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Derivative talk
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SET50 FUTURES:

iUnanu: SHORT S50U23 I@RUSIonu 925 9a Joquurinls 3.3 90
nuzunfiosaidnnnnnls 910 9/ la: CUT LOSS 929 9n An SET50
INDEX nauuniindvoaniiy

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 31700-32200
U1N lla:so SHORT NsouUU wSal CUT LOSS 100 uanvyannu
GOLD ONLINE: luztin TRADING GOU23 A $1940-1970 lla: CUT
LOSS $3
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| Derivative talk

anauzvayunaJnu

All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 120,832 94 470 26,353 4713 3988 109,019
Foreign 150,672 134,050 16,622 3524 28456 40893
Retail 217,438 260,414 42,975 1189 -24468 -150,012

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 42 764 40 769 1,495 6,213 10,104 -1,683
Foreign 101,622 87 759 13,863 =181 17,532 4720
Retail 103,902 115,260 -15,358 5,062 -27635 2112

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 64678 38,040 26,638 4,320 562 133115
Foreon 25 588 28 085 2478 5586 3700 38194
Retail 2,051 85211 24,160 10,885  -3.147  -171.309

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 1,187 1,263 655 -15 -386 220
Foreign 22250 17,505 4745 9332 5285  -10703
Retail 12,695 17,374 4679 9,37 4899 11523

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 507 102 505 555 810 -2,081
Foreign 555 181 374 137 129 141
Retail 3,385 4265 87 552 -83g 1,920

Put Optien LonaiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 9 96 -B7 228 -258 506
Foreign 445 277 169 535 1,588 1,783
Retail 3,048 3,130 82 308 1289 2339
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SET50 OVERVIEW

nsidenUs:suan Ut UIUTRRd8FKAY ArUSUYK=UAUSS =N TASU
Eoniduus:=s1uann veusRFIKUsouUs:suANMaNAUR 1 1Tuveuiluring
Tna a:sauds:suaniannun 2 iduvedthiiolne feidulumuann AW
AUtV IALBSIWUAWIGaULINAINU a:foulfivnnnanaruUSUU
0.81 %WTD lla=ARUUINANAULNITIATAING 85 UIN/USD  dMSU
Us=ifunnluRe=anunsniuvindeunainiu IunkanluRnsidenunond $
ARI9:IRRoEISoTulansaUA KU BaouRsononUBAIRUDNINTH
TuiuAuNISUSUVUVed SET50 INDEX ISUs:a0ay douus:Ifiusnaus:ine
outigulutUs:ifulnUnauInmanniuansgetarnis nelidedo
19AdOUVINAUAIA SET50 INDEX IN3J0NVINMIUNSOU 915-925 9n

SET50 INDEX FUTURES

DIRECTION TRADING: iUndn1u: SHORT S50U23 IfiRuSIonu 925 9
Jeguumls 3.3 9m lluztnfiosioiUnnnnnls 910 9 11a: CUT LOSS 929 9n
AR SET50 INDEX NAUUNINIgoanv Iy

SPREAD TRADING: 1UnanU: LONG SPREAD S50U23723 R 1.8 90 Wan
VIANU 0.2 90 IuztihfiasaitinrnlsAANnNNuAR 4.31 97

SET50 OPTION: dnsudulilusinso LONG S50U23P950 R 37 9
(SET50=927) 1UNMIs 52 9m (SET50=915) 9M lla: CUT LOSS 39, 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
928.06 11.68 14,3992
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 6.10 080 =9811 0.00 6.10 572% 7.66 1158 4272 13.01 0.19 29.47 5.7%

S$50U23C950 12.20 170 =962.2 0.00 12.20 3.68% 1404 1146 4179 1310 0.33 24.82 3.7%
S50U23C925 22.00 240 =947 3.06 18.94 2.04% 2380 672 2830 1322 0.49 20.55 2.0%
S$50U23C900 36.90 350 =9369 28.06 8.74 0.95% 3740 148 1627 13.95 0.65 16.23 1.0%

