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SET50 FUTURES:

annu: SHORT S50U23 NUUSIonU 947 9a Mls 9 9a vauidaninnls
A 930 9ANa:idou STOP PROFIT A 942 9m 1o LOCK s 4 9
AR SET50 Wnovniisinaauds:inunisidodiuds:ine

SET50 OPTION:

iUn LONG S50U23P950 soulkiuiil 24 9 rinls 4.20 9 uztnfio
poIlnnMnls 35 9n (SET50=937 9M) lla:= CUT LOSS 3 9n AR
SET50 WNmo

SINGLE STOCK FUTURES:

luzun LONG GULFU23 USIonu 47.75 un 10annnls 49.75 uin
la: CUT LOSS 0.75 uan9nnu

luzUn LONG BEMU23 USIoru 8.65 un 107n1n1ls 9.00 unn lia:
CUT LOSS 0.10 unnvnnu

GOLD FUTURES:

GF10 FUTURES: Ilu=Uin TRADING GF10Q23 A 32000-32500 U1n
($1950-1980) 1la= CUT LOSS 100 uan 91nNu

GOLD ONLINE: iuztin TRADING GOU23 A $1,970-2,000 lla:
CUT LOSS $3

At PMI Tuansg« - glsudoulnnyluidou n.A. Sunnsnin

Time Cur. Imp. Event Actual Forecast Previous
Monday, July 24, 2023
15:00 - HCOB Eurozone Manufacturing 2.7 435 43.4
2 EUR PMI (Jul) ) : )

15:00 B EuRr S&P Global Composite PMI (Jul) 48.9 49.7 209
H: i PMI

15:00 W EUR COB Eurozone Services 51.1 51.5 52.0
(Jul)
S&P Global US M facturi

20:45 == yUsp ons anulacturing 49.0 46.4 46.3
PMI (Jul)
S&P Global Composite PMI (Jul)

20:45 == usD 52.0 53.1 53.2
S&P Global US Services PMI

20:45 &= usD 52.4 54.0 54.4

(Jul)
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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 94 957 56,409 1452 17,343 838 24279
Foreign 110,287 108,105 1,182 16,389 22245 172,057
Retail 22722 212,452 270 -33,732  -21407 147 778
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 38,096 38,515 1,581 4351 5452 2,998
Foreign 80,201 81615 1414 17.966 42118 127,037
Retail 123,235 123,402 =167 -13,615 -36665 -130,035

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

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 42,045 50,207 8,251 4043 0685 10,440
Foreign 10,101 8,185 1,916 6339 7334 32374
Retail 54 567 48232 6,335 11282 2351 42764
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Shart Mt ?Doys 1 Wesks 1 Months
Institution 932 2,104 1,172 -2, 734 T 2,374
Foreign 17,837 17,630 207 9214 -11266 12392
Retail 13,435 12,470 5 11,845 10,949 14,766
Call Option LonalSher} Position : Contract Accumulated Long(Shor)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 182 70 112 416 3 -335
Foreign 553 513 40 100 -413 9235
Retail 1,933 2,085 -152 216 410 -8,500
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 20 174 -154 -181 -438 169
Foreign 530 434 2 125 125 833
Retail 2,425 2,367 sg’ 36 313 243
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SET50 OVERVIEW

MSs1BdUADIaV PMI nMANswaniziou n.A. veuglsuiiazansgeonutnnn
UszinAoanu1sIngn 50 a-founiAniswanveslandsogiunioms:-aorinli
AOWIFBJrio RECESSION funufiounnmu iiagwlsfiniunisnouauad
vounanRuansgaia-gIsuonulinauindinsasiolugod -0.2% — 0.5% 90
UnaunuliinniinfAunIsssuuwaUs:naunis 2Q66 AlRYSoUIIFANG
naNnA1A FMUSIMUTUAUNUTUSUTU 2% 9INAOUANAKIIAOUINSNNS
NS=AUIASYINVOUIUIAISINUUIINNISANAN SUPPLY vogsadia-Saisy
anwiondouvAutudaveuanmonaIAruNINIA o WIsAnIESU
UhuistRgudnouluitiueusious:ifunsidediuus:inArasonutiynsoonis
WnsoanTsiLiuAu SuAnassu dtedelEve 41 vonulnoniZoninuain
nUNBNeVoIArUWS WSouvelimadduuRidonunondldnou Milksio
ARMIANASTSSSUUNY:5UASaINSalU Nelianiunisaivusua19nIri
msidenunendludun 27 n.A. gnideusent uednUIUBAIUTIRUNNTHR
AFAN1Y FUND FLOW y-aanislnani 3unn SET50 INDEX WN@om1unsau
932- 948 9

