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SET50 FUTURES:

890glUBoINNMIUWAIUNNISVOY N1sidavluds:inA MK SET50
INDEX INJuWuwou Ilu=un TRADING S50U23 Tunsau 930-945 90
la: SHORT nseuuu

SET50 OPTION:

iUnaniu: LONG S50U23C925 i 28 9 1UrnAnls 43 9 (SET50=
950) lliazidou STOP PROFIT UNA 3 9A AA SET50 WUWou

SINGLE STOCK FUTURES:

luzun LONG GULFU23 u3ionu 47.75 uan 10ammls 49.75 unn
la: CUT LOSS 0.75 uan9nnnu

daniu= LONG PTTGCU23 nu 39.39 unn LOCK n1ls 20% USIonu
40.00 UTN dMSUSUT IUzUn LONG BEMU23 USI90u 8.60 uan 101
n1Mls 9.00 unn lia: CUT LOSS 0.10 uanvannnu

GOLD FUTURES:

GF10 FUTURES: lu=Uin TRADING GF10Q23 A 31900-32400 U1n
la:50 SHORT Nsouuu wSou CUT LOSS 100 un ¥INNu

GOLD ONLINE: iuzUn TRADING GOU23 A $1960-1990 lla: CUT
LOSS $3
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All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 193,225 148,162 45,063 14551 65439 31,155
Foreign 124,968 132,058 7,080 32810 89,822 74503
Retail 267,284 305,257 37,873 18,248 24,383 -105658
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 37,235 38,481 1,256 7527 8,180 8,007
Foreign 87528 82,050 5,438 45879 70306  -5305
Retail 102,844 107,026 4182 -38352 61,126 102

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

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 137,837 100,024 37,813 17825 -40925 78101
Foreign 10,609 23,363 12754 9824 7574 62232
Retail 119,008 144 067 -25,059 27548 33351  -140,333
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Shart Mt 2 Doys 1 Wesks 1 Months
Institution 1,421 1,181 260 -1,180 604 -492
Foreign 24,921 24,837 84 3018 10,887 6317
Retail 18,979 18,323 344 4198 -11481  -5825
Call Option LonalSher} Position : Contract Accumulated Long(Shor)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 141 130 11 188 1,400 -1,26%
Foreign 635 556 79 739 2678 8,882
Retail 7.404 7,454 80 827 4078 7813
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 72 9 53 -4 351 999
Foreign 469 357 112 505 -587 1,891
Retail 3,264 3,439 75 659 888 2,048
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SET50 OVERVIEW

Usifunondouludutidoulnnygoog lUgoIRnnUWEILNNISVOUIMANISIU
IsUINUszidunnsidediuds:inARRAMUANUAUKUNRBUNISIdoNUNENS
ASuA 2 TUSUR 19 N.A. BIUTTAUAUKNFONISUS:3U 8 SOUINAY
S§guna lauenruWsTuNsinonseul vruAUs:IRUNNSEU U.272 WioUn
aond a.9. wssarnalnaildugsnitunsiedluunuwssa Waansgeonud
naNARUUSUTUTUBOY 0.22%-0.93% nnsifiurinlswads:nounis 2Q66
douiluduoutinissneiu GDP GROWTH 2Q66 Vouvenusio 6.3%YOY
AINSIMaNRAA 7.3%YOY 1dulsinaausiostAUNIURUUSUAT -1.72%
g NISANUS:U:OAURDIRAMIINISENAYINUDONUINSNISNSHU
IAsygnesaulnulunisus:yullanylsiugosdanainou n.A. Neln
anwionaoauvNAUAIA SET50 INDEX INJUAIUNSOU 935 — 950 9A

SET50 INDEX FUTURES

DIRECTION TRADING: &uoglugoinnniuwmnuinisvaunisidovluds:ins
MK SET50 INDEX IN3uuwou liu=un TRADING S50U23 Tunsau 930-945
9nIla: SHORT Nsauuu

SPREAD TRADING: an1u: LONG SPREAD S50U23723 i 1.8 N JO?UU
VIANU 0.6 90 IuztihtiasioitirnlsAANNNOuAR 4.31 90

SET50 OPTION: IUnanu: LONG S50U23C925 A 28 96 10arinrnls 43 9n
(SET50=950) lla:1dou STOP PROFIT UTA 3 9A AR SET50 UL

nuosSu  nuoMu

SET50 935 950
S50U23 930 945

S50U23 (30 MIN CHART)
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SET50 Index Last 1Yr Hist. Volatiity 2Week Hist. Volatiity
94250 11.46 12.7619

Call Option

Premium Chg
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Break Intrinsic Time All-in-  Theory Volume Open Implied Effective Time
Even Value Value Premium Price Interest  Volatility Gearing Decay
S50U23C975 10.00 1.00 =985 0.00 10.00 451% 1039 978 10719 14.21 0.28 26.30 4.5%

