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SET50 FUTURES:

an1u: SHORT S50U23 nu 913 9n nn STOP PROFIT Anu drdu
5ulinim SET50 uwousenUBAnuwanisinonidonunundia:
S1UIUNUIWOYEKSY IIuzU TRADING S50U23 Tunsou 910-920
9Alla: SHORT Ansauuu

SET50 OPTION:

dmsududinu=unso LONG S50U23P925 A 26 IR (SET50=923)
IUAAANIs 36 9/ (SET50=913) 9, lla: CUT LOSS 3 9n AR
SET50 WNFAO

SINGLE STOCK FUTURES:

luzun LONG ADVANCU23 uSIonu 212 uan 1dammls 220 un
lla= CUT LOSS 2 uanvnnu

Ilu=Unfio LONG CPALLU23 62.01 un J9guunils 40.52% 1Jamn
finls 64.25 UN lla: LOCK rinls 20% A 63.00 un

GOLD FUTURES:

GF10 FUTURES: IluzUin TRADING GF10Q23 A 31800-32300 U1N
($1910-1940) 1a= CUT LOSS 100 uan «1nnu

GOLD ONLINE: 1lu:tin TRADING GOUZ23 fi $1940-1970 lla: CUT
LOSS $3

NuIWouImoU i0.9.66

Time Cur. Imp. Event Actual Forecast Previous
Menday, July 10, 2023

08:30 B CNY CPI (MoM) (Jun) -0.2% 0.0% -0.2%

08:30 B CNY CPI (YoY) (Jun) 0.0% 0.2% 0.2%

08:30 B CNY PPI (YoY) (Jun) -5.4% -5.0% -4.6%
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SET50 Index Futures/Option P.3
Single Stock Futures P.6
Gold Futures P.8
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All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 99,130 50,457 8,663 9,381 37,110 150,354
Foreign 152,285 133,554 18,731 48,040 52485 52611
Retail 210,867 238,361 27,394 57,421 89,586 202,985
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 40,835 38,141 2,694 g73  BSE3 12,426
Foreign 101,801 96,321 5,480 16719 22337  -17.047
Retail 130,823 138,007 8,174 17642 -30,900 4,621

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

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 36,179 20,804 6,375 13,105 37,358 152712
Foreign 5,188 3229 1,958 17616 17537 60520
Retail 30,008 38,432 8,334 230,721 -54896 -213232
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Short Mt ?Doys 1 Wesks 1 Months
Institution 1,630 1,252 37a 09 o997 arr
Foreign 41,060 32,152 8,908 7835 5525 2778
Retail 20,513 29,899 9,286 8344  B522 1,801
Call Option LonalShert} Position : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 4027 3217 810 2157 1881 4778
Foreign 3,650 605 2,855 6675  7.400 6,278
Retail 2,357 6,122 3,765 4518 5528  -1,500
Put Ophion Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 542 141 S0 639 5o 915
Foreign 117 409 -282 -461 i 2717
Retail 2.474 2,683 209 178 378 3,404
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SET50 OVERVIEW

J999m10Us:INASIUTNISS1BNURUIWOVOIFURNARD -0.2%MOM l1a:nsy
£10 0%YOY &:roun1sWumovedIAsuINIIURaEn IsiogalsAnuesa
CSI300 0UTUSUTU 0.16% 91NUNaINUSIAYAARIIAOUINSNISNS:FU
IASUENY NanSgcogiudoiRnmuNSsIBIURUIosFou 0.9, Bu
CONSENSUS AAVENoEd 3.1%YOY s:a0auanifounoun 4.0%YOY
donSulUwadisaun FED a1 NEW YORK maiuiwe 1 Uingninanay
UIR 3.83%Y0Y MRdAtUAVIFIFoUILLEU 2021 (IRBURUSOUNoUATA
VENUE0 4.07%YOY) HUUMaNARUUSUVLITUZBOJ 0.18%-0.24% doudadelu
Us=inAthrtinAowaulerandsegius:iiumsidoedsionisidenunansiu
5UR 13 N.A. Buludod 1-2 SulAeIARAUNNA NNA. WRNStUNEUISad
ANUAUUANSITU &.4. vouaruws nstlifioRU ITV Sne:duidedlriAa
Sgsssuynyatvdunselu NulRUvvuIonaouaglugIRNRIUWEAIUINIS
VAUNNTA SET50 INDEX INJUHUWOUMIUNSDU 913- 923 97

SET50 INDEX FUTURES

DIRECTION TRADING: dannu: SHORT S50U23 nu 913 9n Qn STOP
PROFIT Ainu drsusutinin SET50 WuwousenduBainuwanisinoniden
UN8Nd 1a:S189UNUIWO LSy Iu=un TRADING S50U23 Tunsou 910-920
9Alla: SHORT Anseuuu