DIRECTION TRADING: &n1u: SHORT S50U23 NUUSIOnU 947 9, nnls 9
90 vaudrirnlsh 930 9naNazidou STOP PROFIT A 942 9 Wi LOCK
mMls 4 9» ANA SET50 Wnanisinanuds:inunsidodluus:ing

SPREAD TRADING: an1U: LONG SPREAD S50U23723 7 1.8 N JOQUU
vIANu 0.8 9 luzthfiorioidarilsAANnNnuin 4.31 90

SET50 OPTION: 1Un LONG S50U23P950 soulhidh 24 9a rinls 4.20 90
iu=untiemordannmils 35 9m (SET50=937 9/) la: CUT LOSS 3 9A AA
SET50 Wnmo

nuosSu  nuoMu

SET50 932 948
S50U23 928 943

S50U23 (30 MIN CHART)

E
(
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TECHNICAL COMMENT
S50U23 1INSIWNAIMIUNSOU 930-943
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
944 .01 11.35 12.0491
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 8.30 -1.10 =983.3 0.00 8.30 4.16% 7.04 770 11751 13.66 0.26 29.47 4.2%

S$50U23C950 1670  -1.60 =9667 0.00 16.60 240% 1473 541 5515 13.94 0.42 2391 2.4%
S50U23C925 2930 160 =9543 19.01 10.29 1.09%  27.07 141 3993 14.14 0.60 19.30 1.1%
S$50U23C900 4740 160 =9474 4401 3.39 0.36% 4419 22 2057 15.36 074 14.78 0.4%

S50U23C875 6760 -190 =9426 6901 #NAMNA -015% 6516 B 115 15.87 0.85 11.87 -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 46.00 3.00 =929 30.99 15.01 -1.59%  43.66 30 500 14.45 072 1474 -16%

S50U23P950 2520 1.80 =921.8 599 22.21 -2.35% 2645 186 916 1376 -0.57  -19.02  -24%
S50U23P925 16.00 1.60 =908 0.00 16.00 -371% 13.89 494 2840 14.03 -0.39 -2302  -3T%
S50U23P900 8.10 080 =8919 0.00 8.10 -5.52% 6.1 864 4318 14.33 -023 -27.32  -55%
S50U23P875 3.90 0.40  =871.1 0.00 3.90 -7 72% 217 383 5918 14.98 -0.13  -30.78  -T.7%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX nmuauwusan'}u:vaouna\]r]um\]Us:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 944,01 121 0134 24imizE - _ . 200000
s 50 Stock Forzign Nt (lhs) e TFEX Forsign Met (rhs)
Symbol Setfle  Chg %Chg  Wol. ol Ol Chg 10,000) \ VA
SE0NZ3 EYERN] 41 0.4 1 56 =3 u A A / 150000
550023 342,70 -2z 0.z 5 4 - (20.000) r/“" v N \ / 100000
550023 938.00 -35 -0.dx 213129 505915 -23.738 (30,000}
550223 339.40 -3.2 0.3 |ET3 7435 -1330 N \\/\/‘/ 50000
SE0Hz4 534.40 AR 04x 3083 WAE -mT o l '\
SEOMzd 33250 33 0.4 2,409 £.183 442 =0.000) f 0
SET50 Futures Lona(Sher} : andna Al Long(Shert] 60.000) \\ 50000
Long Short Met 235u 2 ddani 1idau 58 8 § 2 8 8 2 8 8 8 7
T s 5 2 2 oL L2 L L T 03
iy 38,095 36,515 1,561 -4351  -14532 2,398 = = 4 < 5 = £ 5 3 = 3 2
— A2 =4 & T I 3 4 £ S
dmha 80,201 81,615 1414 17966 12424 127037 S = = oo
otas 123235 123402 167 -13615  -97.732 -130,035
AUN: @89IUDVY Ua. 19188 wad NU": d189UdVe Ua. 19188 wad
AMANISTU SPREAD U duinouan ASPS MODEL SET50 ns:Aun1 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 w.A.66 U 27 nw.66 u 30 0..66 ru 27 W.e.66 tu 30 w.n.66 ru 29 0.8.66 PER 16 917 931 938 945 952 973 994
SR PER165 945 960 967 974 981 1,003 1,025
S50623 333 PER 17 974 989 996 1,004 1,011 1,033 1,056
S50H23 -5.93 -2.60 PER175 1,003 1018 1,026 1,033 1,041 1,064 1,087
$50J23 -9.70 -6.37 -3.37 PER18 1,031 1047 1055 1063 1071 1,094 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 -164 173 142 PER19 1,088 1105 1113 1122 1130 1155 1180
*aundgudasiaaniouTeinesswing w.e. - fi.a. 66 Wiy 1.75%
AU @8JUDVY Ua. 19188 wad NU": d189UdVe Ua. 19168 wad
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SINGLE STOCK FUTURES
LONG GULFU23

