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All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 78,313 145 595 67,282 41844 87333 -149.932
Foreign 153,155 144,887 8268 34807 43084 o774
Retail 245,043 187,029 59,014 76651 130417 52,058

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 31,972 33,7224 -1,252 11,435 4 757 -3,704
Foreign 128,452 105,650 22 802 7977 42 113013
Retail 53,155 114,705 -21,55 -3,458 -479% -109719%

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 25 398 100,361 74,963 62,380 102,438 133631
Foreon 5,855 70,241 14,388 21180 28980 13244
Retail 119236 29,887 89,349 83570 131418 146875

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution o901 1,356 -455 -19 931 248
Foreign 17,118 17,498 _380 8162 20079 -15916
Retail 12,895 12,060 835 8181 19,148 15088

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 184 334 150 -260 114 -1,508
Foreign T06 339 5T 342 3,561 13,290
Retail 1,985 2202 217 82 3675 11782

Put Optien LonaiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 4 18 -14 163 -453 1,127
Foreign 283 619 -336 1,008 865 -208
Retail 2219 1,869 350’ gas a2 1,344
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SET50 OVERVIEW

NNSSIBIUADIAVNNSTINIULONNANISINUASANSTIFOU  N.A.  IWUTU
1.87 1AUAIKUITOUNIMANAAIAINITU 2 IdUFIKUY - Isogndlsiniu
SMSINTSIWIUR 8.5% FINGNAA 3.6% I1a:INSIANISISIY BU. RITUTU
4.4%YQY UINNINNANAIAVEIURAD 4.2%YOY FIAVNIAISIIUVIIAUNI
TinonuIdsurioRuIWocIa=NsUSUVURaNIDuanSgedulurunll vou:Ranan
AU BOWMAN (FED GOVERNOR AUANSTnonluld) eonulkAoUIRU
atuauunisusuiuneniduaiiionanuRUuWeTAVGITNMUNER 2% ¢u
NISMOUAUDIVAVAUNSWEFANINSUAdIUdONAGDINUANOUIINMNANNARU

