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SET50 FUTURES:

SENTIMENT uananmnataiusuus:inAIduisskuunisnnissonoy 4 )

garunisidonuisngidudatoninunnAnigvay  SET50  1uzUn
TRADING S50U23 Tunsau 940-950 yniia: SHORT Nsauuu

SET50 OPTION:

IUnaniu: LONG S50U23C925 n 28 9n N1ls 6 anu:gﬂnomom elAMOARENALBAUAUAUGLLOUZY
nNls 43 9, (SET50=955) llazidou STOP PROFIT UIN 39 AR msUsunagnslu Derivative Talk FodsiGunAsls

SET50 Index Futures/Option P.3
Single Stock Futures P.6

Gold Futures P.8

SET50 1nguvuiip UPSIDE 91110 o6WSIAISVU  LEIILRIUGOINWARA
AuzinnagnSnsBovius:nIwduUrinIsuu.- 2

SINGLE STOCK FUTURES: doan  Ielklinavnuanuisnusuilasunagns

IuzUn LONG GULFU23 USIonu 47.75 uan idhririnls 49.75 uan WADUsANSwLNBaTu flo
la: CUT LOSS 0.75 uanannu
iUn LONG BEMU23 Téifinu 8.61 uan idaririnls 9.00 uan iia: CUT

nadwansu ASP Smart E:a

LOSS 0.10 Un9NNU clegram @) Asia Plus Group
GOLD FUTURES: OO0 /::ru:Gow
GF10 FUTURES: IuzUin TRADING GF10Q23 /i 31690-32170 un GEIED

I1a:59 SHORT NSoUUU WU CUT LOSS 100 Uan 9nnu \. /
GOLD ONLINE: 1u:Un TRADING GOU23 /i $1990-2020 ia: CUT e R

usBnnannswe 10188 wad
LOSS $3
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S50 Futures Bond

Date = SEF: Changg Institutes (ME Foreign (MB (Contracthll (Net Flowld 1avN:z1I0guUNdIAST:A: 004132

03/07/23 1506.84 3.7 1,207 - [A 1,949 - [H4,014 9,102 Js=ans Smuienua. CISA. CFA
04/07/23 1515.31 8.5 2,053 - 304 13,863 2,154 AR A
05/07/23 1508.87 %.4 885 - [ 1,089 6,519 4,063 Und1As1:AJYEWUFIUAURAIANU lIasinUINATA
06/07/23 1490.46 [H8.4 - [ 928 - 3,165 - [M4,764 540 |avn:I0oudnBIngT:K: 025917
07/07/23 1490.51 Q.0 - [ 781 - [ 1,504 11,239 - 428
10/07/23 1496.89 6.4 1,328 - 193 5,480 - 53,416 uoawssu LiouSsyns
11/07/23 1496.96 Q.1 632 - | 444 8,346 - 3,540 NUSI RV AREY £ 9 g il
12/07/23 1491.14 .8 1,375 - I] 1,517 8,629 1,244 unomsmho‘owwugﬂumuma'mn‘u llaznuinAuA
13/07/23 1494.02 2.9 - [ 425 - 12 7,452 1,474 1avn:10gulindinsT:K: 019994
14/07/23 1517.92 289 1,071 1,651 40,441 669 LD i
17/07/23 1528.77 1.8 841 803 5,438 - [1_1__1_23_‘ 8IYBY WUNISUINY
18/07/23 1535.30  &.5 278 | 1464 1,216 2.338 Un3IAsN:KTRIBWLZIUFURIANU I1A=NNJIINATA

Jul-23 7,535 - 6,258 89,845 13,027 S LSRR

YTD 46,869 - 113,397 - 103,033 _ 23,894 G RUDORSEI0ER08 S

sUyss INAIUAS
undinsn:KedwLIUSURaIANU

1avn:IJ8uUNdInSTzK: 048495

vayaluianaisadud saussuunInmmavayanundane adwlsia usunnanndwd w1 waa 9700 [uaiusnno:dudunsasusadnounnaavvagvauaimandls
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NOISINIA HOHVY3IS3YH Ag

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

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 108,952 145,819 40,867 4196 98975 21067
Foreign 127,179 126,067 1,112 5978 79577 125961
Retail 258,853 220,088 39,755 1,782 18,388 -103,894
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 30,313 31,079 786 2022 10,830  -1,885
Foreign 89,335 78,179 11,218 16654 73176 65996
Retail 87,080 57,530 10,450 14532 62246  -B4111

