NOISIAIA HOHYISIH A9

Derivative talk

nagnsniIsatnuauwus

SET50 FUTURES:

AR SET50 INDEX INSVWUwouINU9aionaouoglusoinnmy
WRJUNNTS NuzUn TRADING S50U23 Tunsou 935-948 9mliia:
SHORT nsouuu

SET50 OPTION:

5udiiuzunso LONG S50U23P950 SoulkuR 24 M (SET50=950)
IUnrnAnls 37 9n (SET50=937 9m) lla: CUT LOSS 3 9, ANARUWIU

SINGLE STOCK FUTURES:

luzUn LONG GULFU23 USIonu 47.75 un 10annnls 49.75 uin
lla: CUT LOSS 0.75 uanvyannu

annu: LONG BEMU23 nu 8.61 uan Un LOCK finls 20% dnsu
5udiuzunidn LONG BEMU23 soulkiA 8.65 uan 10arnnls 9.00
uln la: CUT LOSS 0.10 ulnyannu

GOLD FUTURES:

GF10 FUTURES: Ilu:Un TRADING GF10Q23 nh 31,890-32,390
u1n ($1950-1980) la= CUT LOSS 100 uan 21nNu

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

Nuuanwuwournavnasiidovlnelude

USD/THB - US Dollar Thai Baht # 34.611 +0.421 (+1.23%)
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All Futures Long[Shorf] Position : Confract

Derivative talk
nagnsnNIsaynuaywus

Accumulated Long(Shorf]

long Short Met 2Days 1 Waaks 1 Months
Institution 143,630 124835 18,795 50,795 45877 5,441
Foreign 155,277 140,070 15,207 13,024 13,973 190,070
Retail 284 300 318,302 -34,002 53,819 -59850 -195511

SET50 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

long Short Mt 2Days 1 Weaks 1 Months
Institution 33,853 39, 785 -5,932 -5,749 -8,289 2,020
Foreign 111,245 91,866 19,380 23,5009 48970 124 817
Retail 145,074 158,522 -13,448 -16,850 -40,881 -125837

Sing|e Stock Futures Long[Shorf] Pasition : Contract

Accumulated Long[Shorf]

long Short Met 2Days 1 Weeks 1 Months
Institution 76,360 63,175 13,194 45, 700 55,740 55,204
Foreign 13,432 9,009 4,423 903 -2Z2.004 45 807
Retail 68,524 85 141 7817 47603 -33 745 100,811

Metal Futures Long[Shorf] Position : Contract

Accumulated Long(Shorf]

Long Short Mat 2Days 1 Wasks 1 Months
Institution 1,427 2 986 1,559 1183 1748 3,509
Foreign 27 405 35,826 9,421 11,419 -11,389 11,273
Retail 27,053 16,073 10,980 12302 0640 14782

Call Optien Lona(Sher) Position : Confract

Accumulated Long(Shert)

long Short Mt 2Days 1 Wesks 1 Manths
Institution 448 144 304 73 -98 -214
Foreign /oz a3z &0 420 -a74 0 256
Retail 2326 2,690 -354 M7 472 -9,042

Put Ontion LonalSherf) Position : Confract

Accumulated Long{Short)

long Short Mt 2Days 1 Weaks 1 Months
Institution 88 95 -7 -388 -221 488
Foreign 564 535 25 23 141 552
Retail 3,149 3471 22 355 a0 58
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SET50 OVERVIEW

AR SET50 INDEX Autiindgeaninumunsau 937 — 950 9 9T
IAFOURYILUEIRNMIUWRILNNISVOIIMANISTU NuJ9duTuus:INARTE
UnntnlURwan sidenunensludun 27 n.a. Balonanlsunendanwssn
IWolNuRA9:SOUINAISTUNAAUWSSASOUSTUNAIRLEUINTU Veu:ABNEAIU
FodAnmUANUSoUISIVaINSIDaUaNaNABIUSTTUIWLTUIGUAU to
J99usnuUs:InAlRAoUAaUTIRLawaUs:suIia:NsauaryryIruFItu
ulgungnIsNuvadsUNAISNaIKansinge o1n FED/ECB (§uaTu5uﬁ 27
N.A.) 1a: BOJ (§"u2ﬂu5uﬁ 28 n.A.) Ingd1999 BLOOMBERG CONSENSUS
AR FED VUmaniDy 0.25% A 5.25% , ECB AMavURoNITo< 0.25% U
A 3.75% llia: BOJ AMASR:AIRaNITEC 0% AUIAU

