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Derivative talk

nagnsniIsatnuauwus

SET50 FUTURES:

annu: SHORT S50U23 nu 925 9m UaqUunnls 4.5 9 luzunfio
sioldnrinAnls 910 9 a:i@ou STOP PROFIT AnuiieUnlonna
VIANUVEJISOU ANM SET50 WNAISOAIIUBAIRUNISIAONUIUNY

SET50 OPTION:

dmsududiu=unse LONG S50U23P950 i 37 IR (SET50=927)
IUNNN[s 52 9 (SET50=915) 9m lla= CUT LOSS 3 9 A
SET50 Wnmo

SINGLE STOCK FUTURES:

luzUn LONG PTTGCU23 USIanu 36.50 un 1dninnnls 38.50 unn
lla: CUT LOSS 0.50 uanvyannu
luzun LONG CPALLU23 USIoru 62.00 uan 10nnnNls 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
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Gold Futures P.8
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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 59,961 76,837 13,124 30,477 23984 149021
Foreign 85814 77,971 7.843 24465 42520 357364
Retail 150,169 171,136 20,967 £3,842 86513 -184,385

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 23,322 21,888 1,434 2,829 5733 2018
Foreign 65 580 60,451 6,519 20,382 31,291 -4 411
Retail 73,858 21,811 -7,953 -23,311  -37,024 2,353

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 54,237 43,343 10,884 37532 22834 167292
Foreon 10178 7302 2877 399 1788 38522
Retail 49279 63,050 13,771 37931 24622 205814

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met ?Doys 1 Wesks 1 Months
Institution 1,037 418 621 555 -45 -19%
Foreign 7799 9720 1,921 2824 6080 12624
Retail 9,418 8,118 1,300 3379 03¢ 12823

Call Option Lena(Short)

Pasition : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 118 17 1 506 1,054 -2m7
Foreign 273 205 68 442 469 122
Retail 1,405 1,474 i 948 -1523 1,895

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 9 18 -8 -850 S0 T80
Foreign 365 216 149 318 1,955 213
Retail 1,181 1,312 31 213 1811 2899

AU: anenIudde ua. 1ode
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NOISINIA HOHVY3IS3YH Ag

SET50 OVERVIEW

SET50 915 925

AR SET50 INDEX WNADMIUAIUNSOU 915-925 96 MUNANTINAIARU
i i S50U23 910 923

FNUS:INARUSUAINAIUAI0EVOIIASUINDE:A0610 KAINNSSISINUAT
PMI nAUSNsvaurgJu Suna:glsy ideu 0.6. AtuolUus-asadeniziou
. 14l - A 3.0 5 SR S50U23 (30 MIN CHART)
nNoUlazAINIINAA WNAKSTINISSIBITULONAIEIGOFUATINISIINU Ly ety
VEN50 0.3%MOM pIN3IMaIn 0.8%MOM Fudeduluds:INFonudo

AOUAUNUNFONISAMUASUAIURVDISTANIioIZonUNan<ludUA 13

n.A. Mis:=rauntnadnuagiudossenouBdaiau douus:IEudUg N1s . |
shenuRUWeIngIFiou 0.u. venamomanluseu 22 1Fou 0.23%Y0Y — J
VOUARUIOWUZUIFOUVENUSD 1.32%Y0Y y:a0aanifounoun ' g

TECHNICAL COMMENT
S50U23 Udryryru REBOUND o
nseun1siAdeulron 895-905 9A

VORI 1.55% IA=5N3MaA 1.4%YOY Us:IDUNANWRUIKOSRVENESO
plngaWIzRUIWOWUIIU BosanlonianisusuvunaniTusvas nud. Tu
nsUs:gunSINnqIU

SET50 INDEX FUTURES

DIRECTION TRADING: &n1u: SHORT S50U23 nu 925 9n JaqUunnls 4.5
9n uzUndesioidnrindnls 910 9a lazidou STOP PROFIT AnuioUnlonna
VIANUVaUSOU ANA SET50 WNAJISOAIIUBAIUNISIdONUIENY

SPREAD TRADING: [Undn1u: LONG SPREAD S50U23723 11 1.8 90 wan
VIANU 0.2 90 IuztihflasiaiirnlsAANNINnuAR 4.31 97

SET50 OPTION: dnSudutiiuzunse LONG S50U23P950 A 37 9n
(SET50=927) 1UNN"M"Is 52 9» (SET50=915) 9/ lla: CUT LOSS 3 3n AR
SET50 WNAD
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
926.27 1153 14,1747
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 5.90 -0.20 =1980.9 0.00 5.80 5.90% 7.14 314 4425 13.22 0.19 29.49 5.9%

