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Derivative talk

nagnsniIsatnuauwus

SET50 FUTURES:

anu: LONG S50U23 nu 927 9a 0nUn LOCK rinls 935 9a LOCK
rinls 8 9m drSudutiuzunso LONG S50U23 A 930 9a 1UarrnTs
940 9n 1a: CUT LOSS 4 ma9nnu AA SET50 Wuwou
DOWNSIDE 91117

SET50 OPTION:

IuzUnse LONG S50U23C925 A 20 97 (SET50=935) 1UMn1ls 31
R (SET50=950 9m) a: CUT LOSS 3 9n AMm SET50 WNADIIG
DOWNSIDE 911A

SINGLE STOCK FUTURES:

Iu=Unfio LONG ADVANCU23 nu 218 uan Jaguumls 31.86% 100
ArAls 225 Un lla: LOCK rils 15% A 220 uan

luzUn LONG BJCU23 USIonu 34.75 unn 1dananls 36.50 unniia:
CUT LOSS 0.30 unnvnnu

GOLD FUTURES:

GF10 FUTURES: aniu: LONG GF10Q23 nuﬁ 32010 unn QnUn
Ia=5UVIANU 100 U"N d1KSUSUT U=t TRADING 31600-32100
UN 1a:sd LONG nseuay nnrum CUT LOSS 100 un 91nnu
GOLD ONLINE: 1lu=Uin TRADING GOU23 A $1890-1920 1= CUT
LOSS $3

anmn1s9avau THAILAND FOCUS 6 Unavan

3.0%

2.5% eEo ) Avg. 6Years 1.1%
Prob. Return >0 100%

2.0% 1.9%

1.5%

1.0%

0.5%

0.0%
2017 2018 2019 2020 2021 2022
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SET50 Index Futures/Option P.3
Single Stock Futures P.6

Gold Futures P.8
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anauzvayunaJnu

All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 120,588 110,883 29,725 4217 2481 78255
Foreign 114,010 140,440 _26,430 9,250 50488 -140,443
Retail 240,145  243.44D 3,285 5033 57,007 218898

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 33,142 25478 7,716 4770 6,022 11,796
Foreign 79,941 103,732 -23,791 -4 532 51124 -T2 155
Retail 124,570 108,495 16,075 -238 45102 60,350

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Days 1 Wasks 1 Months
Institution B2,150 66,562 15,588 5030 30933 164,869
Foreon 11,691 15323 3,832 1785 3653  -4469%
Retail 76,637 88,503 11,956 6705 34585 200568

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 1,228 1,504 =276 -1,067 193 -31423
Foreign 21518 20,563 955 3180 5940  -31332
Retail 14,331 15,010 679 4247 5747 34755

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 2 262 -260 =27 -210 -1,466
Foreign 459 376 83 274 578 4 227
Retail 1,544 1,367 177 -247 -168 -2,741

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 63 141 -7g -71 -261 -1,582
Foreign 307 339 -32 -216 289 625
Retail 2538 2828 10 287 -38 967

A: aNeNIUddFe ua. 1ide wad
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SET50 OVERVIEW

Je9umuUs:INAGUAHTSosmann:TAtnniNTUANSUS:3U JACKSON
HOLE S:H33UR 24-26 4.A. BIna1nANR3N9:1AUN1SAIEYrYIUUSOU
nsAIduUlBuBNSRURTLIAKINIARTUGesR:-MTKIsINAAUso
BOND YIELD 10 Uan$gd mannruansgcia:-nainiulaniuiadmniu in