NOISINIA HOHVY3IS3YH Ag

SouRWNUUISIATKUUSUgNUadISuNUs:Iununsided  agdlsfinu
AANMIsvlus:o=aunia:s:g-un19guiunsiaulnoguTaInsy la=i
UPSIDE dounvuannlpsinisiviinanslnsinishgglisouiuds:uicunis o
ro:nyova-auIjosnARUSeUAd frum FAIR VALUE Iinfu 63 un

S1AMRUSI8AU INVERSE HEAD & SHOULDER wSaudnyrynru BREAKOUT
Tsu 47.75 (NECK LINE) 10u9nin UPSIDE Aandaidnkungi 49.75 unn
nagnsnisainu

lluzU1 LONG GULFU23 USIotu 47.75 uan 1dan1nals 49.75 unn la: CUT
LOSS 0.75 uanaNnu

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
GULFUZ23 45.45 -0.30 55 10438 575 272 29.23% 2819

ALA: ENeNNUDTE Ua. 10188 Wad

HISTORICAL PRICE TECHNICAL CHART
GULFC: 4825 daily
YTD mMTD
I“ L
£1% '-l,”‘ T, '-;‘l Wit oy ol
SETS0 W .I'|\ L.,I“"| -" “' n “I. . l- -|I EMA 200
27% o f L i |I ; : s
N
126% s lI”.I'
EMNERG H
31% | volume_colored_EMATIS)
s e I sl it i ‘
1.8% rsi(14, 70, 30, 1)
GULF
4.3%
jrot]
-14% -12% -10% 8% 5% 4% -2% 0% 2% 4% 6% CE— —_—
AuN: nguude ua. 10ide wad AUN: @N8dUdTe Ua. 19138 Wad
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SINGLE STOCK FUTURES
LONG BEMU23
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FORSUAUNSIWUADVIASUINRTUUS:INAIA:NISNAULIVaITINRoVIRED
FNIBNA duwauonseUoULTIEUSNSNIASUIASNIWHATFRURY:IWILVU
MUNISIUATKUSNASSnIwWWNIGUN KUY Fair Value InnAuU 11.50 uan

$IAKHUSIBIU dryrynu Breakout Idunm Downtrend 10ulinvifeuiveosno
IRUIR d:rfou Upside RIUANIW aduauusios RSI ISuAoNgive Bullish
nagnsnisavnu

lluzUn LONG BEMU23 USIatu 8.65 unn 1dananals 9.00 uan ia: CUT
LOSS 0.10 uan9NNU

Future Underlying
Settle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BEMUZ23 8.85 0.05 542 4687 542 13.30 30.67% 32.02
AL ENeNIUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
[BEMC:8.75 daily
YTD =mMTD H
SETS0 o ""m-.."rll T . Downtrend Line
27% ‘ !:'I |'|"-.," T 000
llll,l*"'" ; -'|‘.| I]] 'l o kout -
e 8.1% i Wit "
o volume_colored_EMA1(5)
-102% O AL T
BEM . rsi1(14, 70, 30, 1)
-12% -10% 8% 5% 4% 2% 0% 2% 4% &;l;ﬂ-]
Aun: nguudFe Ua. 1aide wad AUN: @N8dUdTe Ua. 19158 Wad

A ASIAPLUS

Securities




Derivative talk
nagnNsnNIsaynuaywus

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 SIRIUZ3 193 194 12,913 40,026 - 283 15.44 205 1.89
2 BANPUUZ3 9.08 9.4 11,453 69,246 7,742 16.03 9.15 895
3 TiBU23 165 167 7,088 19,214 - 5,131 1.66 1.64
4 KTBU23 2007 202 7,043 24109 - 5,260 1963 20.34 19.30
5 SCBU23 107.89 1075 4,331 5971 1,571 8.79 11157 106.67
& GUNKULUZ3 3.36 3.36 3,013 112,413 1,491 19.36 3.33 3.32
7 BT5U23 767 7.7 2,000 6,081 - 2,000 7.88 776 7.67
8 KBANKU23 1248 1245 1,775 6,156 - 1,482 11.21 12850 126.15
9 AWCU23 432 434 1,536 9,474 - 1,009 4.45 4.30
10 PTGUZ3 10.55 104 1,531 16,804 1,100 498 1055 991
11 ESS0U23 9.25 o 1,038 7,869 992 9.49 S.40 9.07
12 PTTU23 3399 345 1,033 10,849 - 103 921 35.06 3375
13 MTCUZ3 35 34.75 936 4,496 - 85 5.77 35.84 3458
14  BBLU23 165.85 168 868 7161 - 248 8.70 164.80 16375
15 CKPU23 3.56 354 715 5912 - 345 4.88 3.67 3.53
16 KKPUZ3 55.37 55.75 688 2,268 134 16.23 58.50 56.60
17  STECU23 10.45 105 647 8,052 85 6.19 10.66 10.26
18 AOTUZ3 7091 71 611 2,579 - 617 11.10 71.48 69.97
19 GULFU23 48.45 48.75 575 10,438 - 81 272 50.01 48.40
20 EAUZ3 559 55.75 569 15,850 32 15.81 58.04 55.25
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GOLD FUTURES

