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All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 116,761 142 442 25,681 25966 2203 02364
Foreign 163,061 160,689 2372 45971 19631 164897
Retail 303,111 279,802 23,308 41837 17338 72833

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 45 B27 55,006 -B,769 5805 -11673 10,927
Foreign 114912 114,489 423 -18,64% 16,981 132 207
Retail 163,003 155,157 7,845 24 454 -5,308  -121,280

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 58,949 72,596 13,647 14081  B4B8 51552
Foreon 12,620 11,576 1,044 2577 5741 11875
Retail 80,315 67,712 12,603 16638 2743 39577

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 1,925 1,433 402 =365 -4.308 23
Foreign 32,945 32,023 922 5336 4530 10370
Retail 20,960 22374 1,414 4971 883  -10,393

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 1,137 71 385 157 164 175
Foreign 1633 676 957 863 1554 10,863
Retail 4560 5,903 1,343 4,020 1718 -10,688

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 187 303 116 -453 656 47
Foreign 790 1,565 -Tis -£50 -871 -753
Retail 6,478 5,587 B9 1153 1837 1,833
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SET50 OVERVIEW

AR SET50 INDEX N3 SIDEWAY/SIDEWAY UP mnunsau 955- 965 9m
nuuNJeduiondoulusinuUs:InAIJUIUIURANINIUIN  ISUINAKSTIR
AOWIABY RECESSION  anadia-nsrniduulouionisiiuved FED Al
Tomatinugn PEAK 18 a:nouvn GDP 2Q66 vengmd 2.4%Q0Q #ndn
natnAA 1.8%Q0Q Ila: PCE IFiou 0.8, Voo 3.0%Y0Y  mAnan
3.1%YOY vrusnglsUwanisus:su ECB DuavunoniDusmunn 0.25%
UR 4.5% lIFiAoWIEsvauIAsugNavalylsURISUs-aoola:NuWouRy:a0
aurihlilinainuAndn ECB :VupeniDuslunmsus=suidiou n.o. 10unSg
darounn 4.75% WargJu BOJ DuRAvdnsineniDocns:auiauislsds
JrYrynuveIgNSoUNISASUANWUSURNSY 10 UR 0 +/- 1% @ NIAU O+/-
0.5%) IsiegIsfimunanKugJUILTAnoUAUSIBIaUoE DTy«
itovannTAihnanTURNMsWusoveulAsugRauINNGT Fuuegiudosnnu
S1AIBYAUINSNISNSAUINNIASTY  Ngliianiwiondouvgsuuavitu
vonsieldnRulnangaunsweides duludoutnuisiBesrmnidnoUAUKLN
nnsideda:idudedunuuddudUmrinnmunislnonE@onunonslusun
4 .d.n.

DIRECTION TRADING: UaduiiondousinuUs:inAduuonanAouides
RECESSION amad N1ssIGuulgungmMsRURanAUNINGn DIWedso
Jevenisidovdandon u:Un TRADING S50U23 Tunsau 950-960 Yniia:
LONG nsouaw

SPREAD TRADING: an1u: LONG SPREAD S50U23723 7 1.8 N JO’O‘UU
vIANu 0.8 9 IluztihtiorioirinmlsAANnunnuEn 4.31 90

SET50 OPTION: anu: LONG S50U23P950 A 24 9a CUT LOSS 3 96
dmSuduTinuzUnso LONG S50U23C950 A 19 97 (SET50=950) 10rinrls
34 9 (SET50=965 ) lla: CUT LOSS 3 2 A SET50 In3J
SIDEWAY/SIDEWAY UP

nuosSu  nuoMu

SET50 955 965
S50U23 950 960

S50U23 (30 MIN CHART)

I’y *‘er\r-j’

TECHNICAL COMMENT
S50U23 1IN3J SIDEWAY/SIDEWAY UP
MIUNSOU 950-960 M
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SET50 Index Last 1 Hist. Violatiity  2Week Hist. Volatilty ‘

