0:IASYTRY Av:Aow
IAUIRVU UdNAUANARSINUEWATUZOUIEONA (NAd W.A. 66) Bu9:-HUUNS
JUTY SOUNINNSBOFUANIAUSNNSINNNSSNIVOIUSEN

SIARUSIBIU ISU8ONAUIINILOSUUSION 61.00 Unn Inglurintasing
wSounuinuineu Bullish Breakout &u EMA 10 U &udryrynunaumo

nagnsnisainu

iUA LONG CPALLU23 T 62.01 unn 1tnnnnls 64.25 uan ia: CUT
LOSS 0.75 uanannu

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
CPAILUZ23 62 64 0.14 145 11723 145 14.97 13.64% 3054
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
vID I CPALLC: 6275 II daily
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 SIRIUZ3 185 189 11,328 21,144 2,943 15.44 195 1.81
2 TiBU23 154 154 7.378 25,591 - 11,656 156 1.50
3 SAMARTU23 5.68 5.6 4,014 12,048 1,995 6.64 5.68 521
4  KTCU23 465 46.25 2,500 48,554 30 17.45 4950 47 49
5  WHAU23 468 4.7 2,214 6,249 578 9.28 472 468
6 TRUEU23 6.5 6.5 2,048 14,841 - 485 13.42 6.55 595
7 AWCU23 46 466 1,553 4,314 7 472 463
8 MTCUZ3 37.75 37.75 1,531 3,843 730 5.77 39.00 36.66
9 THANIUZ23 322 3.24 1,362 7377 1,362 421 3.22 3.10
10 AAVUZ3S 262 262 1,203 53,791 - 1,744 8.48 270 2.59
11 BANPUUZ3 871 =) 1,073 67,447 66 16.03 8.79 8.40
12 BAMU23 10.47 104 1,007 11,736 617 10.68 10.01
13 PTGUZ3 118 117 1,004 11,520 - 683 4.98 11.88 1153
14 PTTU23 3277 3375 950 11,895 210 821 2329 3270
is IVLU23 33.53 33.75 929 6,692 228 9.62 34.00 3270
16 THCOMUZ3 109 109 920 4,468 585 10.00 11.18 10.06
17  GULFU23 45.52 45 916 10,818 - 7380 272 45.70 43.30
18 HMPROUZ3 13.88 139 900 2,075 - 600 959 13.88 13.68
19 PTTGCUZ3 37.91 385 813 5,151 - 562 7.27 39.55 37.50
20 AOTUZ3 7075 71 763 4,174 519 1110 7175 70.34
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GOLD FUTURES

s1ANNaYARAaINarsTItoAU anad 6.8 IKSuryd Uan 1,910 IKSryd 1av
anSgiUnIuuToyadnUUENNAONBUIFBU 0.8, IWUVULINGATUSaUIfiou
1 U na:nn31A1n nuulAinnAInnIsnidnsunAIsNaansy (wWm) a:1aurtin
UsuvudnsneniDusiolUlull @enndednusisniunsussuiwnandn tio
1OudedenaausiostAINaAN  HIDANUAUWUSWNLUAURANIRoNITY
dMSUSUT. FoIRRMUNISIUAIWEADIAVNNSTINIULONMAINGASIA=IAS
Fuuvedansy  doudunrKkinikunrkuniuAnnsUs:NAGDIaVRUIKDAY

voudulla=ansy doubiwasionisindoulovasnanniiuia:navAnlus:g:solu

nagnsnisainu

sh1ANedAn GF10Q23 1JoAu WuVu 80 uIn  (@ounmannlanan
wans:=NUANRUUINSaUAN) UnR 32,070 Unn IRBUIN 1,917.5 IKS8rYd &y
N3NsIMNEIAINaIn SPOT angnnindoulousionu 1,912 IKSUrYY AR
$9A1 GF10M23 Sulivzoglunsou 31,850-32,300 un thedduAuiuzun
TRADING GF10Q23 nsau 1,900-1,930 Insuryd KSo 31,780-32,280 un
la:fruA9n CUT LOSS 100 unannu IetouiunonuidedninsiA
nauANIAGaUTHOEAYINANA

GOLD SPOT
|OXGL C: 1,810.89 daily
l'!.-ﬂﬂ
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el i AT —
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GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,938 7 -0.37 23,019 33,182 -151
G0Z23 1,870 6 -0.28 3,037 2,297 1666
MINI GOLD FUTURES

Last Chg  FChg val o] OiChg
GF10Q23 32,070 10 0.03 2,678 4,806 8

GF10v23 32,180 -10 -0.03 911
GF10723 32,310 a 0.00 159

2,680 -136
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

AANISIANBIFAN HanIuaSUAANYTsU $1970 HIGH iSulauNA aduauusios
EMA 10 5u 18Uluasinu Ans1ANNAauLNEnsaunsindeulnon $1930-1960

GOLD ONLINE: iiu=in TRADING GOU23 A $1930-1960 lla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZ3 C: 1,938.00 daily (Gold Online Futures Sep-23) GOU23 daily
.I-l' o s Lt
Sty Tste 3,
! il LU LI B e
L T ' ocimy  rem
| : , “r =
i i ..|'|| = Gold SputFm:e,RTIQX!GlL i
- Ll S R i N
(14, 70,30, 1) ' S L I ey
rs1
roa
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 (un/ USD) unacnusesos
34.50 34.75 35.00 35.25 35.50 [Atesswlew 28.10 uwn/dnunet/dio)
1,800 29,518 29,732 29,946 30,160 30,373 minia . ls  Assmdle Als
future Lapnuudlag faavu) VAT (v} (uevulgwi
1,830 30,010 30,227 30,445 30,662 30,880 32,320.00 2500 2,500 210} 2,290
1,860 30,502 30,723 30,944 31,165 31,386 32,270.00 200.0 2,000 (210} 1,750
1,890 30,994 31,218 31,443 31,668 31,892 32,220.00 150.0 1,500 (210} 1,250
32,170.00 100.0 1,000 (210} 780
1,920 31,486 31,714 31,942 32,170 32,398 32.120.00 50.0 500 (210 290
1,950 31,978 32,209 32,441 32,673 32,905 32,070.00 0.0 . 210} (210)
1,980 32,470 32,705 32,940 33,176 33,411 32,020.00 -50.0 (500} (210} 710}
2,010 32962 33,201 33439 33,678 33917 31,870.00 -100.0 (1,000} (210} (1210
31,920.00 -150.0 (1,500} (210} 1,710}
2,040 33,454 33,696 33,938 34,181 34,423 31,870.00 2000 (2,000} (210} (2,210)
31,820.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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