S$50U23C950 1150  -0.70 =9615 0.00 11.50 3.80% 1327 469 4309 13.11 0.31 2534 3.8%
S50U23C925 21.00  -1.00 =946 127 19.73 213% 2276 449 3101 1323 0.48 20.98 21%
S$50U23C900 3480 -210 =9348 2627 8.53 092% 361 36 16389 1344 0.64 17.05 0.9%

S50U23C875 54.00 0.00 =929 51.27 273 0.29% 5328 1 a8 14.80 076 13.10 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 59.10 080 <9159 4873 10.37 -1.12% 6148 2 132 12.20 -0.82 1287 -11%

S50U23P950 40,70 020 =9093 2373 16.97 -1.83% 4273 40 378 12.92 -0.68 -1540 -1.8%

S50U23P925 2520 020 =8998 0.00 25.20 -2.86% 27.35 226 1080 12.99 -0.51  -18.8% -29%
S50U23P900 15.00 040 =885 0.00 15.00 -4.46% 15.82 309 2335 1371 -0.35  -2165 -45%
S50U23P875 7.60 0.10  =«867.4 0.00 7.60 -6.36% 8.1 427 4228 13.82 -0.21  -2569 -6.4%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX nmuauwusamu:vaounaur]um\lds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 926.27 173 0134 STz - i i 40000
—pArc Stock Foreign Net (lhs) e Az TFE X Foreign Met (hs) 20000
Symbol Setfle  Chg %Chg  Wol. ol Ol Chg (10.000) \ A A
S50N23 323,30 0z 0% n HE D '\\ J V'N\ / l oo
550023 324.10 0.0 0.0 2 45 0 (20.000) \ \ ’J v'\.\AM fv \ :40000
550023 320.50 -12 -0%4 143874 455606 o (30.000) A Y AL 60000
550223 3z2.20 -4 0.2 3863 65156 0 L \ N \ ‘NJ W \/V -80000
S50H24 515,00 -15 0.2 2365 W56 o 000 \‘ Y\ W -100000
SE0M24 6,10 -11 -0.1 2,042 1,353 0 50,000} A -120000
YW \M ~140000
SET50 Futures Lonal(Sher) : &runan &8 Long(Shert) 60.000) 160000
Long Short Met 235u 2 ddani 1idau &‘ 8 QI 8 8 o8 § 2 8 4
_ 5 & E 5 5 5 & & 5 £ 5 £
- 2adzz 21888 1434 2429 7432 2018 2 = = 2 < 2 £ 2 = = 3
. z < o 5&1 P T T S 4 o
dmha BG.950 G045 6,513 20,382 2789 4471 e = A 2 ] &
otas 73,858 8181 7,953 -233NM 0281 2,333
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 1004 1011 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

A ASIAPLUS

Securities




Derivative talk
nagnNsnNIsaynuaywus

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 UJd DOWNSIDE ns11in Gloniandusiovunngdou 38.50 uan

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 38.59 -0.16 2039 5713 2039 7.27 25.14% 1214

ALA: ENeNNUDTE Ua. 10188 Wad

HISTORICAL PRICE TECHNICAL CHART
FTTGC €: 3135 dally
YTD =MTD
5% IH‘I‘rl'.ll“a'c..-"“lg_l_l
5 T L —
SETS0 I 0% b ."L-I e ih”-'lm '-‘I.--,I'l
lll”flh'.-l'
14.2% 1 Y 8850
k [T
rsi1(14, 70,30, 1) |
-18.0%
PTTGE
-20% -15% -10% % 0% % 10% E S—

UN: @eunUddeY ua. 19138 wad

=l

ALA: ENeNNUdTE Ua. 1oide wad
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Derivative talk
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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
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 63.15 -0.10 185 11613 185 14.97 13.64% 3054
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
vID I CPALLC: 6275 Il daily
7.8% I\I"I Mlhlllh s
SETS0 0s% +I1IIUM" 'I' it FI||I| II I . s
.‘-‘-url“rlﬁl.»l Lrl'.ui'-"[- h"" e '.F‘J"' ’Iﬁn,ll -
com m-ﬁj% L I"'I. T -
0.2% ||||||L'
- - . = —

