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anu: SHORT S50U23 nuiods 917 9m on CUT LOSS 4 9n
dmsusudinuzun TRADING S50U23 Tunseu 930-945 9niia:
LONG nseud1 A SET INDEX aglugoulsuiu

SET50 OPTION:

annu: LONG S50U23P925 i 25 A nn CUT LOSS 3 97 Sutiiiu=tin
so LONG S50U23C925 fi 28 IR (SET50=935) 1UNN"[s 43 9m
(SET50=950) lla= CUT LOSS 3 9a AN SET50 og/lubouwusio

SINGLE STOCK FUTURES:

anu: LONG ADVANCU23 nu 212 unn Uan 220 uan Surinls
83.11% dnSudul Ilu=in LONG GULFU23 USIoru 47.75 unn 101
n1Mls 49.75 un ia: CUT LOSS 0.75 unn9nnu
IUA LONG PTTGCU23 nu 39.39 un Jaguunls 33.73% 1Jm
rinls 42.00 uaN 1a: LOCK rinls 20% A 40.00 un

GOLD FUTURES:

GF10 FUTURES: lu:Un TRADING GF10Q23 A 31930-32430 UN
lazso SHORT nsouuu wsal CUT LOSS 100 un 91nnu

GOLD ONLINE: 1iuzUin TRADING GOU23 A $1970-2000 Iia: CUT
LOSS $3

ISVBOVI8UNAINUANBIRA
S50 Futures Bond

o nFormgm (MH (Contract]Ell (Net Flow [l
03/07/23 - [ 1,949 - 44,014 9,102
04/07/23 - 304 3,863 2,154
05/07/23 - [@ 1,089 6,519 4,063
06/07/23 - [@ 3,165 - M4,764 540
07/07/23 - [ 1,504 1,239 - 428
10/07/23 - 193 5,480 - [1M3,416
11/07/23 - 444 8,346 - [M3,540
12/07/23 - [ 1,517 8,629 1,244
13/07/23 - 12 7,452 1,474
14/07/23 1,651 40,441 | 669
MTD - 8,525 73,191 11,862
YTD - 115,664 - 119,687 22,729
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All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 117,144 176,768 -59,624 -111,775  -101,83% -12 672
Foreign 160,398 120,498 39,800 60,300 115643 93,984
Retail 303,825 284,101 19,724 51,475 -13.804 81312
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 48,523 54,794 8,271 8,886 5230 4237
Foreign 126,015 85,574 40,841 47893 70348 5,240
Retail 135,749 160,919 34,170 -38,997 65118 0477

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

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 60,256 115,804 _55 638 84130 72363 32,709
Foreign 12 674 0744 2,530 2012 22287 73,004
Retail 123,860 71,161 52,708 82118 50,076 -105,803
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Shart Mt 2 Doys 1 Wesks 1 Months
Institution 539 1,979 -1,440 376 722 1475
Foreign 20,143 23,245 23,102 10,118 18,711 24935
Retail 18,084 13,542 4,542 -10,484 20433 26,410
Call Option LonalSher} Position : Contract Accumulated Long(Shor)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 575 399 177 234 2,199 -1,354
Foreign 978 319 660 1451 5554 8,767
Retail 4325 5,162 837 217 7753 7413
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 9 175 -7 -146 369 am
Foreign 158 873 T 638 -1,001 1,743
Retail 5,045 42711 B34 792 BS4  -1,670
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SET50 OVERVIEW

SET50 935 950

Us=inunagmisidadiuds:inAguidusondsgrAcyninuniaAnig SET50
S50U23 930 945

INDEX Buananrinfiveawssarnolnane-idaniikiielnednausgunanin

Tuanunsnuinulnonuenssou 2 Suf 19 D.8.1a:luaunsnifsgsssury

il 3 WA e L ¢ N i S50U23 (30 MIN CHART)
UINS 272 IWoUNEINT 4.0. Us:IDuaniunsnivuAuLnv:miklonian ! SIS

