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SET50 FUTURES:

[Unaniu: LONG S50U23 T6iR 938 9 s 9 9miu=tntiosioidarin
s 950 97 IIa:13ouU STOP PROFIT 5 97 AN SET50 o¢/lugouiingy
SIDEWAY/SIDEWAY UP

SET50 OPTION:

iUnanu: LONG S50U23C950 A 15 90 rnls 3.20 9a luzUnfiosio
1Urinrnls 22 9n (SET50=960 96) la= STOP PROFIT AnuivioUn
lonnavannu

SINGLE STOCK FUTURES:

iUn LONG PTTGCU23 TdRuSIonu 39.50 uan tiuztihfiosiaidnrn
Anls 41.75 un 1a: CUT LOSS 0.50 uan91nnu

IluzUnfio LONG ERWU23 nu 4.66 unn 1dannmls 4.84 unn lia:
CUT LOSS 0.10 unnvnnu

GOLD FUTURES:

GF10 FUTURES: liu:Un TRADING A 31740-32240 Un ($1900-
1930) la: CUT LOSS 100 unnannu
GOLD ONLINE: 1u:un TRADING GOU23 A $1920-1950 11a: CUT
LOSS $3

wamoulnu SET INDEX rauidonsut 2019 V.S. 2023
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All Futures Long(Short) Position : Contract

Accumulated Long(ShorT)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 124,523 156,571 -32,048 -62,196 -106,759 -179,711
Foreign 118,832 128,391 -9,559 -493  -51,606 -1,378
Retail 267,110 225,503 41,607 62,689 158,365 181,089
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 36,507 36,739 -232 -2,509 3,504 -5,156
Foreign 80,595 92,899 -12,304 1,303 -27,765 52,145
Retail 126,084 113,548 12,536 1,206 24,261 -46,989

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Llong Short Net 2Days 1 Weeks 1 Months
Institution 52,884 91,174 -38,290 -67,796 -143,704 -196,229
Foreign 21,092 12,268 8,824 7,653 -21,307 -38,853
Retail 96,415 66,949 29,466 60,143 165,011 235,082
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 1,062 1,487 -425 -61,855 -105,983 -185,728
Foreign 15,163 21,744 -6,581 -602 -51,372 3,849
Retail 17,113 10,107 7,006 62,457 157,355 181,879
Call Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 170 289 -119 -225 -566 369
Foreign 392 418 -26 272 392 6,359
Retail 1,961 1,816 145 -47 360 -5,051
Put Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 58 114 -56 -116 -24 -1,403
Foreign 342 237 105 -163 -626 -214
Retail 1,879 1,928 -49 \ 279 650 1,625
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SET50 OVERVIEW

NISSIBIIURUIWOEKSTHIFIDU N.A. 66 VUMD 3.2%YOY ANIIAR
3.3%YOY AMURUTRWUIIUVENEED 4.7%YOY FNd1ANA 4.8%YOY
AANIRUIWoRY:a0aIVIAURTAUNAINUAIAG2I9SYIVUVEJ FED UIED
a:rfounn FED WATCHTOOL An31 TERMINAL RATE vauneniJacogn
5.50% MR MelAanwiondouTuAURUURoNaNARUANSTAUSUTU
U0 0.03% v 0.12% doUtFUINUTIUYNIANTOITIIANTSIAUNIUU
n§UMosIUTuranuUs:inA 990 UK US (IsUnuisTsuldonianiodnandais
ful) BuesniDuns:iauonsioRulunduniouinus doudiedsiuls:inAgueg
Tugounsifivinlswaus:nouNs 2Q66 IIA=ARMIUWAIUINISNINNSITOY
FONISSOUIZEIWSSASOUSTUNAVaIIialng BISUIRUADIUAUKLLINTU 34
AR SET50 INDEX 1IN0 SIDEWAY/SIDEWAY UP n1unsou 942 — 955 2

DIRECTION TRADING: 1Unan u: LONG S50U23 [siA 938 90 rinls 9 90
Iu=tnfiesioidnrindnls 950 9m llazidou STOP PROFIT 5 9n ANA SET50 o
ugouINdu SIDEWAY/SIDEWAY UP

SPREAD TRADING: an1u: LONG SPREAD S50U23723 A 1.8 9 Ja9UU

VIANU 0.5 90 IuztihfiosiaidnrinrnlsAANNINnuAR 4.31 90

SET50 OPTION: iUnannu: LONG S50U23C950 R 15 9¢ rinls 3.20 90
Iu=Unflosioirindnls 22 9a (SET50=960 90) lla: STOP PROFIT Anuivio
Unlonmavinnu

nuosSu  nuoMu

SET50 942 955
S50U23 938 950

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23  IARANYrYInUUINS:U:aUnay
WUILOFNU 945 97 S:u:dudunaulun
953 901
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SET50 Index Last 1 Hist. Violatiity  2Week Hist. Volatilty ‘