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

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 62,016 80,354 77,338 10,475 62293 42929
Foreign 11,852 15,783 3,831 16585 2193 45339
Retail 101,768 70,500 31,169 6110 60,100  -80,268
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Short Mt 2 Doys 1 Wesks 1 Months
Institution 2654 1,884 TED 1,020 1,858 268
Foreign 24170 29,595 -5,425 -5,341 3827 892
Retail 22,257 17,502 4,665 4321 5885 1,180
Call Option LonalSher} Position : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 20 67 -47 -35 -232 -82
Foreign 37T 356 21 100 2,710 0,446
Retail 2,720 2,694 2 64 2478  -BB64
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 39 8 3 o4 -72 734
Foreign 326 273 53 165 -540 1,343
Retail 2,036 2,120 84 258 620 1,445
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SET50 OVERVIEW

naARUAKSTANUSUTUTUZGJ 0.71%-1.27% nUUINWaUs:Noun1svadru
Tundu s.w. 2Q66 REENLIANTINAA TUKUNUINNGINSSIBIUTOAAN
Uanonutiivensia 0.2%MOM sndnAa snushAduAu BRENT USU
YU 1.44% 91NAOUANANSIFOTUSONUINS:FAUIASUIAT IIa:A0 I
RECESSION TuiFisugivansgeanad fuiAng FUND FLOW Dunkdn
NUoNHAIAIBIAIRUKINBeaNSTUNaNARU 1.46 Wudhuuan 1IUA LONG
Tu SET50 INDEX FUTURES 1.12 hijudiryryn anwinndoufiduuonuie:
1Junsyrnyumd SET50 INDEX Tugouiisn iisioginlsiiniunonuluiiuauin
UssiGunisidodluUs:inAsionisidonuiendnsin 2 Tudud (19 n.A) 919
1TudedunarenisUSUVUVey SET50 INDEX $uUs:I0Uunsounns
Indoulroveudulugos 940-955 9n

SET50 INDEX FUTURES

DIRECTION TRADING: SENTIMENT uonanmataiusinus:inFAiduisd
HUUIEiNSsonoWBAIUNISIFonueN<idudaduniruanAnN1gvad SET50
Ilu=Un TRADING S50U23 Tunsau 940-950 9mila: SHORT Nsauuu

SPREAD TRADING: @n1u: LONG SPREAD S50U23723 i 1.8 N JOQUU
VIANU 0.6 90 IuztihfiosioidrinrnisAANNINNUAR 4.31 97

SET50 OPTION: 1Unanu: LONG S50U23C925 R 28 9 s 6 9alu:Un
fiosioUnrinmnls 43 9n (SET50=955) laz1dou STOP PROFIT 1A 3 90 AA
SET50 IinJuvulisi UPSIDE 37110

nuosSu  nuoMu

SET50 940 955
S50U23 940 950

S50U23 (30 MIN CHART)
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TECHNICAL COMMENT
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
942 50 11.46 127619
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 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 =0446 G750 210 0.22%  G67.00 7 106 1717 0.82 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%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSOUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
ms1disnu la= SET50 FUTURES
UNDERLYING Close  Cha %Cha asUmstoue
SETS0 34876 G.26 0.BEx  18ITE3 - - 160000
s oo Stodk Foreign Net (Ihs) s A, TFEX, Foreign Net {rhs) 140000
Symbol Setfle Cha %Cha Vol Ol Ol Cha (10.000)

_ A A /' 120000
S50M23 345.00 50 0.5% 5 154 1 o \\ JW X [' ‘ I 100000
550023 344.40 53 0.6 10 47 7 (20.000) \fl’\\m “\AM J\; \ / 80000
550023 343.40 56 06 183555 521952 30,543 20.000) A Y M A 60000
5 R w v 40000
550223 344,30 5.1 0.5 12,50 72153 1146 20000

(40,000}

S50Hz24 933.50 5.0 0.5 3052 14675 457 I ‘\ 0
SEOMzd 937.80 5.4 0.63 1,576 5,006 333 (50,000) }\,AV -20000
-40000
SET50 Futures Lona(Sher} : andna Al Long(Shert] 60.000) \ 60000
Long Short Met Z4u Z dlani 11dau 2 8 2 8 8 8 8 8 8 2 8 &=
7 3033 31079 766 2022 2478 1,885 § 5§ 5§ 5 5 858 § 5§ 5§ § 8 &
El » B - - e =l
i 3 & & 3 & & & 3 & & 3 38
dmha 893395 78,179 1,216 654 8I996 65935
otas 87.080  97.530 0450 -9E3IZ -GTNE B4
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 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 1004 1011 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 -6.37 337 PER18 1,031 1047 1055 1,063 1,071 1094 1,118
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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SINGLE STOCK FUTURES
LONG GULFU23

