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SET50 FUTURES:

nsiUn SHORT S50U23 A 944 9a 0N STOP PROFIT ANU dmsu é )
Sutinm SET50 wuwoulis DOWNSIDE $7n fiuzun TRADING
S50U23 Tunseu 938 -950 ynlia: LONG nsouay

SET50 OPTION:

IUnanu: LONG S50U23C950 1 15 9n N1ls 1.80 M iu=Unfiora elAMOARENALBAUAUAUGLLOUZY
10rinnls 25 90 (SET50=955 90) llia= CUT LOSS 3 90 AR SET50 nsUSunagnsiu Derivative Talk FiodfnTunIsls
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SET50 Index Futures/Option P.3
Single Stock Futures P.6

Gold Futures P.8
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SINGLE STOCK FUTURES: doan  Ielklinavnuanuisnusuilasunagns

iUzt LONG PTTGCU23 USIoru 39.50 uan 10arimnls 41.75 un WADUsansnwLnesTu Ao
la= CUT LOSS 0.50 unnvnnu

IluzUnfio LONG ERWU23 nu 4.66 unn 1dannmls 4.84 unn lia:
CUT LOSS 0.10 un91nnu elegram e Asia Plus Group

GOLD FUTU RES: @ﬁeoe Asia Plus Group

GF10 FUTURES: onulUnannu: LONG GF10Q23 nun 31770 uan [ Follow Now
Surinls 250 un Tneudiu:un TRADING A 31660-32160 UIN \. J/
($1900-1930) iia: CUT LOSS 100 Un9nnu RN R

5 _ usEnranNswe 10188 wad
GOLD ONLINE: iu=th TRADING GOU23 A $1920-1950 fla: CUT
LOSS $3
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All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 95,876 126,024 30,148 2656 49273 -154904
Foreign 130,504 121,438 9,066 33847 85122 19538
Retail 221856 200774 21,082 35,503 134385 135456

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 34 455 35,732 2277 4 TEE 16,423 -3,940
Foreign 104,121 90,514 13,607 -25,836 45240 72795
Retail 105,389 116,719 -11,330 21,070 29,817 -58855

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 48,188 77,694 29,506 20,361 92841 163,809
Foreon 8858 10,028 AT 7558 38925  -48127
Retail 81,007 50,420 0,677 27919 128766 210,036

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 512 1719 1,207 51T 1631 1449
Foreign 16,322 19,552 3,230 1,259 4815 4441
Retail 5,821 11384 4,437 2776 6446 5,890

Call Option LenalSher} Position : Contract

Accumulated Long(Shor)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution ] 162 106 =212 -482 4423
Foreign 810 312 208 116 383 5374
Retail 1,760 1,952 182 335 350 5770

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution g4 144 50 0 -117 -853
Foreign 188 456 -268 -330 613 -323
Retail 2084 1,756 328 330 _496 1,858
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SET50 OVERVIEW

Nss1edUls 2Q66 vouruTunaw SET50 INDEX andnsnguiunyau 17
USBN Mrnlsanssounu 1.0 IdUAUUIN KARD -2%Q0Q Ik +8%YOY By
InesoutiodnindmainAn 2.2% veusnus:Iuntanisidiodeylugod
sousouiFeiunsInasgunanunlnewssAiolng FudadsnUs:INe
onudRuswIURUWasIFOU N.A. KAAD -0.3%YOY Butieidunisususoal
ASUISNUURNIFIFOU N.W. 2564 :rouNIWIASUIRINWUGAIE IB3NFIU
ntuiDunsinnAusionTsIStoeNUINSNSNS:FAUVaISTUNa FlKRaAKUIU
onudusuaaWeidnUos 0.3%  doutlianSg-ogluEoIRNMIUNISSIENU
Rueeiziou n.A. Tudud InsAAVENERAD 3.3%YOY anwinndouvusdu
rlAna1nRueguNNo:INIRUWOUIIFIBO3 DOWNSIDE $1n9nAunau
WANNURGEouUS=AoInAISIAUNTUAUDUTIVUISY 1.6% F9AA SET50
INDEX 11nay{usag 942 — 955 9

DIRECTION TRADING: n1siun SHORT S50U23 N 944 9» Qn STOP
PROFIT Anu dmsudutinn SET50 tuwoulisi DOWNSIDE $1A 1u=Un
TRADING S50U23 Tunsau 938 -950 9niia: LONG nsauany

