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Derivative talk
nagnsniIsatnuauwus

SET50 FUTURES:

A WAUKINAeUs:IRUNNsidoundudedunuunsiidosn UPSIDE
09100 InenaalkunkanIuAnTsidonuisnaluanguanlu st
TRADING S50U23 Tunsau 910-923 InIa: SHORT Nsouuu

SET50 OPTION:

dmsududiu=unse LONG S50U23P950 i 37 IR (SET50=927)
IUNNls 52 9A (SET50=915) 9/ lla: CUT LOSS 3 9A ANA
SET50 wuwou

SINGLE STOCK FUTURES:

luzUn LONG PTTGCU23 USIonu 36.50 unn 1drinnnls 38.50 un
la: CUT LOSS 0.50 uan91nnu
lu=Un LONG CPALLU23 USIoru 62.00 un 1UnNnNls 64.25 uan
lla= CUT LOSS 0.75 uanvnnu

GOLD FUTURES:

GF10 FUTURES: Ilu:Un TRADING GF10Q23 fi 31620-32120
u1N ($1900-1930) la: CUT LOSS 100 uanannu

GOLD ONLINE: luztin TRADING GOU23 A $1930-1960 lla: CUT
LOSS $3
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SET50 Index Futures/Option P.3
Single Stock Futures P.6

Gold Futures P.8

METFaN10:RANaNAIWBYAUAIILEUWOUED K
n1sUSunagnsiu Derivative Talk slodAtUNISIE
ot/ sonISovu CEDILBIWLBOINWAAA I
AuzUNnagnsnsdovnus:nonadurinnsiu- 2
doun  WielKiinaunuaunsndsuilasunagns

TAGUsANSNWUINEWU Fo

nedwainsu ASP Smart E:a

elegram e Asia Plus Group

COOOQO /s Pus Group
 Follow Now J

99NA [Uamusni :8udUunSoSUSaIATUNNADIVAIV

nnisauunAuiuendlstndalunmu douduwasinnasiidvsruryiruvaojonu lae JaoL

RESEARCH DIVISION
usenrannswe 1018y wad

INAANR NISs:sSSU
undiAsn:KJedBWUZIUFURAIANU IA=NNJINATA
1avn:109ulindIAs1:k: 004132

Us:3ns Snufanua, CISA, CFA
UndIAS-HURIBWUZIUFIUAAIANU lAzFUINATA
1avn:109ulndINS1:K: 025917

uoawsstu UaeuSsuns

UndIAS KU IBWUZIUAUANANU =G UINATA
1avn:109ulndIAS1:K: 019994

¥IYBY WUNISUN?
undIAsn:KJ9dBWUZIUFURAIANU IA=NNJINATA
1avn:108ulindIns1:K: 064045

sU¥SS INAIUMS
Undins:HU9deWugIUFUAaIANU
1avn:1089ulndINS1:K: 048495

o O ASIAPLUS

Securities




NOISINIA HOHVY3IS3YH Ag

| Derivative talk

anauzvayunaJnu

All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 78,678 109,744 31,066 43561 4888 68706
Foreign 119,515 132,613 _13,008 2798 7504 11488
Retail 220,851 176,687 44,164 45359 12382  -BD,196

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 28,500 23,782 4718 2 4564 9,067 2104
Foreign 75,359 &06,373 -14.014 -1,569 -7.724 -23375
Retail 101,938 92,642 9,206 -895 -1,343 21,271

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 25 452 56,410 30,858 44744 4321 70,437
Foreon 4408 8494 4088 5204 14547 48507
Retail 2,838 27 792 35,045 40,448 -18868 -118,044

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Mat ?Doys 1 Wesks 1 Months
Institution 1,767 1,716 5 -T2 -400 -T54
Foreign 38,779 14,192 4587 3322 520 15448
Retail 18797 23,435 4,638 2,584 929 16202

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 98 48 o 555 143 -2,401
Foreign 57 204 -237 -265 -439 -245
Retail 3,747 3,560 187 250 296 2,646

Put Optien LonaiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 15 156 -141 -186 =201 508
Foreign 525 158 367 77T 1,267 1,485
Retail 1584 1,810 26 591 -1,086 2,093
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Derivative talk
nagnNsnNIsaynuaywus