2 8

folnav:fugindnsusgunaanauia:thninezieuidoduniuidialnauin
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Vu aiduisgrnyumarundsuaviissvinAdunudasisuloungwssanalna AT

Wunau oA ndulslwiin naunuvunAtkny Vou=RAANI FUND FLOW ~ ]
Aryry1ruuoNIINUNAINUANBEIABeENS 1.6 Wudhuunia:un LONG e ——

anslu SET50 FUTURES 4.4 nijudryryntiolDus:Auguansugu 3 vout  TECHNICAL COMMENT

muU@umuUszmﬂouuYnmnunTUnmssw\nu GDP G.F?O\V/VTH 2Q66 S50U23 USUTURILASOU 930-945 on
VOUIUBIAIND9:VUNUAND 7.5%YOY nglndavuiondounibuirkuniu

NWUONUINVUZIANA SET50 INDEX IN3UMUNSoU 935 -950 90
SET50 INDEX FUTURES

DIRECTION TRADING: annu: SHORT S50U23 nuiady 917 9m Qn CUT
LOSS 4 9n dnsuduliiuzin TRADING S50U23 Tunsou 930-945 9aiia:
LONG nsoua1s A1a SET INDEX ogjlugodusuiu

SPREAD TRADING: an1U: LONG SPREAD S50U23723 i 1.8 N JO’\?UU
VIANU 0.7 90 IuztihiosioithirnlsiANwNOuin 4.31 90

SET50 OPTION: anu: LONG S50U23P925 A 25 9m gn CUT LOSS 3 9
5utinuztnse LONG S50U23 R 28 9m (SET50=935) 1Unrinrls 43 9n
(SET50=950) lla: CUT LOSS 3 9a An SET50 oglutouitlusio
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
937.80 11.45 128691
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 9.00 1.70 =984 0.00 9.00 4.93% 9.14 1437 10525 14.39 0.25 26.52 4.9%

S$50U23C950 16.60 390 =966.6 0.00 16.60 3.07% 1674 853 5344 14.42 0.40 22.44 31%
S50U23C925 2830 .90 =9533 1280 15.50 1.65% 2813 803 4185 14.62 0.56 18.49 1.7%
S$50U23C900 44.00 9.00 =944 37.80 6.20 0.66% 4357 270 2126 14.86 0.71 15.09 0.7%

S50U23C875 6480 1350 =9398 G280 2.00 0.21% 6267 18 102 16.62 0.81 11.66 0.2%
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 5150 -1490 =9235 37.20 14.30 -1.52% 51.04 79 440 14.70 073 133 -1.5%

S50U23P950 3400 1270 =916 12.20 21.80 -2.32% 3375 73 410 14.55 -0.59  -1632  -2.3%

S50U23P925 2070  -BB0 =9043 0.00 20.70 -357% 2024 658 1673 14.68 -0.43  -195% -3.6%
S50U23P900 1190 -540 =8881 0.00 11.90 -5.30% 1078 1150 3367 15.20 -0.29  -2254 -53%
S50U23P875 5.40 -3.50 =8686 0.00 5.40 -7.38%  5.00 1352 5731 15.78 -0.17  -2533 -T4%