SPREAD TRADING: an1u: LONG SPREAD S50U23723 R 1.8 9a JeqUu
VIANU 0.5 90 IuztihfiosiaidnrinrnlsAANNINnuAR 4.31 90

SET50 OPTION: 1Unan1u: LONG S50U23C950 A 15 9 rinls 1.80 9
u=untiemordannmils 25 9m (SET50=955 9/) la: CUT LOSS 3 9A AA
SET50 INJJWUWoU

nuosSu  nuoMu

SET50 942 955
S50U23 938 950

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23  aglugodsunaliionauunéu
funuoltiu  UPTREND  U&INSOUNNS
Indoulron 938-950 9n
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SET50 Index Last 1Yr Hist. Volatiity 2Week Hist. Volatiity
9438.05 115 14.7547
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Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time

Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50U23C1025 1.00 -0.10  =1026 0.00 1.00 8.22% 0.67 183 6581 13.44 0.05 48.41 8.2%
S50U23C1000 3.30 050 =1003.3 0.00 3.30 5.83% 225 592 11194 13.92 0.14 38.93 5.8%
S50U23C975 7.90 110 =09829 0.00 7.80 3.68% 6.25 650 12089 13.92 0.27 32.33 37%

S$50U23C950 16.80 240 =966.8 0.00 16.80 198% 1442 500 5659 14.18 0.45 25.67 2.0%
S$50U23C925 30.30 340 =9553 2305 7.25 0.76%  28.02 129 4167 14.27 0.65 20.33 0.8%

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
S50U23P1025 7820 -570 <9468 76.95 1.25 -0.13%  81.90 0 15 #NANA 100 1212 -01%
S50U23P1000 60.00 -450 =940 51.95 8.05 -0.85% 58.56 3 274 14.37 -0.85  -1341 -0.8%
S50U23P975 3990 -410 =9351 26.95 12.95 -1.37%  37.63 40 694 14.40 072 1700 -1.4%

S50U23P950 2350  -290 =9265 1.95 21.55 -2.27% 20.88 181 2097 14.32 -0.54  -2165 -2.3%
S50U23P925 1210  -2.00 =9129 0.00 12.00 -3.71%  9.55 477 4345 14.44 -0.34  -26.94 -37%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX n:)'luauwusan'lu:vaouna\]r]umuds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETE0 345.05 5.94 063~ 3823 10,000 - - 140000
e A, Stk Forzign Nat (hs) e A TFEX, Faoreign Met (rhs) 120000
Symbol Seffle Chg %Cha Vol Ol Ol Cha - - A 100000
SEONZ3 95642 0.0 0.0 27 140 i B m j’ V\A
(10,000} J V\- soo00
SE0023 34240 14 01 3 46 -3 60000
S50U23 543,50 54 06% 2045 556 4,61 20999 hVA N A / b 40000
: : o : ’ : 20,000, /’ L\’\‘ \ A / \ ! 20000
550223 344.50 5.0 0.5 20010 84346 183 (30.000) —f “\A 7 \ / o
S50Hz24 341,30 55 0.6 3913 15696 404 (40,000) ,M M‘ 20000
SEOMzd 938.30 4.6 0.5 2,934 8,378 1169 (50,0001 \M \/W -40000
— o LA ‘\,«.\ -60000
SET50 Futures Long(Sher} @ 8ndna Al Long(Short] 60.000) ~ 80000
Long Short Met 235u 2 ddani 1idau 208 8 ¥ 8 8§ 8 8§ 8 8 8 1
- 5 & & » ®# # £ 5 5 3 3 ¥%
- 34455 36732 2277 4766 W0E3Z  -3.940 235333 33 2 22
oy 04121 905 13607  -25836 -39629 72795 R - 8§ 5 7 8 8 - 5 9
otas 05383 16,719 -11.330 21070 28837  -63.855
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 1,004 1,011 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
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SINGLE STOCK FUTURES
LONG PTTGCU23

stARUTUBoIRLIULIBEdIMaUSUIU 2Q66 Agii la: OUTLOO
Wudoangr9nFulUIdos:AuUntivoul DOWNSIDE Asiin Sunal

NOISINIA HOHVY3IS3YH Ag

nagnNsnNIsaynuaywus

K 2H66 i
uoldu

AANIssAvNGIUUN-agluanunsnifesfugsNsomanvestiu

2Q66 $1AMKRUU Div Yield 2.6% Ing Fair Value U 66 INNU 44 uan

SIANKUSIEAU SoU Technical Rebound S1ANENGAWNADINITEU EMA 75

5U Ud% Downside RYAR aUUaUUSourYryIuuaNIngIRoudn Hammer

nagnsnisainu

u=Un LONG PTTGCU23 uUSIaru 39.50 uan 10mnnls 41.75 uan lia:

CUT LOSS 0.50 uanvnnu

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
PTTGCU23 39 57 -0.43 753 4842 753 727 10.00% 233

ALA: ENeNNUDTE Ua. 10158 Wad

HISTORICAL PRICE

YTD ®mMTD

SETS0

PETRO

PTTGC

-18% -16% -14%  -12% -10% 8% 6% 4% 2% 0% 2% 4%

ALA: SNeNNUdFe Ua. 1018 wad

TECHNICAL CHART

volume_colored_EMAT(5)
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SINGLE STOCK FUTURES
LONG ERWU23

soutinlunnnNsnirnisUnAlss:Au QOQ Auiisi 3Q66 - 1067 Atadnitu
HIGH SEASON vedriediiualng (Fvu YOY nnlnsund) aduauusioy
RECOVERY vedriovifgalng Tne FAIR VALUE U 2566 11U 5.70 uan
SIANKUSIEIU NAUKO: Higher Low AINAUINNNSauay Trading Zone

Ineingiointio EMA 75 U Anitus:8=a=au noudsuvusionuiualtiunan

nagnsnasaJnu

lu=unfio LONG ERWU23 nu 4.66 uan 10nMnNls 4.84 uan ia: CUT

LOSS 0.10 uaN9INNU

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ERWL23 4.74 -0.02 18 1147 18 6.78 19.75% 41.67
AUN: Ee0Udde ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e i '
il
7% IT ‘I|| h ' |H||¢ py o T e
sETE0 RS A AL L A} ) i
1.9% I'rll'"l.hm' III 'l Ipl h I'”"‘| IIL. 0 b
) )

5.8%
TOURISH

ERW
0.4%

6% 6% % 2% 0% 2% 4% 6% 8%

ALA: ENeNNUdFe Ua. 1oide wad

| Volume_colored_ENAT(3)
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TRACKING PERFORMANCE
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Realized Profit on Aug 2023 -15.0% .

YR Realea ot _ R

-50% 0% 50% 100% 150% 200%
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flasmaau

AL ENeNNUDTE Ua. 1188 Wad

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 TTBU23 168 171 9,943 32,348 - 3,922 174 165
2 TRUEU23 672 6.8 8,056 22,462 - 4,475 12.42 672 6.47
3  SPRCU23 Q32 Q35 5,566 2,184 1,504 8.69 919 8.31
4 SIRIUZ3 177 179 5,417 42,296 3,033 15.44 177 172
5  WHAU23 485 488 5,211 10,789 - 1,561 9.28 4.85 475
6 KCEU23 45.09 4575 4,285 3,294 906 8.55 4474 4177
7 MTCUZ3 376 375 3,703 5162 - 560 5.77 38.03 35.10
8 PTTU23 341 35 3,083 11,337 1,365 921 34.54 33.65
9 AAVUZ3 262 262 3,039 54,680 2,038 8.48 2.67 2.54
10 BLANDU23 0.81 079 2,055 163,521 28 8.95 0.81 0.81
11  sCBU23 112 1125 1,852 5,505 1,201 8.79 113.07 11125
12 CPALLUZ3 59.75 59.75 1,778 14,939 1,122 1497 5975 59.34
13 KBANKU23 126.8 127 1,762 7,299 - 2,403 1121 126.80 119.87
14 IRPCU23 242 242 1,663 18,816 - 884 8.54 2.47 235
15 SAWADUZ3 481 48 1,582 11,921 - 218 6.65 49.05 4570
16 TOPUZ3 50.77 525 1,130 2,858 510 8.03 52.34 50.15
17 BANPUUZ3 912 9.4 1,094 58,528 - 741 16.03 839 895
18  KTBU23 20.15 203 1,074 18,723 - 85 19.63 20.64 20004
19 CPFU23 19.27 19.4 1,056 21,351 575 7.99 19.33 19.22
20 THCOMUZ3 133 134 946 9,706 - 399 10.00 1361 12 62