SPREAD TRADING: @n1u:= LONG SPREAD S50U23723 ﬁ 1.89/ llu=unfio
poIdrrIsAANN NN VAR 4.31 97

SET50 OPTION: dnsudutiiu:unse LONG S50U23P925 A 26 90
(SET50=923) 1Unr"n"ls 36 9» (SET50=913) 9m lla: CUT LOSS 3 9» AR
SET50 WNHD

nuosSu  nuoMu

SET50 913 923
S50U23 910 920

S50U23 (30 MIN CHART)

AU R T 3 ¥ 0 1 i

TECHNICAL COMMENT
S50U23 wnmomiunsou 910-920 9n
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
91437 11.58 14,8643
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 410 -0.10 =978.1 0.00 410 7.08% 469 3836 7753 1371 0.14 31.13 7.1%
S50U23C950 8.50 -0.30 =958.5 0.00 8.50 4.83% 9.30 658 4522 1379 0.25 26.70 4.8%

S50U23C925 1610 -0.30 =9411 0.00 16.10 292%  16.93 617 3760 13.88 0.39 22.37 2.9%
S$50U23C900 2780 -030 =9278 1437 13.43 147% 2831 611 2214 14.06 0.56 18.33 1.5%

S50U23C875 4220 poo0 =9172 3937 283 0.31% 4370 10 114 13.33 072 15.64 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 7120 -1.20 <9038 G063 10.57 -1.16% 7146 1 126 13.85 -0.85 -1086 -1.2%

S50U23P950 5000 -200 =900 35.63 14.37 -1.57% 5119 16 382 13.30 -075 -1367 -1.6%

S50U23P925 3390 130 =«8911 1063 23.27 -2.54% 3393 147 1033 14.20 -0.59  -1594  -25%
S50U23P900 2040 020 =879.6 0.00 20.40 -3.80% 2043 639 2611 14.28 -043  -19.30  -38%
S50U23P875 1060  -0.40 <8644 0.00 10.60 -5.46% 1094 1069 4936 14.07 -0.27  -23.68 -55%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX ﬂO'\UﬂUWUSHﬂ’]U:VOJUﬂa\]r]um’]\]lJS‘-'lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 914,37 -0z 0.0t TTezE - i i 40000
—pArc Stock Foreign Net (lhs) e Az TFE X Foreign Met (hs) 20000
Symbeol Setfle  Chg 3%Cha Val. (@] Ol Chg (10,000) \ A, A
SEONZ3 12.00 14 0.2 79 6 3 \ J V\\A /' \ :
120,000) s -20000
350023 a1z.00 -0.4 -0t a 52 -z (20.000) \ IJ V\.\ [\J \ -40000
550023 307.70 -0.1 0.0 237439 ST4.E60  -10.356 000 \ 4 Va‘M A 60000
550223 303.90 0.0 0.0 23338 Tddzd -zad \ \ NJ v\rJ’ \/\/V -80000
S50Hz4 306,50 -06 0.1 5255 16,690 -43 000 '\‘ w ~100000
SE0M24 303,90 -0.8 -0.1 2,096 3,895 -172 50,000} VN -120000
-140000
SET50 Futures Lonal(Sher) : &runan &8 Long(Shert) 60.000) \"'W\ 160000
Long Short Met Z4u Z dlani 11dau 2 8 2 8 8 8 8 8 8 8 8 =
7 36,989 38760 1771 2340 15533 T4 § 5§ 5§ 5 5 8§ § 5§ 5§ 5 5 &
El R A -1 ¥ r B
i 3 & & 3 & & & 32 & & 3 38
dmha 1ME70 100,431 11,239 -3525 5433 -24.401
otas 19507 128.975 -3, 468 585 -21038 12,984
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 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 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 ADVANCU23

Derivative talk
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s:y:dUDURURUUSIMAUTRIAUNGIMaNA9INATls 2Q66 Aune:lMisIkuUU
MNasBonv:IWUVUINRUA-WATUEoWIEoNEA Vru:AEID UPSIDE A9:Huu
s‘sﬁo|a§umnuwumsnh§o BB lla: JASIF FAIR VALUE IN1fAU 243 un

SIAKUSIE3U IUDIduKaNINduTunseu SIDEWAY UP dosaurnngelnan

ANaTsu 212 uan 10uFKozaRal IWoANKAINISNAGOU HIGH A 220 UIN

nagnsnisainu
iUA LONG ADVANCU23 T6ifi 212 uan 10arimnls 220 uan iia: CUT LOSS
2 UNINNU
Future Underlying
Seifle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVANCUZ23 21350 -0.50 187 1851 187 13.97 | 25.79% 21.02
AL ENeNNUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD “?_;'\Ilrijlezmnn |
SETS0 T I.\ -L‘-‘ = ““D‘ (til - -
|‘|“|‘I‘IHIW‘JUII‘. "\'uml L jil
PETRO e Il ‘.‘ \""i .‘I" ; i n
0T% 4 ‘l'\. ||\I]'I""I |
-20% -15% -10% -5% 0% E
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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

u=unfio LONG CPALLU23 62.01 uan Jeguumls 40.52% 10nmnnls
64.25 U1N lla: LOCK rinls 20% A 63.00 uan