957 58 11.37 10.3867
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
S50U23C975 11.70 260 =09867 0.00 11.70 3.04% 11.45 1832 11930 12.89 0.35 28.89 3.0%
S50U23C950 22.00 470 =072 7.58 14.42 1.51% 2218 1506 5359 12.63 0.55 2375 1.5%
S50U23C925 38.00 7.30 =063 3258 5.42 0.57% 37.84 272 3946 12.91 0.73 18.40 0.6%
S50U23C900 58.20 1140 =08582 57.58 162 017% 57.79 a0 2041 14 53 0.84 13.62 0.2%
S50U23Ca75 82.00 1170 =857 8258 #MA NI -0.06%  B0.60 63 122 15.96 0.91 10.62 -0.1%
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 31.90 1050 =9431 17.42 14.48 -1.51% 3137 a9 525 12.97 -0.64 -19.20 -1.5%
S50U23P950 17.10 -840 =8329 0.00 17.20 -258% 1719 a03 1405 12.57 -0.45  -25.06 -2.6%
S50U23P925 8.50 540 =816.5 0.00 8.50 -4.20% 7.95 1297 3283 13.08 =027 -29.90 -4.3%
S50U23P900 4.20 =270 =8958 0.00 4.20 -6.45% 2.99 2220 5282 14.11 -014  -32985 -6.5%
S50U23P875 210 -1.00 <8729 0.00 2.00 -8.84% 0.88 1354 G562 15.31 -0.08 -3470 -8.8%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSoUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETSO 957.55 12.03 126 ZTTIZE 10,000 ! . 200000
s 0 Stock Forzign Nt (lhs) e e TFEX Forsign Met (rhs) A 180000
Symbol Setfle  Chg %Chg  Wol. ol Ol Chg -4 S
S50NZ3 558,42 53 162 = 40 - - N~ [ 160000
: (10.000) " 140000
S50023 556.00 13.4 1ds 7 47 5 - A a \"'\«l\. A / 120000
350U23 954.60 126 13 285653 544,338  5T.916 /’V\\A \ / ‘ l 100000
550223 355.70 1z7 134 28046 79520 7,983 (20.000) I'V \ / 80000
S50Hz24 550.70 13.0 143 5,678 15,231 325 40,000) /J ---------------- “\H"\ M 60000
S50M24 545,40 1.3 13 £3E  TOvE 1207 52,000 \ \ W 40000
R W’ \./—\" v 20000
SET50 Futures lena(Shed) - Srundd &8 Long(Shert) 80,000 0
Long Short Met Z5u 2 f@lawi 1fau % % &. % &. QI § &‘ &. &. % g
aaiin 46,827 55036 -8.269 -5E0S -20301  -10.5927 2 3 2 3 § g g 5 5 5§ ﬁ i
oy 492 T4.489 423 -18649 87012 132207 = e % g & ® 8 8 <
otas 163003 155157 7846 24454  -66F1  -121.280
AUN: @NguudFe Ua. 19158 Wad AUN: @N89UdTE Ua. 19158 Wad
AIMNISTU SPREAD fu guimhauan ASPS MODEL SET50 ns:AuA1 PER VY|
IhnLne Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 $50K23 S50M23 (i) U.A. 66E 0.n. 66E 1W.8. 66E w.n. 66E D.8. 66E n.8. 66E s.A. 66E
y i PER155 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 PER17.5 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 -164 173 142 PER19 1,088 1105 1113 1122 1130 1155 1180

*auudgudasaandoulamasswing w.e. - f.0. 66 wihdu 1.75%
AU: @189UdVE Ua. 19188 WA

AUN: dNenIUdFe ua. 1015e wad
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SINGLE STOCK FUTURES
LONG CPNU23

Derivative talk
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AANN 2H66 MARFioitiosanIAsINISIAU na:InsinIsiku Sansouidn

AUgNNSAT WESTVILLE Iiou w.g., Un 4 Isuisulrl 1azduuou 2 poulng

T huuTRrlsUnAUtDlonaUn UPSIDE 91nhnaringnduanlnin 1.2

KOUSUUIN AVIILUN OUTPERFORM shanidnkunedut) 2566 A 79 uan
SIANKRUSIEdU dryryrnuitn Upside 9nninvifou Bullish Breakout nadou
EMA 200 35U HINLWIU 9:10USyrynuuansia NAGouUluo@Iufi 68.00 UIn

nagnsnisainu

lluzUun LONG CPNU23 USIoru 66.00 uan 1UannAls 68.00 unn lia: Cut

Loss 1 UaN9INNU

Future Underlying
Settle _ Ol _
Future . Basis Vol ch leverage| Upside PER 66F
rice ange
CPMU23 66.74 -0.26 314 314 13.02 | 224%% 2215
ALN: Ee0IUdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e | )
e £ 7% | '-IL‘-ll |I||“|'|| |"‘”“I|| | ‘“L
I b )