SET50 OVERVIEW

ms@onds:swuamujnnuswuasTu:Suﬁ (4 n.A.) Bod:uulUlAFouRnal
onutiwssarnolnana:wssaielngiinalsouAuFoNsIaUado ANUSUYK=IA
uas =N 10uUs=snuane vrusRsIIKUusadUs:suaNcaaun 1 10u
Inasvauwssarolnala:segus:siuani<idannun 2 idulrosinvewssa
Wiolne fioldunouAUKrtnGnMontiuiouR9:ndnsidonununcBininan
=nAVUTUAUAK WeuuNNSTIALBosRUUAENANIRUUINNAULITIAN
1A 35.00 UIN/USD aniisinadiu FUND FLOW Tnasen snumannriu
ruUs:nAoLtiiNduiuwouns:=elnstglsuUnnnaulubod -0.06% f -
0.41% NAAUINAT PMI n1ANISWanIFiou 0.9, ogh 43.4 Andmann
AR 43.6 tinaAKUANRSIUSUTU 0.03% 50 0.21% 91nJR98uaN
IQWNAVOVRUNEU §.W.lIa: TESLA 1dasd ISM NMMANSWaninou U.9. og
A 46.0 AMN3MaNAA 47.2 finu MelAdeduiondouvngsiunin SET50
INDEX IN3J0UWIUAIUNSOU 915 -925 9

SET50 INDEX FUTURES

DIRECTION TRADING: nolwAukUnsaUs:iiuntnsiovidudaveryuis
%001 UPSIDE gudnfnlnemannliinrtniuinisidonuisnsludauanid
llu=Uun TRADING S50U23 Tunsou 910-923 Iniaz SHORT nsouuu

SPREAD TRADING: Unanu: LONG SPREAD S50U23723 11 1.8 M nls
o) 0.5 90 uzUnfiosioIrirnlsAANNINO VAR 4.31 90

SET50 OPTION: dnsuduliluzinso LONG S50U23P950 R 37 9
(SET50=927) 1UNMIs 52 9n (SET50=915) 9/ lla: CUT LOSS 3 9m AR
SET50 Wuwou

nuosSu  nuoMu

SET50 915 925
S50U23 910 923

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23 Udryryru REBOUND o
nseun1siAdeulron 895-905 9A
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
922 .40 11.68 15.2336
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 5.30 0.20 =0980.3 0.00 5.30 5.28% 6.53 599 3869 13.15 017 29.84 6.3%

S$50U23C950 10.50 090 =9605 0.00 10.60 413% 1222 641 3974 1310 0.29 25.63 4.1%
S50U23C925 19.60 1.00  =9446 0.00 19.60 241% 2110 G24 2770 13.35 0.45 21.08 2.4%
S$50U23C900 3340 130 =9334 2240 11.00 1.19% 3376 321 1655 13.99 0.61 16.79 1.2%

S50U23C875 51.40 270 =0264 4740 4.00 043% 5025 2 a7 15.03 074 13.23 0.4%
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 6280 -1.20 =9122 5260 10.20 -1.11% 6516 2 133 12.09 -0.84 123 -1.1%

S50U23P950 4500 -090 =905 27.60 17.40 -1.89% 4597 21 336 13.56 -0.69  -1413  -1.8%

S50U23P925 2810 -0.90 =8969 2.60 25.50 -2.76% 29.99 133 665 13.11 -0.54 1777 -2.8%
S50U23P900 1650  -1.20 =8835 0.00 16.50 -422% 1777 245 2057 1344 -0.38 -21.06  -4.2%
S50U23P875 9.20 -0.70 =8658 0.00 9.20 -6.14%  9.38 364 3794 14.06 -0.24  -2383 -61%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX nmuauwusamu:vaounaur]umuds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 922,40 312 0.34  3T2E - . . 80000
\ —pArc Stock Foreign Net (lhs) e Az TFE X Foreign Met (hs) 60000
Symbeol Setle  Chg %Chg Vol, Ol Ol Cha (10,000) | A
S50M23 518,90 24 0.3 27 163 5 “h JW /' l 40000
(20,000} s 20000
SE0023 17,20 30 0.3 1 d4a o (20,000) \\ r/ v\\ ]\/ \ o
550023 315,40 18 0.2+ 183735 458219 -130.062 (30.000) A VA'M A 50000
550223 510 12 0.1 12,83 65474 -3.57d \ \ N \ M vwv \/\ -40000
S50H24 515,40 0.3 0.1 1884 dES6 -633 000 '\‘ V‘ w 60000
SEOMzd 10,40 13 0.t 1,234 s02 53 50,000 -80000
W/ \H\\ -100000
SET50 Futures Lonal(Sher) : &runan &8 Long(Shert) 60.000) A 120000
Long Short Met 235u 2 ddani 1idau 8 2 8 QI 8 & o8 8§ 2 8 4
_ 4 £ 5 5 5 5 2 B B £ £ ¢
- 2E500 23782 471G 2 464 6624 2,104 2 = 2 £ 2 £ 2 =2 = 3
B 3 & o S = &= b 3 wo o
dmha 75353 89373 14,014 1563 -98.548 -23.375 & s N e 8 =
otas oE3E 92642 9,296 835 g1Eed4 212
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 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
SS0F23 PER 165 945 960 967 974 981 1,003 1,025
S50G23 333 PER 17 974 989 996 1,004 1,011 1,033 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 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 PTTGCU23