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

snANadAmanansIoAU anay 10 K88y URR 1,914 IKSUYY AR
Tuseuifiou 2 dUnH Itievaniinadnus:asnisadnu IWosaRAIAVRUIWE
ansy Imsﬁuﬁvzlﬂmlwum‘vﬂswm@uﬁnﬂ CPI munognstsInywan (PPI)
Tuduwsat (BuAns) Baveyaminand 9:10udedsUiBNFANaNSINENITUVOU
sunAsSNaNansy (wn) lus:u:anld Mutiuon9neolaviuwendo gubveya
IASUgRvaNArYvouansguRvsonUluaUmKl  Tiin Shuoutivesu
Aann1sIUSIEAUAK  llasfistinouidolulusine  Re:0warions
InGoUlHOVOINANARUIANANANOIFN

nagnsnisainu

s1ANEIAN GF10Q23 10oAU anad 90 U Unagh 32,020 LN (1,922
IMSOrYY GIN3NsIMNaIAIRatn SPOT anann 1,916 IKSory«) 1a:dugn
STOP PROFIT rifKlinasnundianiu: LONG GF10Q23 nun 31,770 uin
Unanu: a=5urinls 250 unn dnSunagnsaul IWosenAolaviuIloansy
WudRIuU:UNNauun TRADING GF10Q23 nsou 1,900-1,930 IKSuryd
Ko 31,660-32,160 lla:iKun9n CUT LOSS 100 uanannu iedouru
AWIFBIMINSIANEIANIAZUTHOEAINANA

GOLD SPOT

IOXGL C: 1,816.00 daily

ol

il i A
I I, o

al ||| L 'hlf'l.rﬁ' | H, § 1930

il i LTk i

L‘L | 1900
\ 'l,.'lli |l

a ming !
I'n,1 * J]J_“J g
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macd1(12, 26, 9)

© 200 Pt s i e e

AL aNeuIUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,935 -0 -0.50 21,508 34,717 -6223
G0Z23 1,965 -11 0,53 5551 16,130  -2647

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 32,020 70 022 3,683 8,426  -1948
GF10v23 32,170 30 -0.09 83 3,840 -a09
GF10723 32,250 -0 -0.03 376 888 3

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKA 9 STANUAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:Usunru
MssovrgInAVUTUEIgI0a1 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOU23)

NOISINIA HOHVY3IS3YH Ag

AANSIAINBIAN dryryrruaunuinAtin sStAMKanIuasu EMA 10 du d:nau
UIUAUYoIAURGaUNIsY Us:IDU Nsounsindoulnon $1920-1950

GOLD ONLINE: 1iu:Un TRADING GOU23 A $1920-$1950 lla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZI G: 1,934.80 daily (Gold Online Futures Sep-23) GOU23 daily
ol “
i 'l T T T
! "'Il' M, : oot Prwitre e . . s Y
f ‘l 1] Il, 'I'I l’T"! L TR T b, :
I 'l " ‘I *I Gold Spot Price,RT IQXGL —
(1] l.'rlrl 41 N 1850 o ; . . i
T2 "*‘iih; l'_l Ttalitey e Tteany | FI.
THlla, o pedytr? ey
‘macd1({12, 26, 9) rs1 :
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w & o o
nasidavsnarnavAiriduunn muomn'ﬂquﬂnuvao MINI GOLD FUTURES
FX (uan/ USD) uhacnusesios
34.50 34.75 35.00 35.25 35.50 [Atesswlew 28.10 uwn/dnunet/dio)
1,850 30,338 30,558 30,778 30,997 31,217 minia . ls  Assmdle Als
future Lapnuudlag faavu) VAT (v} (uevulgwi
1,880 30,830 31,053 31,277 31500 31723 32,220.00 5200 2500 Z10) 2,290
1,910 31,322 31,549 31,776 32,003 32,230 32,370.00 200.0 2,000 (210} 1,750
1,940 31,814 32,044 32275 32505 32,736 32,320.00 150.0 1,500 (210} 1,280
32,270.00 100.0 1,000 (210} 780
1,970 32,306 32,540 32,774 33,008 33,242 12.220.00 50.0 500 (210 290
2,000 32,798 33,035 33,273 33,511 33,748 32,170.00 0.0 _ (210} (210}
2,030 33,290 33,531 33,772 34,013 34,255 32,120.00 -50.0 (500} (210} (710}
2,060 33782 34,026 34271 34516 34,761 32,070.00 -100.0 (1,000} (210} (1210
32,020.00 -150.0 (1,500} (210} 1,710}
2,090 34,274 34,522 34,770 35,019 35,267 31,570.00 2000 (2,000} (210} (2,210)
31,820.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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