S$50U23C950 18.10 1.50 =968.1 0.00 18.10 272% 1872 756 5409 14.11 0.43 22.33 2.7%
S50U23C925 3110 280 =9561 17.50 13.60 1.44% 3095 381 4082 14.58 0.59 17.97 1.4%
S$50U23C900 49.00 500 =948 42.50 6.50 0.69% 4722 152 2138 15.82 073 13.98 0.7%
S50U23C875 69.60 480 =9446 6750 210 0.22%  67.00 7 106 1717 n.s2 11.12 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 4580 -570 <9292 3250 13.30 S141% 4711 ] 445 13.53 072 1487 -1.4%

S50U23P950 3000 -400 =820 7.50 22.50 -2.39% 3055 140 472 14.13 -0.56  -17.66  -24%
S50U23P925 1810 -260 =906.9 0.00 18.10 -3.78% 17.89 758 1970 14.60 -0.40 -2074  -3.8%
S50U23P900 10,00 -190 =390 0.00 10.00 -557%  9.26 ga82 3809 15.03 -0.25  -2400 -5.6%
S50U23P875 5.30 -1.10 <8697 0.00 5.30 -7 72% 415 539 5711 15.70 -0.15  -26.68 -T.7%

AL ENENNUDTE UA. 10188 Wad

NIWSouUN1sBavay SET50 INDEX nmuauwusamu:vaounaanumads:mn TU
nsad@1snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 942,50 4.70 050% 17723 . 160000
\ s f\ oo Stock Foreign Net {Ihs) e v TFEX Foreign Net {rhs) 140000
Symbeol Setle  Chg 3%Cha Val. (o] Ol Cha (10,000) A A
S50M23 540,00 33 0.5 ™ 3 7 \ JW f' \ I 120000
; (20,000} N 100000
550023 333.10 4.9 0.5 1 40 -7 (20.000) \-r[\o\m IU \ / #0000
550023 937.80 5.2 067 205798 552435 -28.535 (3,050 \ AP N 50000
550223 539,20 5.3 0.6 E.052 73305 -4.085 M \’V\J\\ NJ vwv \/\fV 40000
S50H24 534,50 50 0.5% s302 2 -168 000 l \v{ 20000
SE0M2d 832,40 5.2 0.63 1,807 4,673 213 (50,000) lW\J 0
20000
SET50 Futures Lona(Sher} : andna Al Long(Shert] 60.000) \ 40000
Long Short Met Z4u Z dlani 11dau 2 8 28 8 8 8 8 8 8 2 8 &=
5 37235 349 1256 7527 817 6.007 § 5§ 5§ 5 5 858 § 5§ 5§ § 8 &
El . . =L il = B
i 3 & & 3 & & & 3 & & 3 38
frape] 87528 82090 5438 45373 92643  -5905
satas 02844 07026 -4182  -33.352 -92.026 -2
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
50023 -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
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SINGLE STOCK FUTURES
LONG GULFU23
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UPSIDE douiuaninsinistninanelnssnisidgelisouluds:uanunis 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
lu=Un LONG GULFU23 USIonu 47.75 unn 1Jan1nnls 49.75 uan iia: CUT
LOSS 0.75 uanvnnu
Future Underlying
Settle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
GULFU23 48.52 -0.23 1292 11632 1292 272 29.23% 28.19
ALA: ENeNNUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
viD N GULFC: 4825 aily
", i .
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SINGLE STOCK FUTURES
LONG BEMU23
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FORSUAUNSWURDVOIIASUTRRTUUS:INAIA:NISNAULIVaITINRoVIRED
IR duwauonseUoULTEUSNSNASUIASNIWHATFRURY:IWUTU
MUNISIUATKUSNASSNIWWAIGUNITKIUY Fair Value In0AU 11.50 uan

$1AKHUSIBIU dryrynu Breakout Idunm Downtrend 10ulinvifeuiveosno
IRUIR d:rfou Upside RIUANIW aduauusios RSI 1SUAoNAEIve Bullish
nagnsnisavnu