SET50 INDEX FUTURES

DIRECTION TRADING: A1n SET50 INDEX IN3JtuwouINnUNeionaou
aglugoumnmuWaUINTS 1Iu=Un TRADING S50U23 Tunsou 935-948 9
la: SHORT Nsouuu

SPREAD TRADING: anu: LONG SPREAD S50U23723 R 1.8 9a JqUu
VIANU 0.8 90 IuztihfiosioidrinrnisAANNINnUAR 4.31 97

SET50 OPTION: ulilu:tnse LONG S50U23P950 seulnufi 24 9
(SET50=950) 1UnN"n"ls 37 9» (SET50=937 9r) la: CUT LOSS 3 3n AR
wuwou

a %ﬁﬁl‘ﬁﬂ:@x&;’ﬁiﬂ;«:ﬂ% =

nuosSu  nuoMu

SET50 937 950
S50U23 935 948

S50U23 (30 MIN CHART)
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e il A i kb

TECHNICAL COMMENT
S50U23 USUTUMUNSOU 930-945 9
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
938.72 11.41 117436
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 7.80 -2.40 =09828 0.00 7.80 4.70% 6.51 1829 11681 1376 0.24 29.24 4.7%

S$50U23C950 1540  -420 =9654 0.00 15.40 2.84% 1364 875 5413 13.86 0.40 24.23 2.8%
S50U23C925 27.00  -600 =952 13.72 13.28 1.41% 2520 225 4035 13.87 0.57 19.89 1.4%
S$50U23C900 4510 -4890 =9451 3872 6.38 0.68% 4150 121 2063 15.50 072 14.91 0.7%

S50U23C875 6550 -7.20 =9405 6372 178 0.19%  61.80 3 115 16.82 0.82 1173 0.2%
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 49.00 6.10 =926 36.28 1272 -1.36%  47.10 19 491 14.21 074 14198 -1.4%

S50U23P950 3110 410 =9189 11.28 19.82 -2 11% 2933 212 759 13.84 -0.59 1792 -21%
S50U23P925 18.00 230 =907 0.00 18.00 -3.38% 16.00 655 2798 13.98 -0.42  -2186  -34%
S50U23P900 9.90 170 =890.1 0.00 9.90 -5.18%  7.40 844 4301 14.65 -0.26 -2510 -5.2%
S50U23P875 5.00 0.90 =870 0.00 5.00 -7.32% 281 794 5059 15.26 -0.15  -28.32 -7.3%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX ﬂO'\UHUWUSHﬂ’]U:VOJUﬂa\]r]um’]\]lJS‘-'lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 34522 £.50 0634 2UTZ3 - _ . 250000
\ s 50 Stock Forzign Nt (lhs) e TFEX Forsign Met (rhs)
Symbol Setfle  Chg %Chg  Wol. ol Ol Chg {10,000) 200000
SEONZ3 945,20 4.3 0.5 & 159 z /
50023 add 50 40 0.4z 72 47 3 (20,000} ———3 A/-‘\ j 150000
550023 34150 7.3 0.8% 263,034 535653 5,014 (30,000} _ 100000
550223 342,60 75 0.8 21530 75,74 2,566 M W \\/\/\/
S50H24 536,00 6.4 0.7 73 54 741 000 } V\ 50000
SEOMzd 935.80 6.1 0.7 1,780 5,747 33 50.000) \J 0
SET50 Futures Lona(Sher} : andna Al Long(Shert] 60.000) \ 50000
Long Short Met 235u 2 ddani 1idau 208 8 § 8 § & 8 8§ & 8 [
" 5 5 5 3 £ E F 5 5 5 5 3
- 338653 39785 -£.932 5743  -13513 2,020 2 = £ £ 5 2 £ 5 3 3 8 3
— A2 &2 & & I T 3 4 & S T
dmha 11246 91866 19,380 23533 119318 12481 & = e A
otas 45,074 158522 13448 -850 -I05.799 -126.837
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) U.A. 66E 0.n. 66E 1W.8. 66E w.n. 66E D.8. 66E n.8. 66E s.A. 66E
y i PER155 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
SR 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 PER17.5 1,03 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 -164 173 142 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 GULFU23