-10.8%
PROP

-56%

-12% -10% 8% £% 4% -2% 0% 2% 4% 6%

ALA: SNeNNUdFe Ua. 1018 wad
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SINGLE STOCK FUTURES
LONG SCGPU23

waus:nounIsvad SCGP 9:Aogqavulugainindovedt muiAsugialani
neeaiusd duwalkroudiosnsidausminuavesnunsallnAusIng
Us=9auliuoltivipulavuegwseitio Tuveu:Aus:inAlneiia-nauus:inA
oBuudaidugnusnalskanved SCGP 2:laUs:TustiannnsWusiovednA
nshioviReola:N1sIUIEEaesRIwLTU FAIR VALUE Innfu 56.00 Un
SIAMAUSIYIU SOU Technical Rebound &nyrynruduguanauko: Higher
Low Iritio EMA 10 U a:riouluiusiugodauniau 10nmunen 41.00 unn

nagnsnisainu

Iu=tnfio LONG SCGPU23 nuiads 38.60 unn Jaguurils 42.55% 10arin
fils 41.00 UTN 11a: Lock Anls 30% i 39.60 UTN

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
SCGPU23 40.00 0.00 278 5214 278 ENIA 33.33% 23.20
AUN: Ee0IUdIL Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
SETS0 o - I.I.“ l I gt ‘.“.Ill“"l‘ i oy
|-.| ""‘-..--.‘7 )
271% "‘I I."“I..-;w o "
T 4% %

-35% 0% 5% -20% -15% -10% 5% 0% 5% 10%

AL SNeNNUdFE Ua. 108 wad
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 BANPUUZ3 924 a7 13,196 60,300 - 3,676 16.03 9.26 9.05
2 TRUEU23 7.15 7.2 10,137 22,374 7,030 12.42 7.13 694
3  SIRIUZ3 198 202 8,740 44,813 2,486 15.44 2.06 195
4 KTBU23 203 204 4922 20,546 - 2,174 1963 2055 2025
5 PIGUZ3 10.83 107 2,908 16,161 - 104 498 1080 974
6 KBANKU23 12499 115 2,874 8,527 1,641 11.21 12499 12376
7 BBLU23 169.1 170 2,711 4,537 - 876 8.70 169.45 168.00
8 MINTUZ3 32.73 33 2,545 3,602 1,720 8.96 33.20 31.15
9  MTCUZ3 36 36 2,538 5,207 7 5.77 36.00 3372
10 TTBU23 168 169 2,361 13,940 - 18 1.69 166
11 EAUZ3 59.6 59.75 2,183 16,242 303 15.81 58.55 55.44
12 GUNKULUZ3 343 342 2,018 110,888 1,004 19.36 3.40 3.33
13 BT5U23 7.59 7.8 2,005 8,071 1,990 7.88 775 7.59
14 THCOMUZ3 132 131 1,880 8,787 1,564 10.00 13.29 1274
15 SAMARTU23 575 57 1,531 7,950 - 503 6.64 575 552
16 GULFU23 439 50 1,404 9,844 675 272 50.21 48.82
17 IRPCU23 237 236 1,368 14743 1,355 8.54 239 2.30
18 PSLU23 9.3 9.4 1,307 3,033 523 14.76 9.54 9.19
19 SAWADUZ3 48.99 485 1,254 11,471 - 16 6.65 49.73 45.83
20 HMPROUZ3 14.09 141 1,013 2,723 10 959 14.20 1383