S50U23C875 54.00 260 =929 53.06 0.54 0.10% 5475 7 39 13.66 079 13.51 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 5820 -460 <9168 4694 11.26 -1.21% 6031 B 131 12,53 -0.B0 1283 -1.2%

S50U23P950 4050 -450 <9095 2194 18.56 -2.00%  41.82 h| 348 13.40 -0.66 -15.08  -2.0%

S50U23P925 2500  -310 =900 0.00 25.00 -3.02% 2671 419 918 13.25 -0.50  -18.61 -3.0%
S50U23P900 1460 -190 =8854 0.00 14.60 -460% 1543 636 2280 1371 -0.34 -2170 -46%
S50U23P875 7.50 -1.70 <8675 0.00 7.50 -6.53%  7.91 310 3984 13.90 -0.21  -2548 -6.5%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX ﬂO'\UHUWUSHﬂ’]U:VOJUﬂa\]r]um’l\]lJS‘-'lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 928.06 .66 DEL:  dTIZE - . . 20000
—pArc Stock Foreign Net (Ihs) e Sz TFE X Forelg,wat[ms}
Symbol Sefle  Chg %Cha Vol QI Ol Chg 10.000) A
SS0NZ3 324.10 52 0.6 56 165 2 \ H A —V\A_ / \ -20000
120,000) A -40000
550023 324,10 6.9 0.7 7 50 z (20.000) \ /-l WJ\ ’J - \ -60000
550023 32170 5.3 0.6+ 226466  dE04EY 2,268 (30.000) A M A 20000
550223 923.60 55 0.6 15,614 65,511 37 L‘\ l v uv- W VY 100000
S50H24 520,50 £ 0.6% 2697 14302 245 00 i 120000
S50M24 a1v.z0 g3 074 1348 551 143 (50.000) Wy ~140000
\'"\-\m -160000
SET50 Futures Lonal(Sher) : &runan &8 Long(Shert) 60.000) 180000
Long Short Met 235u 2 ddani 1idau 808 8 QI 8 & o8 8§ 2 8 4
- 4 5 E 5 & 5 = ® & £ £ s
- 42264 40763 1495 £.213 993 -1683 g =2 = 2 €« =« £ £ = = 3
7 z A & = & o= % @ L o& 3 4 o
dmha 0622 &7.753 13.863 51 -24.000 4239 = & oA =8 &
otas 103302 T19.260 15,358 -6062 23007 211
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 -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 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 38.23 -0.02 724 5659 724 7.27 25.14% 1214

ALA: ENeNNUDTE Ua. 10188 Wad

HISTORICAL PRICE TECHNICAL CHART

PTTGC C: 31.25 daily
YTD ®mMTD
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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 6400 0.25 1256 12473 1256 14.97 13.64% 3054

AL ENeNIUDTE Ua. 10188 Wad

HISTORICAL PRICE TECHNICAL CHART

CPALL C: 6275 daily
YTD =mMTD ||

SETS0 'l"l.l'h' i |

-10.2%
COMM I

Tsi1(14, 70,30, 1]