NOISINIA HOHVY3IS3YH Ag

SouRWNULISIATKUUSUgNUAISINUS: Buntunsidiod
AANRNIsAlUS:g:auUla:s:a:1080IRUNSIAUINOEWININSY
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ogIsAnu

a:iJ

UPSIDE douivuaninsinistinanelnssnisigulisouluds:uanunis so

ro:nyova-auIjosnARUSeUAd frum FAIR VALUE Iinfu 63 un

S1AMRUSI8AU INVERSE HEAD & SHOULDER wSaudnyrynru BREAKOUT
Tsu 47.75 (NECK LINE) 10u9nitn UPSIDE Aandaidkungi 49.75 unn

nagnsnisainu
lu=Un LONG GULFU23 USIonu 47.75 unn 1Jan1nnls 49.75 uan lia: CUT
LOSS 0.75 uanvnnu
Future Underlying
Settle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
GULFU23 48.60 -0.14 1229 10519 1229 272 29.23% 28.19
ALA: ENeNNUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
viD N GULFC: 4825 aily
", i .
e 5.0% .II'”‘-I. " “||||JI a8 : ol .'| M
2.8% r_hw‘[”“' |“",I_' wl'l_‘IL“ W e |w .“ﬂ M;M: a0 sars i
b ! :I,'I“‘ll"llulll' “\...l
s it ‘
-14% -12% -10% 8% 5% 4% -2% 0% 2% 4% 6% E —
AuN: nguude ua. 10ide wad AUN: @N8dUdTe Ua. 19138 Wad
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SINGLE STOCK FUTURES
LONG BEMU23

AR BEM 2:1aUntNNN9Rgidn vaunilsennisAnituviulugod 3 Uvuntin
FORSUAUNSIWUADVIASUINRTUUS:INAIA:NISNAULIVaITINRoVIRED
FNIBNA duwauonseUoULTIEUSNSNIASUIASNIWHATFRURY:IWILVU
MUNISIUATKUSNASSnIwWWNIGUN KUY Fair Value InnAuU 11.50 uan
$1AHUSIBIU dryrynu Breakout Idunm Downtrend 10ulinvifeuiveosno
IRUIR d:rfou Upside RIUANIW aduauusios RSI ISuAoNgive Bullish

nagnsnisainu

1u=Unidn LONG BEMU23 soulhuf 8.65 uan 10arinrnls 9.00 uan na:
Cut Loss 0.10 uanvnNnu

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BEMUZ23 .86 0.01 24 5156 24 13.30 29.94% 3220
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
[BEMC:8.75

YTD =mMTD

c g it
SET50 i

TRANS

It

daily

Downtrend Line
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volume_colored_EMA1(5)
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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 SIRIUZ3 2 202 28,314 40,309 - 9,584 15.44 205 190
2 BANPUUZ3 9.07 935 18,581 61,504 - 11,429 16.03 9.11 895
3 TiBU23 166 169 13,784 24,345 - 3,728 1.65 162
4 KBANKUZ23 129.4 129 5,205 7,638 1,602 1121 13431 12723
5 SCBU23 109.98 1105 3,943 4,400 1,228 8.79 11153 108.67
5  WHAU23 4.9 492 2,719 10,387 - 1,098 9.28 497 4.30
7 KIBU23 20.25 202 2,463 29,369 - 5,034 19.63 20.27 2011
8 THCOMUZ3 12.52 125 2,352 5,026 818 10.00 1293 1176
9  BBLUZ3 163.5 1645 2,341 7,409 1,538 8.70 163.92 162.30
10 AWCU23 441 4.4 2,089 10,483 2,009 4.47 4.35
11  KTCu23 463 45 2,058 56,638 - 3,589 17.45 46.50 4453
12 BLANDUZ23 083 083 2,000 164,414 - 14 895 0.33 0.32
13 STECU23 10.43 105 1,578 7,967 954 6.19 10.50 10.24
14 IRPCU23 233 234 1,535 11,242 - 1,493 8.54 2.39 2.28
15 GULFU23 486 4875 1,229 10,519 - 805 272 49.93 48.00
16 PTIEPUZ3 155.3 158 1,211 2,772 169 16.78 158.41 154.00
17 AOTUZ3 717 7175 1,089 3,196 86 11.10 7232 70.60
18 PLANBU23 831 8.45 1,016 4,129 - [ 7.02 8.45 831
19  BTSU23 758 765 1,001 8,081 = 7.88 776 7.58
20 PTTU23 34.04 3475 957 10,852 316 921 35.08 3364

