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All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 72212 79,543 7,331 1332 3426 146292
Foreign 116,464 105,107 11,357 0,088 47221  STE4T
Retail 181,161 185,187 4,026 31,420 50647 -203,839

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 23,187 22203 984 3,678 8,052 15,350
Foreign 82247 73,501 8,348 13,826 18,820 18219
Retail 87,239 05,560 -5,330 17,504 -24 872 2 85D

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 22 822 28792 5,970 405 4751 151,030
Foreon 7585 6045 1,550 3508 21565 62302
Retail 31,470 27,050 4,420 3914 26316 213,332

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 1,690 2,184 -404 -116 560 383
Foreign 25,905 24270 1,635 10,543 2415 1143
Retail 18,510 20,651 1,141 10427 -2,984 760

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 1677 52 1,585 2395 801 2388
Foreign 357 378 11 2944 7024 6576
Retail 2071 4,545 1,574 5339 6223 4208

Put Optien LonaiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution ] 188 -180 321 206 738
Foreign 283 287 -4 -206 -135 1,903
Retail 2067 1,883 184 25 112 2342
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SET50 OVERVIEW

anwinndousgUs:INAIIUTUIURANIUIN IBUANNENEKSTENIGOINAANY
NuIWaIRoU 0.9, 9:5:=a0av [ngo199y BLOOMBERG CONSENSUS AR
VEEED 3.1%YOY s:a0ad9nidiounoun 4.0%YOY HUUsonanAKu
anSge0UtUSUTLTUGBOY 0.73 - 1.56% DOLLAR INDEX douAringnsingn
Tuseu 2 1FiouR 101.66 9 BadudeduuonsiesiAN COMMODITY Usuiu
[nglawn:s1AUNTUAU BRENT Vulisy 2.15% uanantgaiduuonsio
AAN"I FUND FLOW Rlanndninia isiegdlsfimuus:iiunisidodiu
Us:inARgudAouTUIUUDUsoNISIZoNUNENSTUUASTIUIUA 13 N.A. ANTH
Unadnuéagiunno: WAIT & SEE duwasioyarnissevioniunuéadu
Jedunsninnsvuved SET50 INDEX Fuuadnseunisindoulovedsun
915-928 9

SET50 INDEX FUTURES

DIRECTION TRADING: Aowulundusunignisidovauidulddevasnnnnis
Vuveu SET50 iiuztin TRADING S50U23 nunseu 910-923 9 lla: SHORT
nsouuU

SPREAD TRADING: @nu:= LONG SPREAD S50U23723 ﬁ 1.89/ iuzunfio
poIdrrIsAANN NN VAR 4.31 90

SET50 OPTION: drsudutiiuztnse LONG S50U23P925 A 23 90
(SET50=928) 1Urinrinls 33 9 (SET50=910) 9/ lla= CUT LOSS 3 90 A
SET50 VU

nuosSu  nuoMu

SET50 915 928
S50U23 910 923

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23 WNRomunsou 915-928 9n
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
921.32 11.39 13.3962
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 6.50 060 =09815 0.00 6.50 6.53% 5.59 1990 9807 14.98 0.19 26.97 6.5%

S$50U23C950 11.70 060 =9617 0.00 11.80 438% 1097 1236 5207 14.68 0.30 23.86 4.4%
S50U23C925 2090 050 =9459 0.00 20.90 267%  19.66 775 4189 14.92 0.45 19.88 2.7%
S$50U23C900 3280 -0B0 =9329 2132 11.58 1.26% 3233 145 2293 14.54 0.61 17.03 1.3%

S50U23C875 49 50 050 =9245 4632 318 0.35%  49.03 B 128 14.55 075 14.02 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 6620 -1.30 <9088 53.68 12.52 -1.36% 64.51 1 451 15.62 -0.79 1097 -1.4%

S50U23P950 46.40 040 =<09036 28.68 17.72 -1.92%  45.00 h| 388 15.10 -0.68  -1352 -1.8%

S50U23P925 2950 -0.50 =8955 3.68 25.82 -2.80% 28.81 225 1153 14.57 -0.54  -16.87  -2.8%
S50U23P900 1720 -0.30 =8828 0.00 17.20 -418% 16.59 591 2988 14.54 -0.38 -20.41 -4.2%
S50U23P875 9.40 0.00 =865.6 0.00 9.40 -6.05%  8.41 524 5292 14.92 -0.24  -2364 -6.0%

AL ENENNUDTE UA. 10188 Wad

NIWSoUN1SBOV18 SET50 INDEX AYWANWUSaNU=voulnasnusnds:InA Tu
nsad@1snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 sz Ll L ) ——Arc Stock Foreign Net (Ihs) e e TFEX Foreign Net (hs) 100000
Symbol Seffle  Cha %Chg Vol Ol Ol Cha o00n -\ Aa A 80000
: L (10,000) v 80000
SEONZ3 919.20 20 0.2 21 e 4 o \\ JV‘\’\‘ , / \ oo

350023 315.50 13 0.t 1 45 -1 ) IJ “\AM lv \ 20000
550023 516,10 11 0% 178400 551365 23,906 (30.000) \N v ALY VA
. X \