NOISINIA HOHVY3IS3YH Ag

SouRWNULISIATKUUSUgNUAISINUS: Buntunsidiod
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UPSIDE douivuaninsinistinanelnssnisigulisouluds:uanunis so

ro:nyova-auIjosnARUSeUAd frum FAIR VALUE Iinfu 63 un

S1AMRUSI8AU INVERSE HEAD & SHOULDER wSaudnyrynru BREAKOUT
Tsu 47.75 (NECK LINE) 10u9nitn UPSIDE Aandaidkungi 49.75 unn

nagnsnisainu
lu=Un LONG GULFU23 USIonu 47.75 unn 1Jan1nnls 49.75 uan lia: CUT
LOSS 0.75 uanvnnu
Future Underlying
Settle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
GULFU23 48.62 -0.38 303 11504 303 272 28.57% 28.33
ALA: ENeNNUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
viD N GULFC: 4825 aily
", i .
e 5% .II'”‘-I. " “||||JI it : ol .'| M
3.2% r_hw‘[”“' |“",I_' wl'l_‘IL“ W e |w .“ﬂ M;M: a0 sars i
. ! :I,'I“‘ll"llulll' “\...l
s it ‘
-14% -12% -10% 5% 5% 4% 2% 0% 2% 4% 6% E —
AuN: nguude ua. 10ide wad AUN: @N8dUdTe Ua. 19138 Wad
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SINGLE STOCK FUTURES

LONG BEMU23

AR BEM 2:1aUntNNN9Rgidn vaunilsennisAnituviulugod 3 Uvuntin

FORSUAUNSIWUADVIASUINRTUUS:INAIA:NISNAULIVaITINRoVIRED

FNIBNA duwauonseUoULTIEUSNSNIASUIASNIWHATFRURY:IWILVU

MUNISIUATKUSNASSnIwWWNIGUN KUY Fair Value InnAuU 11.50 uan

$1AHUSIBIU dryrynu Breakout Idunm Downtrend 10ulinvifeuiveosno

IRUIR d:rfou Upside RIUANIW aduauusios RSI ISuAoNgive Bullish

nagnsnisainu

iUn LONG BEMU23 T¢ifnu 8.61 unn 10rirls 9.00 unn iia: CUT LOSS

0.10 uNINNU

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BEMUZ23 8.60 0.00 534 5209 534 13.30 33.71% 31.29
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
[BEMC:8.75

YTD =mMTD

-5.6%
SETS0

TRANS

-122%
BEM

-14% -12% -10% 6% % % 2% 0% 2%

AUA: SNeNNUdFe Ua. 1oide wad
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vianuwie Mednsaseuwuarldnadalufuiue ede sl Wlaan i
flasmaau

AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 KTBU23 20.29 203 25,340 31,796 2,252 19.63 19.94 19.70
2 SIRIU23 205 204 24,966 40,939 - 28,202 15.44 201 198
3 BANPUUZ3 8.85 215 21,540 78,108 20,516 16.03 9.02 8.66
4 TTBU23 162 164 8,766 29,892 - 40,634 161 159
5  PTGUZ3 10.65 107 5,306 13,961 1,024 498 10.65 10.24
6 TRUEU23 692 695 4,061 19,934 - 5,007 13.42 7.00 6.80
7 KTCUz3 46.86 485 4,024 55,614 3,976 17.45 46.86 45.00
8 BLANDU23 0.83 0.83 2,051 164,437 2,041 8.95 0.84 0.81
9 AWCU23 453 4.5 2,051 6,883 2,040 4.60 4.44
10 LHUZ3 837 8.45 1,508 6,681 507 13.64 8.48 8.32
11 AAVUZ3S 262 264 1,116 53,499 - 2,969 8.48 2.66 2.54
12 PTTU23 341 3475 935 11,150 105 921 34.84 3385
13 BBLU23 161.85 163 960 5,955 - 436 8.70 163.83 159.00
14 AMATAUZ3 2257 220y 503 2,048 139 1175 2264 2257
15 BCPGU2Z3 9.65 .7 852 40,285 708 4.24 9.45 9.51
16 IvLu23 33.51 235 778 7,354 144 862 34.00 32.59
17  CPFU23 19.54 158 743 20,869 - 134 7.99 15.63 1512
18 AOTUZ3 71.45 715 718 3,199 - 892 11.10 7257 70.81
19 THCOMUZ3 12.55 126 641 4,209 - 297 10.00 12.50 12.45
20 COM7U23 28 2825 631 6,214 - 208 494 2813 27.80
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GOLD FUTURES