NOISINIA HOHVY3IS3YH Ag

AIUs:uruMsisUNAY 2566 A 9.2 wudhuun Tnetkthninveurisiy
Tudou 2HB6 AanUNSNIR-IWUAINAUENTD:UNA  SOSUWAUINKHANN
AenssunuiAsugRavassududuyusinaUlnsiduuia:ulnsiAlranfio:
neogIWUVU Ine FAIR VALUE U 2566 IniU 48.00 Un

SIANKUSIEIU NMFulAINSIINOlEU 36.00 UNN WSONISNANAIND: HIGHER
LOW Uud DOWNSIDE R91An Glonandusiovunndeu 38.50 un
nagnsnisainu

luzun Long PTTGCU23 USIonu 36.50 un 10nnnls 38.50 unn nla: Cut
loss 0.50 UINVINNU

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
PTTGCU23 37.45 0.20 752 baB7 752 7.27 25.14% 1214
ALN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
82% IH‘rrl'.ll“J'c,."""l.,_.
SETS0 {— i w0 ) '-éh"“ﬂ.‘
03% iyt .."L-I ¥ h”-'ln "‘l_ .
'lllm iy
il
PETRO e '!I.-|'T|_"I ITI' ='=p‘.'“ -
-25% 2% -15% -10% 5% 0% 5% % — .

ALA: ENeNNUdTE Ua. 1oide wad
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SINGLE STOCK FUTURES
LONG CPALLU23

nuoliurinlsves CPALL Tudon 2Q66 uganiasioltios Inunianunoriilse:
TrlAny QoQ 1a: YoY 9NAMassonAIn9:AvU mIUNI0:IASUIND Av:AoY
IAUIAVU UDNAUAANSIRUA:WATUEOUIZONAT (Na W.A. 66) B39:hUuUnIS
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JUTY SOUNINNSBOFUANIAUSNNSINNNSSNIVOIUSEN

SINRUSIBIU ISU8ONAUIINILOSUUSION 61.00 Unn Inglurintasinu
wSounuinuineu Bullish Breakout &u EMA 10 U &udryrynunaumo
nagnsnisainu

lluzU1 LONG CPALLU23 USIoru 62.00 un 1idhnnnls 64.25 uan lia: Cut
Loss 0.75 UaN9INNU

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
CPAILUZ23 63.04 0.29 153 12460 153 14.97 13.64% 3054
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
vID I CPALLC: 6275 Il daily
82% I\II'I Ml\'ﬁ'll}"l

it L2
0.3% 1} n r"I{" |III " ||H| 8425
'y

-11.4%
COMM I

Tsi1(14, 70,30, 1]

CPALL
0.4%

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

UN: @8unUddY ua. 10138 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 TRUEU23 652 6.5 9,064 19,739 - 10,015 13.42 6.55 595
2 BANPUUZ3 875 895 4,259 66,299 - 4,021 16.03 9.11 8.58
3 AAVUZ3 271 27 3,567 55,909 - 1 8.48 278 2.62
4 TTBUZ3 155 154 3,241 36,900 - 7,152 155 151
5  WHAU23 458 458 3,032 7,847 - 3,020 928 4.68 4.56
6 BTSU23 7.6 7.7 3,008 7,609 - 2 7.88 7.66 7.31
7 CHGU23 296 3 2,695 4,547 - 500 13.31 296 2.84
8 BBLU23 159 1585 1,799 3,754 - 64 8.70 159.00 15685
o EAUZ3 56.41 56.25 1,438 14,809 - 312 15.81 57.00 51.60
10 KBANKU23 131.4 1315 1,351 5,499 - 39 11.21 13434 130.00
11 IMTUZ3 39 39.25 1,265 2,548 - 148 39.00 3313
12  GULFU23 46.88 46.75 1,168 9,984 - 1,016 272 4310 46.02
13 THANIU23 325 3.28 1,124 7,393 - 1,122 421 3.34 3.08
14 IVLu23 34.09 345 1,076 6,205 - 300 9.62 35.63 33.90
15 AWCU23 485 484 1,027 3,303 = 4.99 470
16 ERWU23 474 4372 1,022 54 - 6.78 497 474
17 BEMUZ3 8.67 8.6 1,005 7.624 = 13.30 8.64 8.50
18 CPFU23 19.89 197 856 20,064 - 100 7.99 19.90 19.17
19 PTIEPU23 1497 152 743 2,228 - 165 16.78 152.81 147.80
20 PTTU23 332 3375 726 11,683 - 1,112 921 3279 3270