anSgeduANSALULIUSUadTUZod -0.4% T -0.5% vru:A BOND YIELD 2
UUsuau 14 BPS 1 4.76% DOLLAR INDEX 8oUAn -0.45% LA 102 96
BasneUKtisnUUses1IANNIUAUUSUTU 1.34% doudedeluus:InAGUnK
UIHUNKUNTUANSSgd uwaUs:nouNs  2Q66  AUSBNGANIR:NE0Y
Us:mA  isiegulsfimuiBodnrinlsanslnusoua-nado  YOY 11a: QOQ
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BRIFUFADISOKAIIN 16 d.A. MIKNFANI FUND FLOW &ulllnanau niale
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SET50 Index Last 1 Hist. Violatiity  2Week Hist. Volatilty ‘
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963.01 11.36 11.0777
Call Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium - Chg Even Value Value Premium Price Volume Interest  Volatility Delta Gearing Decay
S50U23C1025 270 010 =1027.7 0.00 270 6.72% 1.75 1220 5758 13.46 0.11 39.40 6.7%
S50U23C1000 6.30 -0.30 =1006.3 0.00 6.30 4.50% 4.88 1285 9638 13.33 0.22 33.59 4.5%
S50U23C975 13.20 -1.20 =08882 0.00 13.20 2.62% 11.44 2341 11293 13.25 0.38 27.87 2.6%
S50U23C950 2550 -180 =8755 13.01 12.49 1.30% 2288 587 5420 13.80 057 2162 1.3%
S50U23C925 4170 -350 =8667 38.01 3.69 0.38% 3858 113 3938 13.88 074 17.18 0.4%
Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium - Chg Even Value Value Premium Price Volume Interest  Volatility Delta Gearing Decay
S50U23P1025 7010 6.10 =98540 61.99 8.11 -0.84% 6772 1 15 15.20 -0.85 1170 -0.8%
S50U23P1000 47.40 420 =09526 36.99 10.41 -1.08% 4593 5 252 13.32 -077  -15.69 -1.1%
S50U23P975 298.00 2.90 = 946 11.99 17.01 -1.77%  27.59 66 625 12.97 -0.61  -20.35 -1.8%
S50U23P950 16.20 270 =089338 0.00 16.20 -3.03% 1411 605 2067 13.41 -0.42  -2485 -3.0%
S50U23P925 8.20 1.60 =916.8 0.00 8.20 -4.80% 5.89 1241 3808 13.98 -0.25 -2024 -4, 8%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSOUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 9448 65 0.96 00 3 i i 180000
“w&:evgr Net {lhs) e e TFEX Forsign Met (rhs) 160000
Symbol Seffle Cha %Cha Vol Ol Ol Cha (10,000 WA An 140000
S50M23 958,42 0.0 0.0% 27 140 0 / V o0
SE0023 346.00 15 0.2 3 4z 18 (20,000} § A 100000
550023 944,80 19 02¢ 230,830 51501 1404 (30,00 M\'A \ , ﬂ f 80000
5 _ 60000
50223 345,40 18 02%  WEN  S0dn -3 o ’f "‘-\v‘ A IV \ / Bo000
S50H24 54150 16 0.23¢ 2W0 M.z7e -352 ] v \ NJ \/\/V 20000
SE0M2d 939,30 15 0.2 1,732 7.434 1B (50,000} W 0
-20000
SETS50 Futures Lona(Shert) : dnunun AU Long(Shor) (e0.000) \’\ 40000
Long Short Met Z4u Z dlani 11dau 2 8 2 8 8 8 8 8 8 2 8 &=
5 a7z a3zed 252 11,435 536 -3.294 § 5§ 5§ 5 5 58 § 5§ 5§ § 85 &
A ' - - ' ' 2 2 22 2 2 2 2 2 2 & 2
frapet] 128452 105650 22802 -7ATT 20813 13013
satas 93155 114.705 -21550 -3458  -21355  -109.713

AUA: aNeNNUdFe ua. 1ode wad ALUN: dNeNIUdFe Ua. 10158 Wad

AIMNASN SPREAD ru Auldiousn ASPS MODEL SET50 fAs:AuAn PER A

IhnLne Spread BSelna - B3eind

S50F23 $50G23 S50H23 $50/23 $50K23 S50M23 (inn) u.A. 66E 'Cl.FL 66E w.8. 66E w.n. 66E D.8. 66E n.g. 66E s.n. 66E

y i PER 155 888 902 908 915 922 942 963

ru 30 u.A.66 ru 27 nw.66 ru 0 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

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 1,063 1,071 1094 1,118
S50K23 -9.81 -6.47 -3.06 031 PER185 1,060 1076 1084 1092 1,00 1125 1,149
S50M23 -8.80 -5.45 -1.64 173 142 PER19 1088 1105 1,113 1122 1130 1,55 1,180

*auudgudasaandoulamasswing w.e. - f.0. 66 wihdu 1.75%
AU: @189UdVE Ua. 19188 WA
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SINGLE STOCK FUTURES
LONG BJCU23

[Gognuom 2H66 BJC 9:Urnlsanshiaulngvuri HoH ia: YoY Inoided
atluauusud 1) seavie 2H66 Une:levuliiws:anrdisonvuRgulu
NNSSAv 2)amsrnlsvusiu (UNSaU) DIUoIU9:auvund HoH iia: Yo Ing
HANY=WANAUINUNSIURFVUVEISSAIUSSINTUA AIUS:INNVOANAD l1as
Us:innns:Uad 3)AnTsene TnsiawzAnlwiin Siusltivanadsioitio
SIAAUSIUIU INNIIND: Reversal 91NNsaua Sideway Up USIONUILOSU