o NIsAnUBNUS:IGURTHUNKUNADANIUNISNIASUIARVOIIUNADL
AuoarioNsiAtNBIS:nlvednIAeAIMRIWUEWU doudedsluus:Ine
Ao WAUTerandveginslnomidenunen«lusuwsad (22 4.A.) knlkon
uliesnbuuonsio SET50 INDEX UonanGElfiissnuuaInn1sinu
THAILAND FOCUS (S:h33Uf 23-25 &.A.) finnatia 6 URkuuiwuan
iduuonsionatnrulnuiads 1.1% Insldiisggovintinadnuanidudia=n
ainuUFANBIA NMelRan wionaouVAUIY DOWNSIDE funisusuaveu
SET50 INDEX iSUs1iinadnsaunnsindoulrion 935-945 9n  douus:ifu
BUNFARAIIAUTNISSI8IIU GDP GROWTH 2Q66 UNUISTAIAVENURD
3.0%YQOY

DIRECTION TRADING: annu: LONG S50U23 nu 927 9n nnUn LOCK
rinls 935 97 LOCK rinls 8 90 dnsudutiuzinso LONG S50U23 A 930
97 1UNNIS 940 94 11a= CUT LOSS 4 979NNU ANA SET50 WUWOUIIG
Us:zisiunouAurtinnasidouiia: SENTIMENT uona1nuiu THAILAND
FOCUS 1Judadednnn DOWNSIDE

SPREAD TRADING: an1u: LONG SPREAD S50U23723 A 1.8 N JOQUU
fnls 0.7 9 uzUnfiosieidrmIshANINOUER 4.31 90

SET50 OPTION: liu:tnso LONG S50U23C925 A 20 M (SET50=935) 1t
fnls 31 9m (SET50=950 9r) lla: CUT LOSS 3 9» A1n SET50 WNADIIR
DOWNSIDE 971n

nuosSu  nuoMu

SET50 932 945
S50U23 930 940

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23 Ingvwuwoulunsou 933-945
0
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility

935.68 1153 11.4106
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
S50U23C1025 0.50 -0.30 =10255 0.00 0.50 9.48% 0.15 151 6400 14.65 0.03 53.24 9.5%
S50U23C1000 1.60 -0.30 =1001.6 0.00 1.60 6.93% 072 322 11510 14.55 0.08 45.74 6.9%
S50U23C975 4.30 -0.90 =978.3 0.00 4.30 4.55% 275 603 13099 14.31 0.18 38.86 4.6%

S$50U23C950 1010 -2.40 =9601 0.00 10.10 2.50% 8.12 440 6401 14.03 0.35 32.08 2.5%
S$50U23C925 2070 -470 =9457 1168 9.02 096% 1897 149 4513 1377 0.56 2554 1.0%

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 9260 1120 <9324 8832 428 -0.46%  93.08 2 13 #MNANA 100 1012 -0.5%
S50U23P1000 70.00 7.00 =930 63.32 6.68 -0.71% 6871 13 288 14.76 -0.81 1218 -0.7%
S50U23P975 48.20 580 =0926.8 3832 9.88 -1.05% 4579 24 758 14.95 -0.80  -1560 -1.1%