AL ENENNUDTE UA. 10188 Wad

NIWSouUN1sBavay SET50 INDEX nmuauwusamu:vaounaanumads:mn TU
nsad@1snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 937.80 597 1T WTZE - 140000
s f\cc Stock Foreign Net {Ihs) e e TFEX Foreign Net {rhs)
; 120000
Symbeol Setle  Chg 3%Cha Val. (o] Ol Cha (10,000) A, A
S50M23 936,10 63 2.0% 43 160 ) \ JW [’ l ! 100000
(20,000} N 80000
550023 334.20 1.7 152 35 47 -3 (20.000) £0000
550023 932,60 5.8 17+  275.666 581030 26528 (30.000) 40000
550223 93390 5.3 164 26053 T7.330 5,759 20000
S50H24 323,50 13.9 1% 5474 15310 -1z8 e ’ w 0
SE0M24 327.20 5.4 17 2,140 4,450 653 50,000} 4W\' -20000
-40000
SET50 Futures Long(Sher} @ 8ndna Al Long(Short] 60.000) \ 60000
Long Short Met Z4u Z dlani 11dau 2 8 2 8 8 8 8 8 8 2 8 &=
5 46523 54.794 5,271 8 696 5357 4.237 § 5§ 5§ 5 5 858 § 5§ 5§ § 8 &
ET R - = —o, X -
i 3 & & 3 & & & 3 & & 3 38
frapet] 26015 85574 40,941 47 393 73191 5240
satas 135743 169919 34070 -38897  -TS54E -9.477
AUN: @8JIUDVY Ua. 19188 Wad NUN: d189UdVe Ua. 19188 wad
AMN1STU SPREAD nu duinauaan ASPS MODEL SET50 ns:AuAn PER N
1L Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 $50K23 S50M23 (ifn) U.A. 66E 'Cl.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.A. 66E
. 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 1,004 1,011 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 -3.37 PER18 1,031 1047 1055 1063 1071 1094 1118
S50K23 -9.81 -6.47 -3.06 031 PER185 1060 1076 1084 1092 1100 1,125 1,149
S50M23 -8.80 -5.45 -1.64 173 1.42 PER19 1088 1105 1113 1122 1130 1155 1180
*auudgudasaanidoulamasswing w.e. - 9.0 66 wiriu 1.75%
AUN: @N8JUDVY Ua. 19188 Wad NU": d189UdVe Ua. 1918y wad

A ASIAPLUS

Securities




Derivative talk
nagnNsnNIsaynuaywus

SINGLE STOCK FUTURES
LONG GULFU23
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SouRWNUUISIATKUUSUgNUAdISINUs:IBUNuNsiDed  aglsfinu
AANMIsnvlus:o=aunia:s:g-un1aguiunisinulnogfainsy a-i0
UPSIDE douiuannlnsinisirunanslasinisigaliusouiuds:-uncunis so
ro:nyova-auIjosnARUSeuRd frum FAIR VALUE Iinfu 63 un

S1IATRUSI8AU INVERSE HEAD & SHOULDER wSaudnyryntu BREAKOUT
Tsu 47.75 (NECK LINE) 10ugaitn UPSIDE Aandaidkungi 49.75 unn
nagnsnisainu

luzun Long GULFU23 USIonu 47.75 unn 1Janmls 49.75 un lia: Cut
Loss 0.75 UaN9INNU

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
GULFUZ23 48.41 0.16 1140 10702 1140 272 30.57% 27.90

ALA: ENeNNUDTE Ua. 10188 Wad

HISTORICAL PRICE TECHNICAL CHART
GULFC: 4825 daily
YTD mMTD
I“ .....
57% I'||u [T I b woll
SETS0 T .I'|\ ‘UII\“I" o | “‘l n i ..I‘ EMA 200
2.0% e ] | T i . L |I “W -
N
13.0% s lI”.I'
EMNERG H
27% [ Volume_colored_EMAT(s)
s e I sl it i ‘
Az7% rsi(14, 70, 30, 1)
GULF
32%
jrot]
-14% -12% -10% 8% 5% 4% -2% 0% 2% 4% 6% CE— —_—
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SINGLE STOCK FUTURES
LONG PTTGCU23

USuanus:unrunasnnlst 2566-67 addlud 46.6% l1a: 33.3% 2NIAULN

ogA 1.0 la: 1.6 KuAUUNN AWEAU a:rourinls 1HB6 AggnanAA

N soufuRAnnls 2H66 I9:IRUNSWuURD IRfaaluanta dowalkiyann

WuguAUT 2566 anadunegn 38 UNN FORU (IAU 44)