NOISINIA HOHVY3IS3YH Ag

[su 35.00 uN wSeoulnyINgu Bullish Breakout aunndau 37.00 un

nagnsnisainu
Iu=unfio LONG BJCU23 nu 34.76 unn 10nm1nnls 37.00 un lia: CUT
LOSS 0.50 unNNU
Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BJCUZ23 33.74 -0.01 300 2009 300 9.28 24.44% 20007

ALA: ENENNUDTE Ua. 10188 Wad

HISTORICAL PRICE TECHNICAL CHART
BJC C: 35.00 daily
YTD =mMTD —
SETS0 i - j_—){_—__—‘i: H"\#‘U_T_-\" b i B
1.8% 1 A A I | AN
A Y ) 5 _
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AUN: @nguudFe Ua. 10ide wad AUN: @N89UdTE Ua. 19138 Wad

A ASIAPLUS

® Securities




Derivative talk
nagnsnNIsaynuaywus

SINGLE STOCK FUTURES
LONG JMTU23

[GonsANKU JMT 9: “Outperform” manalsionn 1) s:-auddedunuuan
flstugon 2Q66 AANA:IAUTAFVUNY QOQ Iia: YOY, 2) rinlsyod 2H66 €
QUILOIUUERTA 1a: 3) STAMAU JMT foutiliusuada:riounonunioasingglu
UINIED (-43% YTD) InsAusnAnidhrunet 2566 A 46 UIN
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TUILUAUBOIAURINSY IUKINEEoIEUUSION EMA 75 3U i 40.25 Uan

nagnsnisainu

lIuzUn LONG JMTU23 USIoru 37.25 un 1dannnls 40.25 uan 1ia: Cut
Loss 1 UN9INNU

Future Underlying
Settle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
JMTUZ23 36.60 -0.15 99 2301 99 g #MA 25 17% 2187
AL ENeNIUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e m|'I5::;“I'I | o
SETS0 o l".I it 180,
i T Mg P o
) I""ﬂl'"u' M - =
-25.5% II'I ... va
éuﬂ[u;ﬂ,'jﬂ,"\'; |‘IH‘ o . . e b Ll J
-5.2%. E E
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TRACKING PERFORMANCE
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Realized Profit on Aug 2023 - 30.0%

YR Realea ot _ e

0% 50% 100% 150% 200% 250%

vianuwie Mednsaseuwuarldnadalufuiue ede sl Wlaan i
flasmaau

AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 TRUEU23 6.85 6.85 13,070 25972 - 2,966 13.42 7.28 6.32
2 BANPUUZ3 9.01 935 132,585 70,832 11,600 16.03 9.36 893
3  SIRIUZ3 178 182 9,425 27,056 - 23,536 15.44 1.83 175
4 GUNKULUZ3 336 332 9,056 124,099 8,997 19.36 351 332
5 IRPCU23 239 238 6,237 18,517 5,627 8.54 2.46 2.39
6 TTBU23 166 169 4,231 13,108 - 1,485 173 165
7 PTTU23 34.01 3475 3,203 13,365 2,067 821 34737 34.00
8 PLANBU23 842 865 1,533 4,037 - 1,000 7.02 8.75 8.42
9  S5CBU23 11178 1105 1,340 5,259 750 8.79 11256 110.50
10 TOPUZ3 50.75 5175 1,201 2,280 639 9.03 51.42 50.70
11 BTSU23 7iz 7.8 1,038 5951 - 1,007 7.88 7.84 7.66
12  ORIUZ3 103 103 1,005 4,370 - 895 1092 10.30 10.10
13 AWCU23 427 426 1,003 10,475 1,003 4.27 421
14 SUPERU23 0.5 0.5 1,000 33,701 - 428 0.50 0.49
15 PTTEPU23 158 162 976 AR = 45 16.78 160.63 157.00
16 KBANKU23 1229 122 814 9,084 281 11.21 12366 12122
17  STECU23 10.78 107 787 9,946 - 884 6.19 1155 1072
18 CPALLUZ3 60.81 60.75 713 13,253 335 14.97 61.62 61.26
19  KTBU23 20.02 20 651 19,273 - 329 19.63 20.70 19.95
20 TENUZ3 11.25 113 634 16,420 599 5.36 1176 1115
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GOLD FUTURES