943.05 115 147547
Call Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Pr m Che Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50U23C1025 1.00 010 =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% 2.25 552 11194 13.92 0.14 38.93 5.8%
S50U23C975 7.90 110 =08829 0.00 7.80 3.68% 6.25 650 120849 13.92 0.27 3233 37%
S50U23C950 16.80 240 =0966.8 0.00 16.80 1.98% 14 .42 500 5659 14 .18 0.45 2567 20%
S50U23C925 30.30 340 =09553 23.05 7.25 0.76% 28.02 129 4167 14 27 0.65 20.33 0.8%
Put Option
. Break Intrinsic Time Allin-  Theory Open Implied Delt Effective Time
Pr m Che Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50U23P1025 78.20 570 =04G6.8 76.95 1.25 -0.13%  81.90 0 15 #MANA 100 1212 -0.1%
S50U23P1000 60.00 -4.50 =840 51.95 8.05 -0.85% 5856 3 274 14.37 -085 1341 -0.8%
S50U23P975 38.90 -4.10 <8351 26.95 12.95 -1.37%  37.63 40 694 14.40 =072  -17.00 -1.4%
S50U23P950 2350 =280 =08265 1.95 21.55 -227%  20.88 181 2087 14,32 -0.54  -21.65 -2.3%
S50U23P925 1210 =200 =8129 0.00 12.00 -3.71% 9.55 477 4345 14.44 -0.34 -26.94 -3.7%
AUN: 8N8UDIL Ua. 19158 Wad
NIWSoUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close Chg %Chg asumsBoug
SET50 948.05 5.94 0.63% 9/8/23 10,000 - - 140000
s 0 Stock Forzign Nt (lhs) e Acc TFEX Forsign Met (rhs) 120000
Symbol Settle  Cha %Chg Vol. Ol Ol Chg - A 100000
S50N23 958.42 0.0 0.0% 27 40 0 10000 W\'\.\,\A\ j’ V\A 20000
:Z(jzzz Zzz':g : : (? 2: 215 313 515 e:: -27 45-91 20999 ,\VA \ A / ‘, igggg
, . : ; . - 120,000 /’ L\’\‘ \ A / \ ! 20000
$50223 944.80 5.0 0.5% 19,739 84,346 -1,659 @0.000) —f “\A 7 \ / 0
S50H24 94130 55 0.6% 4,265 15,696 579 40,000) ,M M‘ 20000
S50M24 938.30 46 0.5% 3,862 8,378 -438 50,0001 \_M w -40000
o LA ‘\,«.\ -60000
SET50 Futures Long(Short) : &ryrun a:au Long(Short) 60,000} -~ 80000
Long Short Net 2 5u 2 #donvi 1diau 8 &. &. b &, g, b &‘ &, &, m, b
o 5 & 5 % & & £ 5 5 3 3 ¢©
a1ty 36,507 36,739 -232 -2,509 1977  -5,156 23132 2323 33 2 2 32
o 80,595 92,899 12,304 1303 -69,507 52,45 =8 - 8 &% T 88 - 89
Nuday 126,084 113,548 12,536 1206 57,620 -46,989

AUA: aNeNUddFe ua. 1oide wad

AMNISOd SPREAD ru Aulfou91n ASPS MODEL

Ihring Spread Bselna - BSelnd

S50N23 S50Q23 S50U23 S50V23 S50X23 $50723
U 27 n.A.bé ru 30 a.n.66 ru 28 ne.bé  nu 30 an.bé U 29 w.e.66 nu 28 B.A.66
S50N23
S50Q23 -2.04
S50U23 -5.44 -3.00
S50v23 -4.23 -1.59 1.41
S50X23 -3.06 -0.22 2.78 1.37
S50723 -1.47 1.56 4.31 3.16 1.76

*gunfigrudasnandaulenasswine a.a. - 5.a. 66 WA 2.25%

ALA: ENeNNUdIE Ua. 1018 wad

AUN: dNeNIUdFe Ua. 10158 Wad

SET50 Ais:6uAn PER 619

(inn) u.A. 66E U.A. 66E 1W.8. 66E w.n. 66E D.8. 66E n.e. 66E s.A. 66E
PER 15.5 888 ' 902 908 915 922 942 963
PER 16 917 931 938 945 952 973 994
PER 165 945 960 967 974 981 1,003 1,025
PER 17 974 989 996 1,004 1,011 1,033 1,056
PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
PER 185 1,060 1,076 1,084 1,092 1,100 1,125 1,149
PER 19 1,088 1,105 1,113 5122 1,130 1,155 1,180
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SINGLE STOCK FUTURES
LONG PTTGCU23

stARUTUBoIRLIULIBEdIMaUSUIU 2Q66 Agii la: OUTLOO
Wuoangr9nFulUidos:Auntivoull DOWNSIDE Asiin dunnal