'
550223 31770 10 0.1 1403 TO73T 0 -3.581 ‘NJ w \/\N 20000
SE0HZ4 514,40 14 0.2% 1944 15570 -555 o020 \1 } hat W\‘\M LA -40000
SE0M24 311,50 17 0.2 304 3582 -206 50,000} 'h\.f Y.\ -60000
-80000
SETS0 Futures lonalShert) : dhdrdn &8 Long(Shert) 60.000) \ 100000
Long Short Met 235u 2 ddani 1idau 208 8 § 8§ 8 & § € 8§ 8 1
= ¥ = & &5 £ % ® £ 5 5 =
iy 23187 22203 934 3678 B156 15,350 = = =< < 5 2 = 5 3 35 3
§ - 3 & =~ & 3 I 1 S 4 &
dmha 82247 73,900 5,346 13826 34352 -18.219 = & & E:1 = A
otas 87239 96563 -3330  -17504 52508 2863
AUN: @8JIUDVY Ua. 19188 Wad NUN: d189UdVe Ua. 19188 wad
AMN1STU SPREAD nu duinauaan ASPS MODEL SET50 ns:AuAn PER N
1L Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 $50K23 S50M23 (ifn) U.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
ru 30 u.A.66 ru 27 nw.66 ru 30 0.A.66 U 27 W.e.66 tu 30 W.A.66 ru 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
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 1088 1105 1113 1122 1130 1155 1180
*auudgudasaanidoulamasswing w.e. - 9.0 66 wiriu 1.75%
AUN: @N8JUDVY Ua. 19188 Wad NU": d189UdVe Ua. 1918y wad

A ASIAPLUS

Securities




NOISINIA HOHVY3IS3YH Ag

SINGLE STOCK FUTURES
LONG ADVANCU23
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s:y:dUDUR9unUUSIMAUTRIAUNGIMaNAINAls 2Q66 ALN9lAISIUU

Mnrasgonv:IWUVUINRUA-WATUouIEoNA Veu:AEND UPSIDE Ao:nuu
S‘SﬁQIH§U9WﬂIIMUHWSI\7’]§Q TTTBB lla: JASIF FAIR VALUE INnAU 243 un

SIAHUSIE3U IUDIUUKANINGITuNseu SIDEWAY UP dosaurnngelnan

ANaTsu 212 unn 10UFKOzaRaL IOANAKIINISNAGOU HIGH A 220 UINn

nagnsnisainu

lu=unfio Long ADVANCU23 nu 212 uan Jeguumls 15.58% 10mnnls

220 U7N lla: Stop Profit Ainu

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVAMCUZ3 21350 -2 50 266 1725 266 13.97 12.50% 2181
AUN: Ee0ILdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD “llxl';]ﬁlm o |
SETS0 * - ‘l.\ -L‘-‘ = ““D‘ (til . -
- L'I- L‘I ) - # “ \‘JHI \‘.!.WI‘T‘T: Lﬂ
|‘|“|‘I‘IHIW‘JUII‘. "\'Hml L jil -
T " 'l Wil i ; M il
0.2% L ‘l'\. ||\I]'I""M”||“- ¥
-10% -5% 0% 5% 10% 15% %
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SINGLE STOCK FUTURES
SHORT IVLU23
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N soufuRAnnls 2H66 I9:IRUNSWuURD IRfaaluanta dowalkiyann
WuguAUT 2566 anadunegn 38 UNN FORU (IAU 44)
SIARUSIBIU ARTBU EMA 75 U WSoUuro: Lower High a:rounisvign

Vanaauldudryryrouiln Downside Ulonidanaunndau 32.25 uin

nagnsnisainu

lluzUn Short IVLU23 USIoru 33.75 un 1Unnanls 32.25 unn lia: Cut loss
0.50 UaNNNU

Future Underlying
Seitle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
WVLUZ23 33.35 0.10 50 6348 50 9.62 14.29% 11.67
AL ENeNIUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e i il .
|~‘.N l‘ lﬂi M\
83% 1 i ! ,‘
SETSD . ,‘_‘w('" ! ¥ L‘.""m ‘,'”“‘"“\‘\',‘ T
s e o o o - @\ Hmllf ‘ {ilethibdilit \”w.\lun bl bl TN p—
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TRACKING PERFORMANCE
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fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 AAVUZ3S 262 262 5,007 60,603 4,995 8.48 270 257
2 WHAU23 475 476 4,589 7.874 2,015 828 476 472
3 SIRIUZ3 182 185 2,690 20,913 1,060 15.44 1.34 1.80
4  KTCU23 a7 46.75 2,023 46,636 - 799 17.45 47.25 46.50
5 CHGU23 293 296 1521 8,840 16 13.31 3.00 2.87
6 KBANKU23 13144 1315 1,287 7,148 326 1121 133.70 13071
7 MTCUZ3 36.1 35.75 1,220 4,034 356 5.77 36.88 3597
8 SCGPU23 36.58 36.5 1,088 6,166 45 36.59 3465
9 PLANBU23 752 7.9 1,000 5,634 - 1,000 7.02 752 7.63
10 AOTUZ3 71.06 70.75 922 4,722 439 11.10 71.06 70.58
11 BBLU23 157.05 158 861 6,614 355 8.70 158.50 15422
12 TUU23 1275 129 722 12,106 425 910 12 .87 1237
13 PTTU23 33.4 34 631 13,210 285 9.21 33.80 33.20
14 SAMARTU23 5o 3 610 10,078 - 1 6.64 6.44 509
15 KTBU23 19.43 135 504 31,328 181 19.63 19.67 18.25
16  KCEU23 36.54 37 576 2,687 236 8.55 37.27 35.44
17 TRUEU23 6.56 6.55 526 15,342 501 12.42 5.99 6.50
18 ESS0U23 9.2 935 506 6,298 - 500 g.49 9.08 9.10
13 EPGUZ3 6.61 6.65 502 1,528 2 16.20 6.61 6.39
20 BLANDUZ23 0.85 083 501 164,768 1 895 0.86 0.82
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GOLD FUTURES