sHANaIANANNanSTIDOALAUANSALNULNY IWUVU 9.5 IKSurys Unn
1,943 InSuryd  [RglAISInUUINNNISSIJaIVaNdNSIWanauINUWUSURS
ansSy  11Ia:N1S9OUATVOVANRNUNDAANS  KauanSTIUAIWuAdIaVNISY U
UONNIAINUAS 13:9NSINNSIWUIFOU N.A. BaNUIMINGIANA Fav:iTu
Jedus:aonsUSUTUSnSInONITVOISUNANSNANANST  (WR)  diwalk
DOLLAR INDEX USuay 0.45% Unn 102.01 9a dmSudUnrl Audioy
ARMIUNISSIBIIUTOaIASUgRvaAYvasnanaUs:InA TinkuanlURfAaIav
RUIWovauniarsy, 3u a: 1gasidu gad

nagnsnisainu

s1ANEIAN GF10Q23 100AU IWLVU 140 un UAR 32,010 LN IABUIAY
1,945 1KSuryd InaiAgdsiAINavAInaln SPOT a'ﬂamﬁ'm?iouhouﬁom
1,944-1,945 WSUrYY AIASIAN GF10Q23 duliv:oglunsou 31,900-
32,300 U thedduAdIu:UNtnaunuADanuU: LONG GF10Q23 Nnuf
31,770 un UJagUuidnnls 240 un u=unfiasiold Inadidnnnnnls 1,980
IMSBrYS Ko 32,590 UNN lla:kun9gn STOP PROFIT 15A 31,920 unn Iviie
LOCK rinlsvusin 150 uanannu 18unistouniunonuidesninsininedAn
IndoulHoAINAA

GOLD SPOT

IOXGL C: 1,943.61 daily

rsi1(14, 70, 30, 1)

o

E T8 Tt e T e e

AL aNeNUdTe Ua. 1oide wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,961 8 040 21,508 34,717  -6223
G0Z23 1,892 7 036 5551 16,130  -2647
MINI GOLD FUTURES

Last Chg  FChg val o] OiChg
GF10Q23 32,010 10 003 3683 8426  -1948
GF10V23 32,130 20 0.06 83 3,840 -a09
GF10723 32,200 0 0.00 376 888 23

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.
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GOLD ONLINE FUTURES (GOU23)
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AANSIAINBIAN dryryrruaunuinAtin sStAMKanIuasu EMA 10 du d:nau
UIUAUYoIdURSaUNISY Us:IDU Nsounsindoulnon $1950-1980

GOLD ONLINE: iiu=Un TRADING GOU23 A $1950-$1980 lla: CUT LOSS $3

GOu23

GOUZ3 €1 1,960.70 daily

- wih
|||'”J‘r||"'”—| |I"
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rsi1{14, 70, 30, 1}
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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
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Gold Spot Price,RT IQXGL
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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
32,380.00 250.0 2,500 210y 2,290
32,330.00 200.0 2,000 (210} 1,780
32,280.00 150.0 1,500 (210} 1,280
32,230.00 100.0 1,000 (210} 750
32,180.00 50.0 00 (210} 250
32,130.00 0.0 - (210} (210}
32,080.00 -50.0 (500} (210} 710}
32,030.00 -100.0 (1,000} (210} 1,210
31,880.00 -150.0 {1,500} (210} (1,710
31,830.00 -200.0 (2,000} (210} (2,210}
31,880.00 -250.0 (2,500} (210} (2,710}
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