S50U23P950 2520 300 =9218 1332 14.88 -1.50% 2622 173 2170 1376 -0.65  -21.57  -1.6%
S50U23P925 14.60 240 =9104 0.00 14.60 -2.81%  12.14 509 4439 14.11 -0.43  -27.50 -2.8%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX F\O'\UﬂUWUSHﬂ’]U:VOJUﬂa\]F]UW]\]US:IHFT u
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha 3%Cha asumstoue
SETS0 938,85 -0.90 010 EIEE3 10.000 80000
— 0 S%0CK Forelgn Net (hs) m— A TFEX Forelgn Net (ms) 50000
Symbol Seffle Chg %Cha Vol O Ol Cha *-“‘M f’v\h 40000
SEONZS 956,42 0.0 0.0 27 0 i 1000 ! 20000
S50023 532,50 62 0.7 7 4z 5 \\ A / L‘ 0
SE0UZ3 532,20 =0 5« 2fsE  dazaez T.ESe i \/‘ M 20000
: : o ’ ’ ’ 20,000, L\A \ ) [ \ I \ ~40000
550223 934,70 -4.4 0.5 18778 9045 -233 (20.000) V\\ \ \/ \ / W Zso000
S50Hz24 331,50 -4.0 -0 4,099 15,339 505 (40,000) ,A,,M " _80000
SE0M2d 826,50 4.3 0.5 2154 9,306 228 50,0001 \ N’l V\W‘\\w -100000
- o W \f\‘ ~120000
SETS0 Futures lonalShert) : dhdrdn 80U Long(Short) 60,000) a 140000
Long Short Met Z4u Z dlani 11dau 2 8 2 8 8 8 8 8 8 8 8 =
i 3342 25426 7716 4.770 9526 11796 5§ 5 5 5 5 5 5 £ £ 5 5 5
ET A A . . r .
i 3 & & 3 & & & 32 & & 3 38
frapet:] 7994 103,732 23,7 -4532 -78,889 -72.155
satas 124570 108.495 6075 235 69363 60359
AUN: @89IUDVY Ua. 19188 wad NU": d189UdVe Ua. 19188 wad
AMN1STU SPREAD nu duinauaan ASPS MODEL SET50 ns:AuAn PER VY|
Irineg Spread Bselna - Bseing
S50N23  $50Q23 S50U23 S50v23 S50X23 $50223 (i) U.n. 66E DA 66E 1.8, 66E w.n. 66E D.8. 66E Nn.8. 66E 5.A. 66E
-
U 27 N.A.66 ru 30 8.A.66 U 28 NE66 U 30 A.A66 U 29 W.e.66 ru 28 5.A.66 PER 155 888 902 908 915 922 942 963
S50N23 PER 16 917 931 938 945 952 973 994
S50Q23 204 PER 165 945 960 967 974 981 1,003 1,025
S50U23 -5.44 -3.00 PER 17 974 989 996 1,004 1,011 1,033 1,056
S50Vv23 -4.23 -1.59 141 PER 17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
S50X23 -3.06 -0.22 2.78 137 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
S50223 -1.47 1.56 431 3.16 176 PER 185 1,060 1,076 1,084 1,092 1,100 1,125 1,149
*auufzudasnaniioulengszwing a.a. - 5.0. 66 WAy 2.25% PER 19 1,088 1,105 1,113 1122 1,130 1,155 1,180
AUN: @89UDVY Ua. 19188 wad AU": d18uUdVe Ua. 19188 wad
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SINGLE STOCK FUTURES
LONG ADVANCU23

ADVANC 9: “Outperform” nannlaiwsns: 1) Udvﬁahqus:a:a:umnﬁﬂsTu
10R 2Q66 RoanulNFNI QoQ Ia: YoY, 2) s:u:AnlUrinlsdos 2H66 Junl
nuoliuanta ia: 8) Tiuduwas:ndunadnsudon 1H66 A 4.0 UIN/Au

néonniduwanauinuanduwaso 1.8% (XD JUR 18 &.A. 66)
$IAKUSIEAU INSITUIUDILIUYVIVU $1ATMAIKO: Higher Low Ila:

Higher

High Indaulronunsau Uptrend Channel Usd Upside RIUANIN

nagnsnisainu

u=unfio LONG ADVANCU23 nu 218 uan Jauunnls 31.86% 1UrnMls

225 UnNn 11a: Lock M1ls 15% A 220 uan

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVANCUZ23  221.00 -1.00 614 2365 614 13.97 9.46% 2242

ALA: ENeNNUDTE Ua. 10158 Wad

HISTORICAL PRICE

YTD ®mMTD

SETS0

IcT

13.8%
ADVANC

-10% -5% 0% 5% 10% 15%

ALA: SNeNNUdFe Ua. 1018 wad

TECHNICAL CHART

ADVANC C: 221.00 daily

K |
ot ‘i-;lﬂ.