shANaIAMANnanSTIToAU IWUTU 7 InSorys Unegn 1,932 InSury Diisd
HUU9INNISSIIAIVadNSIWANaUINUWUSURSANSY  11a:  N1SsouAvay
ARURDaans nouv:UnIsiUniveidaviiuioarssAul Suniny:aoolu
IFiou 0.4, na:dudevgaduauuiisunnisnawansy (we) qﬁmsds‘uﬁu
nonIly duwald DOLLAR INDEX onul USuau 0.3% Unh 101.66 90 Ing
AUt TRthranTURADIaviIUITo Ko Aut CPI ansy soutiy PPI Suwsud 1o
KNErYrYINUUIBRANIaNSInoNITeVaIWRus::solU

nagnsnisainu

s1ANEUAN GF10Q23 1JoAU anad 180 U UaR 32,020 UIN IRBUIN
1,940 IK8Uryd @undnstANNavAmaIn SPOT  andnnindeulnousionu
1,935 IKS8rY< AMASIAN GF10Q23 Sutiv:aglunseu 31,850-32,300 UIN
WhedduAuiu:zun TRADING GF10Q23 nsau 1,910-1,940 InSuryd rso
31,5620-32,020 uN
SHORT lla=frungn CUT LOSS 100 UIN9NNU 1KeUedAundUIZBInIN

IsKINsIAVaUTUTUIRNSaUUU  Ilu=UnTKsoIdn

S'Wﬂ']ﬂO\]Fhlﬂé:OUIHOD_Jﬂ’{)’WﬂF]’]ﬂ

GOLD SPOT

IOXGL C: 1,937.66 daily

!
I i'n-m'l"""'“r*n-*-:-l' iy
I
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l"ll*# !_‘l!.”.-
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GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,959 -3 015 23,019 33,182 -151
G0Z23 1,989 -4 018 3,037 2,297 1666
MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 32,020 140 -0.44 2,678 4,806 8

GF10v23 32,150 -140 -0.43 911
GF10723 32,260 -120 -0.37 159

2,680 -136
158 102

AUN: dNevnUdFe ua. 101ge wad

HUNBIKA 9 ShANTAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE U 1981 22.00 u. lla:Usunu
MssovrgIRAVUTUBII0aT 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOU23)

Derivative talk
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AFANISIATNOUAN HanIuoSUdATYTsu $1970 HIGH 1ISUTaUNA aduauuroy

EMA 10 5u 18uluasinu Ans1ANNauLNEnsaunisindaulnon $1940-1970

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

GOu23

GOUZI €1 1,958.40 daily

- ot
||lI !Ir"" *I |I.'|
I il M
[N lI _.

.'lllld_"r'f‘!r

70
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rsit{14, 70,30, 1}
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nasidavsaninavAlrituunn

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. 10158 Wad

BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23 daily
} 1'J'J'I'a
LT i,
Tacl, | I
- witre m
LA -
L] ’.__ T -
Gold Spot Price,RT IGXGL ]
hiota
‘+‘ & BT h,
bl B [ i . .
[ Eo | | - -

rs1

AN: dN8uIUdTe Ua. 10158 Wad

A1uarunlsvaanuved MINI GOLD FUTURES
UNECNUS o

[Fresswdew 9810 uwn/dnunut/do)

EalRE ] fvls AEFTULTINL + Avls

future wWisuulaa faevu) VAT () (mievugve
32,270.00 250.0 2,500 210y 2,290
32,220.00 200.0 2,000 (210} 1,780
32,170.00 150.0 1,500 (210} 1,280
32,120.00 100.0 1,000 (210} 750
32,070.00 50.0 00 (210} 250
32,020.00 0.0 - (210} (210}
31,570.00 -50.0 (500} (210} 710}
31,820.00 -100.0 (1,000} (210} 1,210
31,870.00 -150.0 {1,500} (210} (1,710
31,820.00 -200.0 (2,000} (210} (2,210}
31,770.00 -250.0 (2,500} (210} (2,710}
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