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 aUUAUUAIUANYrYIUUONINIABUTA Hammer

nagnsnisainu

iUn LONG PTTGCU23 Iih 39.50 unn 1drinrls 41.75 uan ia: CUT

LOSS 0.50 unaNNu

Future Underlying
Settle : Ol .
Future . Basis Vol Ol Leverage| Upside PER 66F
Price Change
PTTGCU23 39.50 -0.25 207 4592 207 7.27 10.69% 23.16

ALA: ENeNNUdFE Ua. 1oide wad

HISTORICAL PRICE

YTD =MTD

SET50

-15.8%
PETRO

-15.9%
PTTGC
0.6%

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

ALA: SNeNNUdFe Ua. 1oide wad

TECHNICAL CHART

PTTGC C: 40.00
W
[

i
I I I""."'

1D

W Iy.,_

I

{ P

I‘m"rr" "I
-

Iy it | LS
'|| lm,|.|| "u

volume_colored_EMAT(3)

| AN
macdi(i2, 26, 9]

AUN: dNeNIUdFe ua. 11ge wad

ASIAPLUS

Securities



oy
~<
i
o
>
X
O
T+
2,
=
2
S
=

Derivative talk

nagnsnNIsaynuaywus

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

nagnsnisainu

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
ERWU23 4.77 0.01 2501 3147 2501 6.78 19.75% 41.67
ALA: ENENNUDTE UA. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e || I "
i [h
i IT ‘||| I | lﬂll& py o T e
SET50 i F UM N S L L ¥ ..,IT'I..‘ Al ) : 45
n I||‘ Il- o Ilt 'l IN*ur ih IIH'"‘I IILI . l'hl.
“"*, - ) IS ] Il || ﬂ'hrl‘li" e
TOURISM i . Ill I'Illml J
Volume_colored_ENATE)
!
6.2% i mscdmlz,zs. !; AT 1 ‘

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

AUA: SNeNNUdTE Ua. 108 wad

AUN: dNeNIUdTe Ua. 10158 wad
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TRACKING PERFORMANCE
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Realized Profit on Aug 2023 -15.0% .

YR Realea ot _ R
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AL ENeNNUDTE Ua. 1188 Wad

TOP 20 MOST ACTIVE VOLUME

Settle
Future Basis Vol Ol Ol Change Leverage Resistance Support
Price

1 SIRIU23 1.83 1.86 20,264 45,934 3,638 15.44 1.83 1.72
2 BANPUU23 9.26 9.6 16,241 62,138 3,610 16.03 9.40 £ty
3 TRUEU23 6.8 6.8 11,528 30,460 7,998 12.42 6.81 6.51
4 TIBU23 169 171 10,555 22,990 642 174 167
5 CHGU23 2.94 2.96 4,286 7,948 - 3,989 1331 2.98 2.82
6 COM7U23  27.58 2825 3,368 7,028 - 299 4.94 28.14 2633
7 MTCU23 384 38.75 2,965 4,685 - 477 5.77 38.41 37.12
8 SPRCU23 935 9.45 2,522 164 - 2,020 8.69 9.33 935
9 ERWU23 477 476 2,501 3,147 2,000 6.78 483 474
10 CPALLU23 60.2 59.75 2,431 16,224 1,285 14.97 60.20 5957
11  WHAU23 4.85 4.86 2,006 10,756 - B 9.28 4.85 4.76
12 ESSOU23 893 9.1 2006 125584 2,001 9.49 9.22 8.91
13 BDMSU23 289 29.25 1,891 2,411 1,506 17.05 29.09 28.55
14 IMTU23 3955 40 1,599 2,409 - 207 32.96 38.20
15 IRPCU23 242 2.4 1,551 19,846 1,030 8.54 247 237
16 AOTU23 70.95 718 1,436 4,429 637 11.10 72.00 69.60
17 MAORU23 1519 157 1388 4,848 1,114 751 1551 14.76
18  CPFU23 19.44 19.6 1,165 21,325 - 26 7K 19.53 19.21
19 BTSU23 7.23 7.2 1,043 7,473 528 7.88 7.32 725
20 BHU23 2425 246 1,039 1,058 - 87 18.21 233.12 232.00