SIANKUSIEIU NMFUlAINSIINOTEU 38.00 UIN WSBUNNSHNIIND: Higher

Low UJ% Downside N911in Dlonnanausiovunngou 42.00 uan

nagnsnisainu

IUA LONG PTTGCU23 nu 39.39 uan Jeguumls 33.73% 10rnnnls

42.00 UN 11a: Lock fnls 20% A 40.00 UIN

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
PTTGCUZ3 40.01 -0.49 h24 4463 524 727 18.52% 12.97
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
[ Pﬁﬁ?i}g.ﬁ""""”l"u--*w-.m,. B
SETSD o o / .‘III'I'I ;,"-,IL.!I.
Il g sean
(MR
I' e 'T."'. w
PETRO e - lIII‘TI-".I,III . hll'll.'.
rsi1(14,70, 30, 1)
-20% -15% -10% 5% 0% 5% 10% % il
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Realized Profit on July 2023

YTD 2023 Realized Profit
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SIRIU23
TTBU23
TRUEU23
BANPUUZ3
WHAU23
AWCU23
ESS0U23
ARVUZ3
BLANDUZ3
THANIUZ3
TOPU23
KTBU23
IVLU23
PTTU23
PTGUZ3
EAUZ3
GUNKULU23
CRCUZ3
AOTUZ23
GPSCU23
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TRACKING PERFORMANCE

_ m

_ e

162% 163% 164% 165% 166% 167% 168% 169% 170% 71%

fudunu Aeufunandadnge unspeuunuazauauninasfeiufidheiduuunihldaan i

TOP 20 MOST ACTIVE VOLUME

19
156
6.86
874
482
4.6
921
2.6
0.83
322
46.23
196
34.35
34.43
104
56.5
317
38.57
70.17
54.29

Ol Ol Change Leverage Resistance Support

193 42,141 52,990 23,999 15.44 194 1.87
156 30,269 43,212 17,096 161 154
6.85 9,096 23,412 6,010 12.42 6.95 670

9 7,556 62,545 4,200 16.03 S.04 855
484 4,938 8,734 - 153 928 4.82 471
452 3,014 6,344 988 4.60 4.47
915 2,408 7,596 1,698 S.49 821 2.10
2.6 2,239 54,634 2,038 8.48 2.60 253
0.82 2,041 162,870 - 1,486 8.95 0.84 0.81
3.24 2,000 8,018 - 1 421 3.30 3.22
46.75 1,948 3,009 509 S.03 46.24 45.89
196 1,340 31,066 - 1,106 1963 19.69 15.45
35.25 1,699 7,142 938 2.62 35.18 3301

35 1,628 13,699 - 241 9.21 34.45 33.70
10.2 1,575 12,800 1,161 498 10.40 10.56
56.25 1,421 16,622 312 15.81 61.26 5490
316 1,347 111,650 - 68 19.36 3.24 3.01
395 1,300 2,272 298 40.62 3957
70.25 1,248 4,396 254 11.10 70.19 69.98
545 1,159 4,298 555 812 5450 49 64

AUA: 8NeNNUdFe Ua. 1018 wad

> @

ASIAPLUS

Securities



o
~<
o
o
>
)
O
3
9
S
2
S
=

Derivative talk
nagnsnN1sainuaywus

GOLD FUTURES

SIANaIANANANERSTIDOAUIUANSALULN anay 5 ISurys Unn 1,955
ISuryd [nETISINARUIINANITUADAaNSITIAT HAVRINSOUAIAAFDAUUN
rHanuduNINTS uonmﬂﬁms@mmaﬁogamsugﬁoan@@uuon unlnunst
AWolULUSINAIFIOU N.A. 9ONUNANINAA lA=aNAATURIIR N.8. 2564
HUUTK DOLLAR INDEX VEUVU 0.2% UnR 99.96 9a dnSudUnrii cioy
ANMNIUNISSIINUNDIAVIASUINVEIATYVOIKANEUS:INA 15U AW 2Q66 lla:
asdnIANISWanvevdu, RuwWevadaunnuiia:glsisu  soufiveonAuan,
JUDUVOSUAIANNISINNU llazsanvigUnNUbodaIvalansy dad