ALA: ENeNNUdFE Ua. 1018 wad

A ASIAPLUS

Securities




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

Derivative talk
nagnsnN1sainuaywus

GOLD FUTURES

sHANaIANANNERSTIOALAUANSALINULN anad 7.6 IKSurys Unf 1,961
IKSErYY DiIsunAnUIINAINUADaaNSIvuAY NeliAIANIsnisuNAISNay
ansg (Wn) 9:USUTUdmseniUodn 1 ASIAS:AU 0.25% Tunisus:su
aUnK (25-26 n.A.) KUUTK DOLLAR INDEX USUVU 0.3% Unf 101.09 97
InodUnkl uenaINAeIARMUNISUS:BUIWR SulnsUs:susunAIsnany
njL'Ju (Tlo19) 1a=glsd (350) soutivnmsidniwavayalAsugnvanAnyvotansy
13U AU PMI, gonvigunulnu, 91UougvaosSuadannisonnu Iaiaw dad
BHINUHUA:TWaronANIANRUIA:SIAINDUANTUS:E:aRTU

nagnsnisainu

s1ANEIAN GF10Q23 IT0AUSUANSALUUN IWUVU 40 UTn UaR 32,140
un AU 1,965 1KSUrYY uNdnstANNauANRaIn SPOT  andan
IndoulnouSionu 1,961 IKSErYY AASIAN GF10Q23 dutie-oglunseu
31,950-32,400 LN  IWesoQuals:suwndUn il theddonaiu:un
TRADING GF10Q23 nsou 1,950-1,980 IKSgry< KSo 31,890-32,390 uIN
la:fruA9n CUT LOSS 100 unannu IetouiunonuidedninsiA
nauANIAGaUTHOEAYINANA

GOLD SPOT

IGXGL C: 1,962.28 daily
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GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,987 0 -0.01 23,019 33,182 -151
G0Z23 2,019 1 007 3037 2,297 1666

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 32,140 50 -0.16 2,678 4,806 8
GF10v23 32,260 40 012 911 2,680 -136
GF10723 32,360 50 -0.15 159 158 102

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)

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

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

GOu23

GOUZ3 €1 1,986.60 daily
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nasidavsaninavAliriduuin

FX (un/ USD)

34.00 34.25 34.50 34.75 35.00
1,800 29,090 29,304 29,518 29,732 29,946
1,830 29,575 29,792 30,010 30,227 30,445
1,860 30,060 30,281 30,502 30,723 30,944
1,890 30545 30,769 30,994 31,218 31,443
1,920 31,029 31,258 31,486 31,714 31,942
1,950 31,514 31,746 31,978 32,209 32,441
1,980 31,999 32,234 32,470 32,705 32,940
2,010 32484 32,723 32,962 33201 33,439
2,040 32,969 33,211 33454 33696 33,938

ALN: ENeNNUDTE Ua. 118 wad

BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23 daily

Lot
oty ‘i_. .
LT T P o,

Gold Spot Price,RT IQXGL

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
32,510.00 250.0 2,500 210y 2,290
32,460.00 200.0 2,000 (210} 1,780
32,410.00 150.0 1,500 (210} 1,280
32,350.00 100.0 1,000 (210} 750
32,310.00 50.0 00 (210} 250
32,260.00 0.0 - (210} (210}
32,210.00 -50.0 (500} (210} 710}
32,160.00 -100.0 (1,000} (210} 1,210
32,110.00 -150.0 {1,500} (210} (1,710
32,060.00 -200.0 (2,000} (210} (2,210}
32,010.00 -250.0 (2,500} (210} (2,710}

AN: aNevIUdTe Ua. 1015y Wad

Securities

A ASIAPLUS