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
CPAILUZ23 63.40 0.40 195 11633 195 14.97 13.64% 3054
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
vID I CPALLC: 6275 II daily
8.0% I\I"I Mlhlllh s
SETS0 s J +I1IIUM" 'I' it FI||I| II I . s
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TRACKING PERFORMANCE

o
~<
o
o
>
30
O
X
S
S
2
S
=

et Proften by 20 _ o

YR Realea ot _ e

0% 20% 40% 60% 80% 100% 120%

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 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

stANasANaNnansIIoAu  sdnunsdoviaUsuadluinzgasianved
5uf 1,913 IKSury« neuARAVULNUAUSIon 1,925 IKSuryd ndiAusdu
fountn  TnelisIwgaINARURDaaNsSsouAn  nauKINAsUNANSNaNY
ansy (wWn) nangnuaudnyryInudNWRINav=-gRovIsNIsAItuUUlougnl
VUAUNISAU dwali DOLLAR INDEX onutiusuad 0.3% Unf 101.95 90
FMSUaUMAT TRUKUNTURNISSeuUADIay CPI vouarsgiusuws iia: PP

SUWnAE IWOKNANIUNUUIBRANWaNSInaNITevodwalus:a:solU

nagnsnisainu

s1ANEIAN GF10Q23 1oAU anad 20 Unn Unagh 32,200 UaNn (1,934
IMSOrYY) aundnstANNauAInatn SPOT anamfindeuliousionu 1,927
ISy AASTIAN GF10Q23 Suliv=oglunsou 31,950-32,400 Unn thedde
AJIUUN TRADING GF10Q23 nsou 1,910-1,940 InSuryd Kso 31,800-
32,300 UNN lla:MKUAYA CUT LOSS 100 Unn9nnu IWeUeuAunouiEen
KINs1ANNaUAIAAEUTHOTAYINANA

GOLD SPOT

IOXGL C: 1,925.32 daily
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GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,952 10 0.47 23019 33,182 -151
G0Z23 1,983 9 0.4 3,037 2,297 1666

MINI GOLD FUTURES

Last Chg  FChg val o] OiChg
GF10Q23 32,220 100 031 2,678 4,806 8
GF10v23 32,340 100 0.31 911 2,680 -136

GF10723 32,430 80 0.25 159 158 102

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)

Derivative talk
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AANISIANBIFAN HanIuaSUAANYTsU $1970 HIGH iSulauNA aduauusios
EMA 10 5u 18uluasinu AMns1ANNAauLNEnsaunisindeulnon $1940-1970

GOLD ONLINE: 1iu=in TRADING GOU23 A $1940-1970 lla: CUT LOSS $3

GOu23

GOUZI €1 1.952.10 daily
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nasidavsaninavAliriduuin

FX (un/ USD)

34.50 34.75 35.00 35.25 35.50
1,800 29,518 29,732 29,946 30,160 30,373
1,830 30,010 30,227 30,445 30,662 30,880
1,860 30,502 30,723 30,944 31,165 31,386
1,890 30,994 31,218 31,443 31,668 31,892
1,920 31,486 31,714 31,942 32,170 32,398
1,950 31,978 32,209 32,441 32,673 32,905
1,980 32470 32,705 32,940 33,176 33411
2,010 32962 33201 33439 33678 33917
2,040 33,454 33,696 33,938 34,181 34,423

ALN: ENeNNUDTE Ua. 118 wad

BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23 daily
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Gold Spot Price,RT IQXGL
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A1uarunalsvaanuved MINI GOLD FUTURES
UNECNUS o

[Fresswdew 9810 uwn/dnunut/do)

EalRE ] fvls AEFTULTINL + Avls
future wWisuulaa faevu) VAT () (mievugve
32,470.00 250.0 2,500 210y 2,290
32,420.00 200.0 2,000 (210} 1,780
32,370.00 150.0 1,500 (210} 1,280
32,320.00 100.0 1,000 (210} 750
32.270.00 50.0 00 (210} 250
32,220.00 0.0 - (210} (210}
32,170.00 -50.0 (500} (210} 710}
32,120.00 -100.0 (1,000} (210} 1,210
32,070.00 -150.0 {1,500} (210} (1,710
32,020.00 -200.0 (2,000} (210} (2,210}
31,870.00 -250.0 (2,500} (210} (2,710}
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