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

SIANNDUAINAINAKSTEO 2 SUrNISAWIULN USUanadsou 12.2 IKSenyd
W$o 0.6% UnilioAuduANSogn 1,959.12 IMSoryd DISINAAUINANRU
Aoaasansy  vauSunisidniwavoalAsuINansgiBiuon  UNlngdaw
2Q66 VENUAIANINNA 11A:91UUEVOSUAIaANISININUSIBaUAHanad
ds:aumanluseu 5 IFiou IIa:MN3IANA KUUTK DOLLAR INDEX USUVU
0.67% UnIdoAUIUANSA 101.7 9n TnedUn Kl FAedRnmIUNISSIEIU
F01aVIASUTRIENATYVEIansY TRUNKUNIURGHT PMI, Ms3gviuniAionsu
Il3=UdNNIAINYMNS SOUTNTNSINISINIU

nagnsnisainu

$1ANNOUAN GF10Q23 IToAUSUWNRaNTULN anad 160 uan Uan 31,990
un AUt 1,967 1KSUrYY undnsiANNauAIna1n SPOT  andnn
Indoulnousiony 1,957 IKSUYY AAsIAN GF10Q23 Jutivzagiunsou
31,750-32,100 uN  ItounnmnananadAingagiudosauiuainAnia
Surgnend NMAedveAIU=-UT TRADING GF10Q23 nsau 1,950-1,980
IKSurYd Ko 31,710-32,200 UN Ia=NKUAYRA CUT LOSS 100 unnvannu
WalaununoWIdsmNSIANaIAIAZaUlHoEAINATA

GOLD SPOT

IOXGL C: 1,857.37 daily

I | l' lﬁ..
- "FIL"?'['l.r-i-LI' 'l'il“i : P
i . 4 o J TP e
Irﬁ 'li—l,‘n-*.h‘
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macd1(12, 26, 9)
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AL aNeuIUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,965 31 -1.55 21,508 34,717  -6223
G0Z23 1,999 29 -143 5551 16,130  -2647

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 31,990 100 -0.31 3,683 8,426  -1948
GF10v23 32,100 -0 -0.34 83 3,840 -a09
GF10723 32,200 130 -0.40 376 888 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)

Derivative talk
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AANSIAINBIAN drynytunNaund9In BEARISH ENGULFING rHanidu EMA
10 5U Ui MOMENTUM [SUdauliss AMAnsaunisindaulrion $1960-1990

GOLD ONLINE: iiu=Un TRADING GOU23 A $1960-$1990 lla: CUT LOSS $3

GOu23

GOUZ3 €1 1,965.20 daily

i
|*I| b r'l*+-l il |'.'|
' "My

imnf;l" =

macd1(12, 26, 9)

BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23 daily

1,+Jr.|‘*
..
LELCLPRTL SR R I

Gold Spot Price,RT IQXGL

AL ENeNNUdTE Ua. 118y Wad

nasidavsaninavAliriduuin

FX (un/ USD)

34.00 34.25 34.50 34.75 35.00
1,800 29,090 29,304 29,518 29,732 29,946
1,830 29,575 29,792 30,010 30,227 30,445
1,860 30,060 30,281 30,502 30,723 30,944
1,890 30545 30,769 30,994 31,218 31,443
1,920 31,029 31,258 31,486 31,714 31,942
1,950 31,514 31,746 31,978 32,209 32,441
1,980 31,999 32,234 32,470 32,705 32,940
2,010 32484 32,723 32,962 33201 33,439
2,040 32,969 33,211 33454 33696 33,938

ALN: ENeNNUDTE Ua. 118 wad

AN: aNeuIUdTe Ua. 10158 Wad

A1uarunalsvaanuved MINI GOLD FUTURES
UNECNUS o

[Fresswdew 9810 uwn/dnunut/do)

EalRE ] fvls AEFTULTINL + Avls
future wWisuulaa faevu) VAT () (mievugve
32,350.00 250.0 2,500 210y 2,290
32,300.00 200.0 2,000 (210} 1,780
32,250.00 150.0 1,500 (210} 1,280
32,200.00 100.0 1,000 (210} 750
32,150.00 50.0 00 (210} 250
32,100.00 0.0 - (210} (210}
32,050.00 -50.0 (500} (210} 710}
32,000.00 -100.0 (1,000} (210} 1,210
31,850.00 -150.0 {1,500} (210} (1,710
31,500.00 -200.0 (2,000} (210} (2,210}
31,850.00 -250.0 (2,500} (210} (2,710}

AN: aNevIUdTe Ua. 1015y Wad
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