=

ALA: SNeNNUdTE Ua. 1oide wad

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 TTBU23 155 155 29,716 37,247 - 271 157 1.50
2 SIRIUZ3 195 197 6,512 18,201 - 9,896 15.44 194 1.88
3 BEAUTYU23 052 052 5,077 2,310 - 14,500 4.05 0.60 0.43
4 BANPUUZ3 888 915 3,686 67,381 - 1,518 16.03 9.05 8.30
5 GULFU23 45.4 4575 3,057 11,608 1,322 272 46.50 4329
6 PTTGCU23 38.59 38.75 2,039 5,713 54 7.27 39.55 37.75
7 WHAU23 469 472 1,621 5,871 29 828 471 467
8 TRUEU23 6.59 6.65 1,538 15,306 1,510 12.42 7.23 6.55
9 TOPU2Z3 44.44 4575 1,414 1,666 - 992 8.03 44.44 4265
10 KTBU23 19.4 19.4 1,357 32,350 - 993 19.63 19.67 19.35
11 BTSU23 7Bl 735 1,014 8,113 5 7.88 7.69 7.60
12  CPFU23 1877 197 860 20,789 606 799 19.89 19.01
13 AAVUZ3 271 268 842 55,535 65 8.48 273 261
14  BLAU23 238 24 803 3,784 - 65 13.04 2428 2367
15 IMTUZ3 36.49 36.25 755 2,964 - 71 37.68 32.34
16 THGUZ3 68.62 68.5 744 1,225 - 80 68.62 68.17
17 5CGPU23 36.7 36.5 742 5780 - 36 38.30 35.86
18 IVLU23 341 345 734 6,464 100 9.62 35.44 3392
19 ADVANCUZ3 21432 216 731 1,959 33 13.97 21768 21299
20 EAUZ3 54.46 54.25 705 15,796 - 17 15.81 56.00 50.78

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANaYANARaNnaKsTItoAu Usuanay 8 nsuryd Uan 1,917 IKSuryd
hausBIUNMSUSgUVaISUNANSNaWansg (Wn) idoduf 13-14 0.9, Atu
U1 s:udnssuMsiwadouTnnAADNSUSUTUSRS1IneNIDEBNTUTT vru:n
FEDWATCH TOOL Tlnninunnngdn 80% Riwnv:Usuvunenits 0.25% Tu
msUszgunSunnllluidiou n.A.  MwsouruuTkANRUReaansIvoAn  1ia:
DOLLAR INDEX 0nuliuSuvu 0.22% UnuSioru 103.33 9a fioidudeds
naAUsosIAINEIA  Tnedul  FovdinmuNsiUAILEADIavNNSTINIU
NNAINBUIA:IIUOULVOSUAIANNNSIWINUVOIANSY  douwsiatio=inns
SIIUVOYANISIINIUUDNNIAINGAS 1Az0NSINISIWNIU 9ad

nagnsnisainu

$1AN2JAN GF10Q23 IJoAU anay 60 Unn UAR 31,990 uan IRiBUIN 1,922
MUY gINdNsIANaIAInatn SPOT  ahamnindoulnousiony 1,917
IKSUrYYd ANRSIAN GF10M23 5uﬁv:oaﬁunsau 31,750-32,200 un e
299AJIUUN TRADING GF10Q23 Nsau 1,900-1,930 Insunyd KSo 31,620-
32,120 UTN llA:MKUAYA CUT LOSS 100 Unn21nnu IWeUedAunouiEe
HINSIANNBIANIAZOUTHOFAYINATA

GOLD SPOT

IOXGL C: 1,917.94 daily

|
h i" i,
1 | R &l I
|I'I|"ll'.l .“ h 'Illﬂi,.ll"rn‘*l."'i
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AL ENeNUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,945 -12 -0.63 23,019 33,182 -151
G0Z23 1,876 -0 0,51 3,037 2,297 1666

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 31,990 100 -0.31 2,678 4,806 8
GF10v23 32,120 80 -0.25 911 2,680 -136
GF10723 32,200 0 0.00 159 158 102

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.

A ASIAPLUS
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GOLD ONLINE FUTURES (GOU23)

Derivative talk
nagnNsnNIsaynuaywus

AANISIANBIFAN HanIuaSUAANYTsU $1970 HIGH iSulauNA aduauusios

EMA 10 5u 18Uluasinu Ans1ANNAauLNEnsaunsindeulnon $1930-1960

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

GOu23

GOUZ3 C: 1.344.50 daly

te ol I
.+-| H i h I,
' TI.I'T!"‘I!‘*I“*‘I'-.

(R S
L -

1930

rsit{14, 70,30, 1}

rossd

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
| T ‘_J'I -
i [N TR n,
" l_’ I !_.‘.‘* ...
. tale —a
."T
Gold Spot Price,RT IQXGL ]
i, Doty
L B B l-'._ .
- | ER TR tea,
[ BRI -

rs1

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
32,240.00 250.0 2,500 210y 2,290
32,190.00 200.0 2,000 (210} 1,780
32,140.00 150.0 1,500 (210} 1,280
32,050.00 100.0 1,000 (210} 750
32,040.00 50.0 00 (210} 250
31,990.00 0.0 - (210} (210}
31,540.00 -50.0 (500} (210} 710}
31,890.00 -100.0 (1,000} (210} 1,210
31,840.00 -150.0 {1,500} (210} (1,710
31,790.00 -200.0 (2,000} (210} (2,210}
31,740.00 -250.0 (2,500} (210} (2,710}

AN: aNevIUdTe Ua. 1015y Wad
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