7”1‘-.‘\'”‘"""""‘I"-“ .‘I‘L,‘I ll "-h.__”l“l‘llhl, ‘!,*‘
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SINGLE STOCK FUTURES
LONG BJCU23
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BunuL 1a: upside NEIIUSOUTUUSLANUNISINNISINSUULN u.gn (BigC)
9nn:iToulu nan. nMeludd stANIthkunet 2566 A 42.00 UNn
SIAMRUSIEOU NaUVUINNSaUAN Sideway Up EUgUIINO: Reversal Ao
Bullish Divergence liuztha:auduin Upside TUR 36.50 un

nagnsnisainu
luzUn LONG BJCU23 USIoru 34.75 uan 10an1nnls 36.50 uniia: CUT
LOSS 0.30 unvINNU
Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change

BJCU23 35.00 0.00 - 971 - 9.28 20.00% 2154

ALA: ENENNUDTE UA. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e o
o
£8% —— '“-\ﬁv«ﬁr%' ®50
SETS0 " R Ay o "
31% \4,“ _T‘.H I‘} _ “Jd‘\.}h‘ . _— } -‘_ . Lk " . -
"h1 i"T\l"’i‘rr L-‘.I ' \r".F ! 1%:.;."“ Vi ‘}Ur"-r"r /___ﬁ;:"%ﬁ-ﬁ
w_
COMM haw - macdi(12, 26, 9)
e 07% wolume_colored_EMA1(S)
. o o - - - - - . i M_JL:IIIL n..illm.‘.miLm-]‘in'...... il |u..:hlﬂlhl\i.iuﬂ.h‘lllhlllh“—....k. "y -

AUN: aNguUdFe Ua. 101de wad AUA: @N8dUdTE Ua. 19158 Wad
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 BANPUUZ3 8.46 865 23,384 62,346 - 340 16.03 8.88 8.66
2 TIBUZ3 176 177 10,932 654,236 5,095 176 173
3 WHAU23 5.02 5.1 7,132 8,775 - 158 928 497 492
4 GUNKULUZ3 3.4 338 4,017 126,997 - 1,504 19.36 3.47 3.35
5 SIRIUZ3 1377 189 3,369 18,793 - 3,453 15.44 178 167
&  PTGUZ3 10.15 101 3,215 10,280 - 3,290 4.98 10.24 9.32
7 BCPGU23 9.83 9.85 2,617 43,451 2,041 424 881 9.60
8 COM7U23 30 30 2,200 5,969 - 142 4.94 29.78 2991
9  S5CBU23 1138 1135 2,178 5105 - 1,026 8.79 114.62 113.00
10 JASU23 175 175 2,163 58,215 1,106 461 1.80 167
11 CBGUZ3 75.43 76 1,906 3,198 869 B6.56 76.15 75.00
12 KBANKUZ3 1285 1285 1,681 6,709 - 12 1121 13272 12699
13 TRUEU23 675 6.8 1,505 27,737 500 12.42 6.75 6.52
14 HMPROUZ3 13.44 135 1324 3,818 803 9.59 13.44 1326
15 CPALLUZ3 62.41 62 1,126 14,090 382 14.97 64.28 62.01
16 MINTUZ3 33.09 32.75 1,101 3,127 - 1,099 8.96 33.41 33.09
17 CPFU23 19.29 194 1,050 22,300 259 7.99 19.50 19.12
13 BLANDU23 079 037 1,042 158,610 1,031 8.95 079 079
19 TENUZ3 12.65 129 1,030 9,818 1,025 5.36 1275 12.65
20 SUPERU23 0.5 048 1,008 31,644 - 895 428 0.50 0.48