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANNDUANAINaKSTItoAU anay 2 IKSuryd Uan 1,912 IKSeryd Diisy
NARUYINNSWIVUVOIINSWanaUINUWUSUNSANSY  a=nsiTuATvey
ANUnDaans IansgiuniwenstisiAGusina (CPI) IWLVUURENIAA
IFioU N.A. 1A:9UOUEVOSUEIEANISINNIUSIWAUAKGINIIAARNIU M
4 DOLLAR INDEX IJoAUWUVU 0.14% UnR 102.63 90 Inedul sov
ANMIUNISSIBNUABTSIANGWAR  (PP))  lazistinouleluyusinavey

ansy AMnDwasenisindoulkovasnatnRuliaznaAnadAnlus:g:solU

nagnsnisainu

$1ANeJAN GF10Q23 1JoAuU WUV 30 uan UAR 32,050 U N IRgUIN
1,918.5 IKSUrYY GuNdNsIANEIAINaIn SPOT drdnanindoulnousiony
1,914 IKSUrY4 ANSIAN GF10Q23 Suliv=0gh 31,850-32,300 UNN AFNW
shANesAduINduAolunsouRtedoUsI0uld 1,900-1,930 IKSUryd l1as
nannnauAnng:UarinsraneduitiodluinAinnadungnend  aAdiuzLi
TRADING GF10Q23 nsau 31,740-32,240 na:ﬁ’mumm CUT LOSS 100
uNINNU eJauunoUIFsIINSIANaUANIAZEUTHOEAINANA

GOLD SPOT

IOXGL C: 1,916.00 daily

x .|"*'|L’|.-.=. M. .
||| Il" |I.||. I"{'If'r,r‘.' | . l“"|T'l| 5 1930
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I'l "l,l’lli ll
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macd1(12, 26, 9)
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ALN: aNeNUdTe Ua. 1oide wad

GOLD ONLINE FUTURES

Lost Chg  %Chg Vo Ol OlChg
Gou23 1,930 7 038 21,508 34,717  -6223
Goz23 1,962 8 038 5551 16,130  -2647
MINI GOLD FUTURES
FUTURES Lost Chg  %Chg Vo Ol Olchg
GF10Q23 32,050 80 025 2,678 4,806 -8
GF10V23 32,150 70 -0.22 911 2,680 -136
GF10223 32,260 40 -0.12 159 158 0

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)

NOISINIA HOHVY3IS3YH Ag

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

GOLD ONLINE: iiu=Un TRADING GOU23 i $1920-$1950 lla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZI G:1,934.60 daily (Gold Online Futures Sep-23) GOU23 daily
LT I'Al"i “
I"l I..| * 'll ' | "rim .'I'-.,"‘ ountriy T T
Wh, A I'h‘rl I Il B b, e b,
II .'.lll l "I.I. T !*I Gold Spot Price,RT IQXGL =
A ha w0 :
't r : 1820 = *':*‘ii!w' l'_l "l, - Pl 1 |. -
Bila, oheby AL
‘macdi(12, 26, 9) rsi

AL ENeNNUdTE Ua. 118y Wad

nasidavsaninavAliriduuin

AN: aNeuIUdTe Ua. 10158 Wad

A1uarunalsvaanuved MINI GOLD FUTURES

FX (un/ USD) Unaonushagios
3450 3475 3500 3525 3550 (Fsssuidieu 98.10 un/&runun/dw)
1,850 30,338 30,558 30,778 30,997 31,217 nada mls - ansssudlons mls
future  ldsuuilag (110nu) VAT (u1wm)  (eanu)gna

1,880 30,830 31,053 31,277 31,500 31,723 32,400.00 SR 2500 210) 2290

1,910 31,322 31549 31,776 32,003 32,230 32,350.00 200.0 2,000 (210) 1,790

1,940 31,814 32,044 32275 32,505 32,736 32,300.00 150.0 1,500 (210) 1,290
32,250.00 100.0 1,000 (210) 790

1,970 32,306 32,540 32,774 33,008 33,242 1A m = &4 %

2,000 32,798 33,035 33,273 33,511 33,748 32,150.00 0.0 _ (210) (210)

2,030 33290 33531 33,772 34,013 34,255 32,100.00 -50.0 (500) (210) (710)

2,060 33782 34,026 34271 34516 34,761 52,050.00 =100.0 (1,000) (@i, (1,210)
32,000.00 -150.0 (1,500) (210) (1,710)

2,090 34,274 34522 34,770 35019 35267 31.950.00 e (2.000) (210) (2.210)
31,900.00 -250.0 (2,500) (210) (2,710)

AUA: aNeNNUdde Ua. 1o1de wad
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