s1ANNaYANAIRanSTItoAU anay 7 Insuryd Uan 1,954 IK3uryd Tnetin
adnus:aanNIsaINUIiiosauWanNIsUSyUVaISUNASNAWANST  (WR) 11a:
foglinadvauUs=sUWRUaUAKT BalEtnntnifiou 100% TunisAANTsad
nwneUsuvudnsmoniDy  0.25%  Tumsusgusoul  dvwalkAiu
noaansiTuA la: DOLLAR INDEX véluu 0.29% Uni 101.38 9a fiaifu
JedunnfuriosIANosAn  dmnSudUakl uonaNFiodRnmIUNISUS:u
WA s]uUmsUs:qusmmsnawrtjdu @lo) na:ylsd (880) soufivns
IUnIwuvolalAsugNvdIAnyvavansy 1su  goavigdnulny, Inuougvosu
AYaRNNSIINU, FAW 2Q66 1a:a1st PCE <ad $u9-DwasionAniAlRula:
s1ANoIAIUsS:a:NnIU

nagnsnisainu

$1AN0JAN GF10Q23 1DoAU anad 10 uan Uan 32,130 uan IfouIn 1,956
IMSOrYY uNdns1ANNauANMaIn SPOT andnhindeuliousionu 1,954-
1,955 IKSUYY ANRSIAT GF10Q23 5uﬁv:aeﬁunsou 32,000-32,400 un
WiosoguausyuWndUn Kl thedduauiu:tin TRADING GF10Q23 nseu
1,950-1,980 IKSuryd Ko 32,000-32,500 unniia=nkunyn CUT LOSS
100 UNIINNU IWTBIAUAINUIFBIKINSIANNIAIAZDUTHOEAIINANA

GOLD SPOT

IOXGL C: 1,956.41 daily

ol i,
Hlil‘u-!i\'l" v ‘"""ﬂﬂ:—ll ' I
'I i

Il-‘l I'

Wi
LLLs

: .
llh"'**.;-"l I

rsi(14, 70, 30, 1)

AL ENeNIUde Ua. 1de wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,978 -11 -0.55 23,019 33,182 -151
G0Z23 2,010 9 0.4 3,037 2,297 1666
MINI GOLD FUTURES

Lot Chg  FChg Vol o] Ol Chg
GF10Q23 32,130 -110 -0.34 3,683 8,426  -1948
GF10v23 32,250 70 022 83 3,840 -a09

GF10723 32,340 -80 -0.25 376

888 23

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)

NOISINIA HOHVY3IS3YH Ag

AAN1WS1ANNBJAY BEARISH BREAKOUT USIonuliuofinu $2000 ainluand
U9:IRUSOUWNAD AASIANNAULNENSaUNTsIAGaulkon $1970-2000

GOLD ONLINE: 1iu=Un TRADING GOU23 A $1970-$2000 fla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZI G 1,977.90 daily (Gold Online Futures Sep-23) GOU23 daily
||'IT | |"‘l||$ s
" B! ) e -
! mll II L 2000 T Ta ! l_. "'. '=. -4 L B
|l "-<|.|I ol |‘| . Telmy, i0mem
'||'|I.“|,h.|* - o Gold Sputl‘Vrice,RTIQXGL =1
TeiA(i4, 70, 30, 1) el ! b+ I—. “iu, B =i iimy e B
Talie, -
rs1
Volume_colored_EMA1(5)
. LULLLL LD — S e e S —
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w & o o
nasidavsnarnavAiriduunn muomn'ﬂquﬂnuvao 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 32,500.00 2500 2,500 210 2,290
1,860 30,060 30,281 30,502 30,723 30,944 32,450.00 200.0 2,000 (210} 1,790
1,890 30,545 30,769 30,994 31,218 31,443 32,400.00 150.0 1,500 (210} 1,250
32,350.00 100.0 1,000 (210} 780
1,920 31,029 31,258 31,486 31,714 31,942 32.300.00 50.0 500 (210 290
1,950 31,514 31,746 31,978 32,209 32,441 32,250.00 0.0 . 210} (210)
1,980 31,999 32,234 32,470 32,705 32,940 32,200.00 -50.0 (500} (210} (710}
2,010 32484 32,723 32962 33,201 33439 32,150.00 -100.0 (1,000} (210} (1210
32,100.00 -150.0 (1,500} 210} 1,710}
2,040 32,969 33,211 33,454 33,696 33,938 32,050.00 2000 (2,000} (210} (2,210}
32,000.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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