CPALL
2.0%

-12% -10% 8% 6% 4% 2% 0% 2% 4%

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 BEAUTYU23 058 0.56 14,542 16,810 - 382 4.05 058 0.44
2 SIRIUZ3 19 191 12,261 28,097 166 15.44 193 1.89
3 TiBU23 156 157 11,717 37,518 618 158 151
4 KTCUZ3 50.15 50.25 6,097 51,511 12 17.45 50.37 4817
5 BANPUUZ3 8.84 9.05 3,894 68,899 2,600 16.03 9.08 8.69
6 KBANKU23 1331 1335 3,113 6,116 617 11.21 134.48 131.30
7 WHAU23 468 474 2,644 5,842 - 2,005 828 470 464
8 THAMIUZ3 332 3.34 2,500 8,515 1,122 421 3.45 3.32
9 PLANBUZ23 81 825 2,039 8,670 = 7.02 8.10 770
10 CPFU23 19.87 139 1951 20,183 119 7.99 20.18 19.09
11 GULFU23 47.1 47 1,672 10,286 302 272 48.25 46.01
12  TRUEU23 6.7 6.65 1,535 13,796 - 5,943 12.42 7.25 6.53
13 TOPUZ3 4475 45 1,477 2,658 458 2.03 46.63 44.45
14 KTBU23 19.48 195 1,473 33,343 - 241 19.63 19.68 19.35
15 CPALLUZ3 64 63.75 1,256 12,473 13 14.97 65.01 62.93
16 PTTU23 332 33.75 1,161 11,183 - 500 9.21 33.02 33.00
17 MTCUZ3 402 38.75 1,115 2,414 - 340 5.77 42.56 39.70
18 BTSU23 765 7.8 1,026 8,108 489 7.88 7.69 7.56
19 BEMUZ3 8.5 8.6 1,024 6,625 - 999 13.30 8.64 8.48
20 SPRCU23 805 805 1,021 538 521 869 805 7.67

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

patANaVANansTIboAu  Uarnnisitioludusn@iansy  vousnsiAINoIAn
nann SPOT UAR 1,925 ISuryd IJUSUU 4 IKSUry< 9andunourtin isnns
indoulrnodulUagnudnn Iioganiiseannain DOLLAR INDEX AUSUVU
0.13% Unusioru 103.11 90 Tnedul AoIANAIUNISSIBNULAUSEUIWA
5UR 13-14 D.9. SOUTINISIUADIAVANSTNIUNIAIONBU  lA:UDNNA
INURsvatansFiuduwnAdia-ANSAINEINU IWOHNArYYICUUIENANIY
AONIYVaISUNASNANAaNST (IWR) Tus:a:anlU

nagnsnisainu

$1ATNDYAN GF10Q23 IK0AU anad 120 uan UnAR 32,050 UN (dounTy
natnlanvINWanNs:NUAIRIUUININGAY) IRgUIN 1,931 ISy §undnsin
nouAma1n SPOT andnnindoulousionu 1,927 IKSUCYY  ANASTIAN
GF10M23  Auliv-eglunseu 31,850-32,300 UN  thedduAuiuzun
TRADING GF10Q23 nsau 1,910-1,940 InSuryd KSo 31,700-32,200 un
la:soilUn SHORT nans1AUSUVUIUIR:NSOUUU Ila=frungn CUT LOSS
100 UNRINNU ITBIAUANUIFBIKINSIANNIANIAZDUTHOTAIINANA

GOLD SPOT
IOXGL C: 1,925.57 daily
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AL ENeNIUdTe Ua. 118 wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,855 4 022 23,019 33,182 -151
G0Z23 1,983 -5 0.24 3,037 2,297 1666
MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 32,050 60 -0.19 2,678 4,806 8
GF10v23 32,210 40 012 911 2,680 -136
GF10723 32,260 50 -0.15 159 158 102

AUN: dNevIUdFe Ua. 10158 Wad

KUNgIKRA 9 STANUAVEY GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:Usunru

nnsBovgIiaAvUTUGOUIDaN 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 18uuasinu AnsiANNAauLNgnsaunisindeulnon $1940-1970

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

GOuU23
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AL ENeNNUdTE Ua. 118y Wad

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) GOUZ3 daily
Iy bt
| [JLTSEET i
"‘tl* e T
- Ll T
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N th,
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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
32,300.00 250.0 2,500 210y 2,290
32,250.00 200.0 2,000 (210} 1,780
32,200.00 150.0 1,500 (210} 1,280
32,150.00 100.0 1,000 (210} 750
32,100.00 50.0 00 (210} 250
32,050.00 0.0 - (210} (210}
32,000.00 -50.0 (500} (210} 710}
31,850.00 -100.0 (1,000} (210} 1,210
31,500.00 -150.0 {1,500} (210} (1,710
31,850.00 -200.0 (2,000} (210} (2,210}
31,800.00 -250.0 (2,500} (210} (2,710}

AN: aNevIUdTe Ua. 1015y Wad
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