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ASPS TECHNICAL PORTFOLIO
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Target Cut Price Return
Date Stock Weight Action
Price Loss/ Start Close %

27-Nov-23  PLANB 8.50 7.85 H.A. 8.15 N.A. 7.50% Furium 8.10 1
27-Nov-23 KTC 49.50 44.75 N.A. 46.75 N.A. 7.50% SnFa 46.25 um
24-Nov-23 TU 14.80 13.70 14.10 14.20 H?l% 7.50% dlaaaug @i 14.10 v
24-Nov-23  STGT 7.10 6.45 H.A. 6.70 H.A. 7.50% Furdm 6.65 1
24-Nov-23  SAWAD  47.75 43.00 44.25 44.50 H.ss% 7.50% SuFia 44.25 um
24-Nov-23  TEAM 5.15 4.64 4.78 4.72 |]1.26% 7.50% Furium 4.78 1
23-Nov-23  STEC 9.80 8.90 9.20 9.20 iﬂ.DD% 7.50% Furdm 9.20 v
23-Nov-23 HTC 16.30 14.90 15.40 15.50 H.ss% 7.50% Sudua 15.40 um
23-Nov-23 MEB 36.75 33.25 H.A. 32.50 H.A. 7.50% Follows Buy 34.25 un
23-Nov-23 m 11.30 10.30 N.A. 10.20 N.A. 7.50% Follows Buy 10.60 un
22-Nov-23 DOHOME  12.80 11.50 12.00 12.60 7.50% Tndaus™
22-Nov-23 GFPT 11.10 10.00 10.40 10.40 0.00% 7.50% Tmaauz*
21-Nov-23  CHAYO 6.05 5.50 5.65 5.60 ﬂo.ss% 7.50% Tnaauz™

*HUNBIKGR: KNsIATIUBIITMUNEAMKUANETU 3 53U IuUnUndnnu=Woan Ao WIEH
~Jsunagns: IVauuaBorsogaviy
AUN: 80U Ua. 1018y Wad

ACCUMULATED RETURN OF TECHNICAL PORTFOLIO

¥TO Retum 2023

19 BO0%
(Technical Portfolio) _

Return of Nov 2023

(Technical Portfolio)

m Reslized P/L Unrealzed P/L

AUA: SNeNUdFe Ua. 1oide wad
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SETS50 Index Futures
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Gold Online Futures
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90 BANIKaR 862 90 Cut Loss 12:nauUNIUA Short

TUZ23 : LONG
Us:IRUDIAS:H:
® NAaumd Inverse Head & Shoulders og{ugog

nngou Neck Line A 14.40 un Knwuld
2:10unsEiugusou Reversal TUR 14.80 uan
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SET50 Futures Long(ShorI] Position : Contract Accumulated Long(Short)
Long Short Met 2Days 1 Waesks 1 Months
Institution 23,922 25752 1,830 2699 9928 11456
Foreign 84,222 91,442 7220 26628 -30819  -33,327
Retail 98,069 89,019 9,050 23929 20891 21,871

Sing|e Stock Futures Long(Shorf] Position : Confract

Accumulated Long(Shorf]

Long Short Mt 2Days 1 Wesks 1 Months
Institution 59,8865 25,455 34,431 34977 29474 2,845
Foreign 8,231 4295 4,006 5816  -5486  -12,047
Retail 24435 62,872 38,437 40793 23,988 9,201

AUN: ne91UdFe Ua. 19188 Wad (MTD 25 n.A. 24 w.¢. 66)

Top 5 Most Active Value (BLOCK TRADE)

Stock

Value

1.A0T 11,485,089,100
2 CPALL 1,197,418,500
3 PTT 1,121,736,450
4 PTTEP 1,119,151,300
5 BGRIM 943,702,395

AL ENeNNUDTE Ua. 10158 Wad

Resistance  Support

66.00 61.50
58.00 54.00
36.50 33.75
160.00 157.50
27.23 24.00

Top 20 Most Active Volume

Settle .
Future . Basis Vol

Ol Ol Change Leverage Resistance Support

Price
1 AoTZ23 62.75 79 2,847 7528 - s19 13.30 63.44 63.88
2 GUNKULZ2S 2561 238 2104 124455 - s 6.4 275 255
3 BEmz23 801 181 2,000 9536 - 2 1963 7.96 783
4 HMPROZ23 1216 815 1,902 11111 1398 7.02 1180 1160
s Pz 3a.49 345 1313 4,806 1,103 921 3s.01 3425
6 BANPUZ2Z  7.87 189 1284  4ag4s8 325 7.99 792 7.43
7 wHaz2s a0a 298 1179 5636 121 028 2085 273
s Tuzs 1a.01 s1s 1111 6786 - o7 1250 1403
s Ear3 475 156 1072 8190 s 49.08 as.01
10 Awezs 378 715 1066 11575 9ss 7.88 383 362
11 cPALZ2s 5576 77 1044 7818 - sss 13.54 56.00 ss.16
12 TRUEZ23 ss9a 372 1,002 8576 - 10 661 595 s62
13 Rpcz23 208 137 1000 13887 - 13 692 204 193
14 sawADZ23 449 7.65 825 9,887 678 1276 47.43 24.40
15 TTAz23 528 77 717 1674 527 16.03 551 527
16 PTTEPZ2S 1595 217 695 3,020 800 1397 16019 157.43
17 wmmczes aa 166 32 2,016 - 189 397 45.12 43.00
18 TiEZ23 156 148 556 15556 ass 1671 157 154
19 cHGz2s 3 217 517 2,088 sos 1821 3.00 2.80
20 BECZ23 584 445 s05 673 - 296 1198 575 s5.41