ALA: ENeNNUdFE Ua. 1018 wad

A ASIAPLUS

Securities




o
~<
o
o
>
X
O
3
9
S
2
S
=
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GOLD FUTURES

s1ANaYARaInansTItioAu Indaulkolunsaulinu USUIWLVU 2 IKSnyd
UnR 1,921 IKS8rYd IGiogntinainus:aonssevis neunv:ngmitiodludu
¥IRANSY (4 N.A.) UBNYINUNS:IAAIANNSAUASISUNANSNANANST (WR) -
InurtNUSUVUSRSInenIUeTUll duwalkAriuneaansiforn a: DOLLAR
INDEX véIUVu 0.05% UnR 102.97 90 Nunasisinaausionsindoulho
vousnANNauAn  ItedanmisifuAvedneaals  Mikaryrynedidsian
IwdVula:luunEugadnsutinadnuitionsedananudu o InsdUanki sod
ARMIUNNSSIBIIUWAUS3UIWRASUR 13-14 0.0.luduws soutiansiunfD
IAVNISTINUNAIDNGU 1A=USNNIAINUAS Yad

nagnsnisainu

s1ANadAT GF10Q23 1JoAu anad 170 uan Uan 32,170 UIN (douny
natnlanvINWanNs:NUARIUUININGAY) IRgUINT 1,933 ISy Gundnsin
nouAma1n SPOT andnhindouliousionu 1,921 IMSUrYY ANASIAN
GF10M23 dutiv:agiunsau 31,850-32,300 UIN 9INAANNSIANOIAIEY
INdgsiolunsounUs:IoUTS  1,900-1,930  IKSeryd
TRADING GF10Q23 nsou 31,620-32,120 un IIHIﬁWHUﬂQﬂ CUT LOSS
100 UNIINNU IHTBIAUANUIFBIKINSIANNIAIAZDUTHOTAYINANA

WudFuIVAIUEUN

GOLD SPOT

IOXGL C: 1,921.99 daily

l’l il
W'l i T
rsif(14, 70, 30, 1)

AL ENeNIUde Ua

. 1918y wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,951 8  0.42 23,019 33,182 -151
G0Z23 1,879 7 0.3% 3,037 2,297 1666

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 32,170 -0 -0.03 2,678 4,806 8

GF10v23 32,270 -30 -0.09 911 2,680 -136
GF10723 32,320 -10 -0.03 159 158 102

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

AANISIANBIFN HanIuaSUAANYTsU $1960 HIGH iSUlAUNA aluauusoy
EMA 10 5u 18Uluasinu Ans1ANNAauLNEnsaunsindeulnon $1930-1960

GOLD ONLINE: iiu=in TRADING GOU23 A $1930-1960 lla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZI G: 1,951.00 daily (Gold Online Futures Sep-23) GOU23 daily
+I a1 i
M . y o S
i II T"i’r'“l II il Tt ! "l_lr .
|* -|||. . LEL !-.u,*. .
LT II_ AL
1 .l.'|. . 1%0 s Gold Spot Price,RT IQXGL =
48 . s S B
- Hiaiean l'.‘- i- [ Ehy TR TESE
rsi(14, 70, 30, 1) ' "ra oo
rs1
raztt
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w & o o
nasidavsnarnavAiriduunn muomn'ﬂqumquva\] MINI GOLD FUTURES
FX (un/ USD) unacnusesos
34.50 34.75 35.00 35.25 35.50 [Atesswlew 28.10 uwn/dnunet/dio)
1,800 29,518 29,732 29,946 30,160 30,373 minia . ls  Assmdle Als
future Lapnuudlag faavu) VAT (v} (uevulgwi
1,830 30,010 30,227 30,445 30,662 30,880 32,420.00 2500 2,500 210} 2,290
1,860 30,502 30,723 30,944 31,165 31,386 32,370.00 200.0 2,000 (210} 1,750
1,890 30,994 31,218 31,443 31,668 31,892 32,320.00 150.0 1,500 (210} 1,250
32,270.00 100.0 1,000 (210} 780
1,920 31,486 31,714 31,942 32,170 32,398 12.220.00 50.0 500 (210 290
1,950 31,978 32,209 32,441 32,673 32,905 32,470.00 0.0 . 210} (210)
1,980 32,470 32,705 32,940 33,176 33,411 32,120.00 -50.0 (500} (210} 710}
2,010 32962 33,201 33439 33,678 33917 32,070.00 -100.0 (1,000} (210} (1210
32,020.00 -150.0 (1,500} (210} 1,710}
2,040 33,454 33,696 33,938 34,181 34,423 31,570.00 2000 (2,000} (210} (2,210)
31,820.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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