luzun Long BEMU23 USI9ru 8.60 u1n 107nM1n1Is 9.00 unn nla: Cut Loss
0.10 UANNNU

Future Underlying
Settle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BEMUZ23 8.65 -0.10 2042 5218 2042 13.30 31.42% 31.83
AL ENeNIUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
[BEMC:8.75 daily
YTD =mMTD H
SETS0 o ""m-.."rll T . Downtrend Line
25% ' !:'Imﬂ-'n_.' - T 9.00
]|II'|M.|, ; -'|‘.| I]] 'l o kout -
. 7.9% i Wit "
- volume_colored_EMA1(5)
07% O AL T
BEM . rsi1(14, 70, 30, 1)
-12% -10% 8% 5% 4% 2% 0% 2% 4% &;l;ﬂ-]
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TRACKING PERFORMANCE
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fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 TTBU23 159 159 77,300 70,526 27,314 161 157
2 SIRIU23 202 204 66,169 69,141 16,151 15.44 197 192
3 BANPUUZ3 8.85 215 7,690 57,592 - 4,953 16.03 9.04 875
4 TRUEU23 682 6.9 7,078 24941 1,529 12.42 697 6.80
5 PTTU23 34.41 345 4,127 11,045 - 2,654 9.21 34.69 3390
6 AAVUZS 264 262 4,077 56,468 1,834 8.48 2.66 253
7 KTBUZ3 19.62 197 3,295 20,544 - 1,522 19.63 1972 19.50
8 BCPGU23 959 9.6 2,514 39,586 2,279 4.24 E)= 9.16
g LHUZ3 8.48 855 2,270 6,174 1,270 13.64 8.48 8.35
10 IRPCU23 235 238 2,135 14,695 2,042 8.54 239 235
11 BEMUZ3 8.65 875 2,042 5,218 - 1,491 13.30 8.66 8.55
12 PTGU23 10.37 103 1,858 12,337 137 498 10.47 10.35
13 GUNKULUZ3 3.24 3.18 1,565 110,517 - 1,133 19.36 3.30 3.21
14 ERWU23 482 482 1,535 1,553 - 1,008 6.78 4.88 4.48
is EAUZ3 56.21 56.25 1,518 15,432 - 1,190 15.81 60.12 55.80
16 PLANBU23 827 825 1,500 5134 - 500 7.02 8.51 8.27
17 PTTGCU23 38.82 385 1,308 5,204 741 7.27 35.98 38.25
18 GULFU23 48.52 4875 1,292 11,632 930 272 48.70 48.06
19 WHAUZ3 487 4.88 1,211 9,374 640 5.28 4.86 4.83
20 THCOMUZ3 126 125 1,178 4,506 234 10.00 1228 1192

AUA: 8NeNNUdFe Ua. 1018 wad
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GOLD FUTURES

s1ANavARaInansTIoAu  1IndaulnolulAunsou  anauidnuos 0.6
Sorye Unogh 1,954 nSoryd 1tadonlsUedslnunuiuindou vou:h
ANRNURaasansgivIndadeEun MK DOLLAR INDEX 0ul Uansveion
99.9 90 dMSUAUNHL  FesRnmunsiUniuevoyalFsuINvEAYveol
ansy TN ganAUaN, NISWaNNIAYRANMNSSY, IMUdULVDSUEdIaRNIS
50U lazsanvIBUNUDodovauansy dad

nagnsnisainu

S1ANNaYAN GF10Q23 oAU anad 70 unn Unf 32,240 uan IRYUINN 1,960
IMSOrYY gundnsAnedAInatn SPOT  adnnindoulnousiony 1,955
ISy AMASTIAN GF10Q23 Suliv=oglunsou 32,050-32,500 Unn thudde
AJIIU=UN TRADING ﬁ 1,940-1,970 InSuryd 13S0 31,900-32,400 UN 118:SO
SHORT nseuuU WSourinhuAga CUT LOSS 100 unannu 1keUounu
ADUIALIMINSIANBUANIAZOUTHOENINAA

IGXGL C: 1,957.07 daily
[
v .
Illllllul‘l‘ il Ilhh'| \“n[[ T i 1980 oS
|\"i“0‘t| i ' e
\ o
Ml " |||
o ol _|'|._|--'
- | . -,J“I e
i
I "
) /
T |-|
W
rsi1(14, 70, 30, 1]
ozt
M
L —— ———

E 70 Tt e i e

ALN: ENeNNUDTE Ua. 10188 Wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,979 -3 -0.14 23,019 33,182 -151
G0Z23 2,010 -3 0,13 3,037 2,297 1666

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 32,240 30 -0.08 2,678 4,806 8
GF10v23 32,350 50 -0.15 911 2,680 -136
GF10723 32,430 60 -0.18 159 158 102

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
Uddsou REVERSAL AAs1ANNAULNEnsaunisindaulnon $1960-1990

GOLD ONLINE: 1iu=in TRADING GOU23 A $1960-1990 lla: CUT LOSS $3

GOu23

GOUZI €1 1.979.40
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nasidavsaninavAlrituunn

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
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A1uarunlsvaanuved MINI GOLD FUTURES

UNECNUS o

[Fresswdew 9810 uwn/dnunut/do)

EalRE ] fvls AEFTULTINL + Avls
future wWisuulaa faevu) VAT () (mievugve
32,600.00 250.0 2,500 210y 2,290
32,550.00 200.0 2,000 (210} 1,780
32,500.00 150.0 1,500 (210} 1,280
32,450.00 100.0 1,000 (210} 750
32,400.00 50.0 00 (210} 250
32,350.00 0.0 - (210} (210}
32,300.00 -50.0 (500} (210} 710}
32,250.00 -100.0 (1,000} (210} 1,210
32,200.00 -150.0 {1,500} (210} (1,710
32,150.00 -200.0 (2,000} (210} (2,210}
32,100.00 -250.0 (2,500} (210} (2,710}
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