SIANOIANNANNANSTIDOAU ARAOVUISI 24.4 1MSUrYY 13 1.2% Uan
1,979 IKSuryd dudnluseu 6 IRou navansyiuniwugonmUanipiou U.o.
AINGIAA la:sWanNAanarnssuanadsiaitiodluiiou D.u. Buvoya
fuNano MIkAANIsIgIsUIASNaNEansy (IwWn) fioildudadurnyumosini
Nouf  10eY9INSIANBIANUADNITYTAINUEUWUSTURFANWASIAUTIL
dmsuaUnKU SIATADIANMIUNISIUAIWEVOYAIASUINENTYanSY 15U
AOIAVNNSISUASNUNU, FIUOUEVESUAIARNNSIWINUSIWAUAH, sonve
Uuodod na:astguniAsygne dad

nagnsnisainu

s1NaYAN GF10Q23 oAU anad 150 UIN (F0UNNAUSIANNDIAN
paAlanvINWans:NUVaIANRUUINITIAY) Unf 32,090 uan IRgUInD 1,985
IMSUrYY gundnsiAnedAInatn SPOT  ardanindeulousionu 1,978
IKSUYY ANRSIAT GF10Q23 5uﬁv:aeﬂunsau 31,900-32,300 unNn 1Js1AN
navAoUtUSUVUIKGe 1,970 IKSuryd IswavnAIRuuINifaA Anlkan
asnuliaunsnidnaniu: SHORT U 9ARFKUAISIE dwmsusud nu=un
TRADING GF10Q23 USIonu 1,960-1,990 1InSgryd Kso 31,690-32,170
UN 11a:s9 SHORT Nsouuu wSaunkunyn CUT LOSS 100 uan9nnnu
WioUadnuAIUIALININSIAINSIANIAZOUTHOEAIINATA

GOLD SPOT

IOXGL C: 1,977.90 daily

ALN: ENeNIUdTe Ua. 1oide wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 2,002 15 079 23019 33,182 -151
G0Z23 2,033 15 0.79 3,037 2,297 1666
MINI GOLD FUTURES

Lot Chg  FChg Vol o] OiChg
GF10Q23 32,090 110 0.3 2,678 4,806 8
GF10v23 32,200 90  0.28 911 2,680 -136

GF10723 32,300 100 0.31 159

158 102

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKA 9 STANUAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:=Usuncu
MssovrgInavUTUZadI0a1 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOU23)

NOISINIA HOHVY3IS3YH Ag

AANWsIAINaIA dryryinuidn UPSIDE wWinlsu EMA 10 du liazinvineu
BULLISH BREAKOUT Amns1ANaubndnsaunisindeulrion $1990-2020

GOLD ONLINE: 1iu:Un TRADING GOU23 A $1990-$2020 fla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZ3 C: 2,002.40 daily (Gold Online Futures Sep-23) GOU23 daily
w | .-lll .
L o ey
I*' H t ) s e ST R
! il - W Oy pimg el
8T T . O :
|I I I Gold Spot Price,RT IQXGL ]
WL ' T aota,
i : ohird I'l'l =l P
Tsi1(14, 70, 30, 1) b e 7--‘l e - )
rs1
@ e ——— |
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w & o o
nasidavsnarnavAiriduunn muomn'ﬂquﬂquva\] MINI GOLD FUTURES
FX (un/ USD) unacnusesos
34.00 34.25 34.50 34.75 35.00 [Atesswlew 28.10 uwn/dnunet/dio)
1,800 29,090 29,304 29,518 29,732 29,946 minia . ls  Assmdle Als
future Lapnuudlag faavu) VAT (v} (uevulgwi
1,830 29,575 29,792 30,010 30,227 30,445 32,450.00 2500 2,500 210 2,290
1,860 30,060 30,281 30,502 30,723 30,944 32,400.00 200.0 2,000 (210} 1,790
1,890 30,545 30,769 30,994 31,218 31,443 32,350.00 150.0 1,500 (210} 1,250
32,300.00 100.0 1,000 (210} 780
1,920 31,029 31,258 31,486 31,714 31,942 12.250.00 50.0 500 (210 290
1,950 31,514 31,746 31,978 32,209 32,441 32,200.00 0.0 . 210} (210)
1,980 31,999 32,234 32,470 32,705 32,940 32,150.00 -50.0 (500} (210} (710}
2,010 32484 32,723 32962 33,201 33439 32,100.00 -100.0 (1,000} (210} (1210
32,050.00 -150.0 (1,500} (210} 1,710}
2,040 32,969 33,211 33,454 33,696 33,938 32,000.00 2000 (2,000} (210} (2,210}
31,850.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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