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANaYARaInansIItoAu IndoulolunsaulAu IWUVU 0.56 IKSeryd
Unh 1,889 ISy« IovannluideduaAryiuniuindou Inugnaulavou
UnadnuualuRnisnanoaunswativeuUs:snusunAsnawansy  (we) 1u
nsUs:uIAsugnonidouidndu TealusudUnnl (ANSA 25 4.n.) onn
dryryrrulugiuoltiudnsnonite uanandnisifuAveuAiunoaans ri
1% DOLLAR INDEX Io3uAns nsufoaun 103.43 9n feidudndedunnsu
riosnANeI TnudUnKt uenannisUs:suRIinau Toa dasiouRnm
N1SSIEVIUADIAVIASUINENANYaNSY 18U vonviaUlubodoy, nst PMI,
SuoUEVESUAdARNISI WU la=astinouGolulusIng «ad

nagnsnisainu

$1ANEIAN GF10Q23 I0eAUSUANSALINULN anad 100 un UAR 31,850
uIn AU 1,895 IKSErYY uNdnsiANauAInaIn SPOT  andan
InFoulouSIonu 1,891 IKSUYY AASIAT GF10Q23 5uﬁo:aaﬁunsau
31,650-32,000 UIN NISSoUAIVaISIANNBIAIAa:ANRUUNAITIAITESU
ANS MKtnavnuADanTu: LONG GF10Q23 nuA 32,010 un gniaanius
Ia=5UvIANU 100 uTN d1rSunagnsaul Iu:Un TRADING GF10Q23 USIonu
1,880-1,910 M3y Ko 31,600-32,100 UAN lla=saUA LONG Ainsousany
Inorirungn CUT LOSS 100 Unn9nnu eUounundiuideainsan
nauAIAdauTnolAAA

GOLD SPOT

IOXGL C: 1,888.15 daily_
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volume_colored_EMA1(5)

macd1(12, 26, 9)
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AL ENeNIUdTe Ua. 1de wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,903 -3 -0.14 21,508 34,717  -6223
G0Z23 1,934 -3 0.17 5551 16,130  -2647

MINI GOLD FUTURES

Last Chg  FChg val o] Ol Chg
GF10Q23 31,850 -0 -0.03 3,683 8,426  -1948
GF10v23 32,020 0 0.00 83 3,840 -a09
GF10723 32,070 20 0.0 376 888 3

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.

A ASIAPLUS
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GOLD ONLINE FUTURES (GOU23)

Derivative talk
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AANSIAINBIAN dryryrruaunuinAtin sStAMKanIuasu EMA 10 du d:nau

TuIuuAUBoVEURSaUNsd Us:I0u Nsounisindoulkon $1890-1920

GOLD ONLINE: 1iu:Un TRADING GOU23 i $1890-$1920 lla: CUT LOSS $3

GOu23

GOUZ3 C: 1.303.20 iy

il ,.wll
.'!'I k it l‘l,mll \
T T, L I

II I II.__

10

Volume_colored_EWAT(5]

macdi[12, 26, 9)

BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23 daily
I,
.
LTS Bigite
wrt ey ey
g ramd L
g T
o,
Gold Spot Price,RT IQXGL T
ey .
N : Nt Ld
[ ] ii 0 Mo +ay . g T Rat LT
Whin, otobyfr "al,

rs1

AL ENeNNUdTE Ua. 118y Wad

nasidavsaninavAliriduuin

FX (uan/ USD)

34.50 34.75 35.00 35.25 35.50
1,850 30,338 30,558 30,778 30,997 31,217
1,880 30,830 31,0563 31,277 31,500 31,723
1910 31,322 31,549 31,776 32,003 32,230
1,940 31,814 32,044 32,275 32,505 32,736
1,970 32,306 32,540 32,774 33,008 33,242
2,000 32,798 33,035 33,273 33,511 33,748
2,030 33,290 33,531 33,772 34,013 34,255
2,060 33,782 34,026 34,271 34516 34,761
2,090 34,274 34,522 34,770 35,019 35,267

ALN: ENeNNUDTE Ua. 118 wad

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
32,270.00 250.0 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}

AN: aNevIUdTe Ua. 1015y Wad
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