nagnsnisainu

s1ANEIAN GF10Q23 IToAUSUANSALNULT IWUVU 40 UTN UaR 32,310
uIn IAgUINn 1,962.7 IKSOrYY dindnsiANNauAInaln SPOT andan
Indoulnousionu 1,954 IKSUrYd AASIAN GF10Q23 utivzagiunseou
32,050-32,500 UTN theddendiu:un TRADING A 1,940-1,970 IMSuryd
nSo 31,930-32,430 UTN l1a:s9 SHORT NSdUUU W§OUﬁ"\HUﬂ’\?ﬂ cuT
LOSS 100 unonNnu IedauunouIFsInINsIANNaUANIAZEUTHORA

VINAIN

GOLD SPOT

IOXGL C: 1,955.59 daily

gl j 16
e "'f*l.ﬁ»&l' +'|.“a_.
[kl N i | [ e
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GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,981 0 0.00 23,019 33,182 -151
G0Z23 2,011 0 -0.01 3,037 2,297 1666

MINI GOLD FUTURES

Last Chg  FChg val o] OiChg
GF10Q23 32,310 30 0.09 2,678 4,806 8
GF10v23 32,420 50  0.15 911 2,680 -136
GF10723 32,510 n 0.2 159 158 102

AUN: dNevnUdFe ua. 101ge wad

HUNBIKA 9 ShANTAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:=Usuncu
MssovrgIRAVUTUBII0aT 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOU23)

AANS1AINBIAN dryryrnuita UPSIDE 9nninvifgu BULLISH BREAKOUT
Udsou REVERSAL ANRs1ANNAULNEnsaunisindaulnon $1970-2000

GOLD ONLINE: iiu=in TRADING GOU23 A $1970-2000 lla: CUT LOSS $3

GOu23

GOUZ3 €1 1,980.70
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FX (un/ USD)

34.00 34.25 34.50 34.75
1,800 29,090 29,304 29,518 29,732
1,830 29,575 29,792 30,010 30,227
1,860 30,060 30,281 30,502 30,723
1,890 30,545 30,769 30,994 31,218
1,920 31,029 31,258 31,486 31,714
1,950 31,514 31,746 31,978 32,209
1,980 31,999 32,234 32,470 32,705
2,010 32,484 32,723 32,962 33,201
2,040 32,969 33,211 33,454 33,696

ALN: ENeNNUDTE Ua. 10158 Wad

35.00
29,946
30,445
30,944
31,443
31,942
32,441
32,940
33,439
33,938

BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23

b
THpdote L *‘-r-l \

Gold Spot Price,RT IQXGL

| :
& B IR L

daily

rs1
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A1uarunlsvaanuved MINI GOLD FUTURES

UNECNUS o

[Fresswdew 9810 uwn/dnunut/do)

EalRE ] fvls AEFTULTINL + Avls
future wWisuulaa faevu) VAT () (mievugve
32,670.00 250.0 2,500 210y 2,290
32,620.00 200.0 2,000 (210} 1,780
32,570.00 150.0 1,500 (210} 1,280
32,520.00 100.0 1,000 (210} 750
32,470.00 50.0 00 (210} 250
32,420.00 0.0 - (210} (210}
32,370.00 -50.0 (500} (210} 710}
32,320.00 -100.0 (1,000} (210} 1,210
32,270.00 -150.0 {1,500} (210} (1,710
32,220.00 -200.0 (2,000} (210} (2,210}
32,170.00 -250.0 (2,500} (210} (2,710}
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