AUA: ENeNNUdFe Ua. 1oide waa

TRACKING PERFORMANCE

Realized Profit on Nov 2023

YTD 2023 Realized Profit

0%

KHINIKE NISAUSNUWanaUINUR:EsAITdaTUSUIUUNTDuAUNU IRBUAUSIAN
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ARVIANU

31.0%

245 3%

50% 100% 150% 200% 250%

iIuwanauInua:auauNd R:fusuntheadonu:UnlkUnanu:fnnnls/

UNDERLYING Close  Cha

NIWSoUNISHOVI SET50 Index

3Cha asUmsBaue

SETSO 862,52 452 056z ZAMizE
Symbol Sele %Cha Vol. Ol Ol Cha
S50ONZ23 558 42 oo 0.0 27 140 1}
S50023 967.58 oo 0.0 1 33 1}
S50UzZ3 3194 0o 00 44415 51230 0
550223 564.40 45 -0Ex BTz 541088 -5.987
S50Hz4 862,60 -47 05+ 21830 80,045 833
S50M24 8E0.TO -4.8 -0.63 3,353 28,022 -385
AN: aNevIUdTe Ua. 1%y wad
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AN: anevIUdFe ua. 101gy wad
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RESEARCH DIVISION
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INAFANRA N38S:5SSU
Gn:‘)msn:riUvﬁav‘\;ugnuﬁ"lumamqu llaznwinAtA
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Us:ans Smunanua, CISA, CFA
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ANTI-CORRUPTION PROGRESS INDICATOR

NOISINId HOHYIS3H A9

A1r98U1gwanasUs:ITUNNAzS:AU

s:AUA 1 Duloung (COMMITTED)
dAdurounnnunssunsluBadnisanitussione:-IulaouRuovaIRuNSnesAIAzNsAIaTHUSENURUATHITUUAU
NOHUUAMEoVd

S:AUA 2 Us:nAmUASUR (DECLARED)
dnnsUs:mAausurividunussouUguavesnAlonsUINgTUNSMOAIUNISNISH (CAC) HEaTASINSAOMUNISAN
finumTrovANsmouDns:UsUNTSTURNUBUIRBOAU

s:AUA 3 TumsnisUouiiu (ESTABLISHED)
HumsnisUouniu nsus:I0uAoUIFEY Msdoansia:dneusuinwingiu sourumsaalibnsAIGuNsia:NTs
NUNOUADUIKUN:EUVaIUIASNNSOE AL IO

S:AUR 4 IASUNMSSUSOY (CERTIFIED)
Umsaoumumnﬂm:nssumsmsovaauméo@aouUryﬁﬁa“m]n\nu n.a.6. AouIRULeU IalnsuNIssusaursowIU
ﬂ’]SV]SO’OHOUIWI‘OT}"{H()’]LJIBIOU.UOU.']\]IﬁUéaSW'}ﬂHuOUJ'}Uﬂ'}UUOﬂ (Il:;U CAC)

S:AUR 5 VenwagdyRineoved (EXTENDED)
BnsvengwamsstuulouIgRenUNISNISAEYRINgovadlurodlssse Ia:n1sIdRILEVaYaRNEIAUNSTN9SAR
]

iUnwsUwIRuCUlsUNeRBARU

uidnwerSeluduloung

CG SCORE: n1s9Adunauussy¥ninuia

A1o5UrBwanisUs:ITUINAzS:AU
SUASIUU 5 (90-100) :  AIaF AAAAA
S:UA:IUU 4 (80-89) : AN AAAA
S:AUAIUU 3 (70-79): @ A&ﬁ

NR. : TuUsngdelusneviu CGR

"DISCLAIMER: nsidaiue (n) wadnsosluSounisrindugianonis (CORPORATE GOVERNANGE REPORT) Adn
mMngauIAUENIESUENTUNSSUNISUSENTNg (I0D) 11a: (v) wanisus:I0ugistsannouAurunnisUadiunisdaou
INEOVEIAUNSN9SMADSSUBU (ANTI-CORRUPTION PROGRESS INDICATORS) RdanInganUuRingaved Gl
msidawslngantinuUANENSSUNSHAUKaNNSWEIa:naArannswet  19umsdisovnia:Us:dulpuauinumrso
anNUURIRYIVEINNVOARIASUMNUSEINIAN:ITEUAUAUSTN9AN:ITuulAs:UTU (n) IUUIEAIVOUAMIUKaNINDA
CORPORATE GOVERNANGE REPORT OF THAI LISTED COMPANIES (CGR) Us:910 11a: (V) luuiandvouaiiio
MsUs=I0U ANTI-CORRUPTION #ilnowdavoaunaniuulianisisnisvolaus:=510 (Iuu 56-1) snoauus:910
(IuU 56-2) réolulonansiia:HEasENUBURINYIVaIVaIUSEINIAN:ITuutiU 1anmnsel Tnoidunisansoana:Uus:iou
NveyavedusBnanAN:IdouRtNsIdnIWaneansistu: — llaziduveyaRyainunolyanuisanadala  nasduns
FITUNTISAUUTBUNEVOIENTNIIUANUENSSUNISANAUKANNSWEIA:na1IAnaNNSwe

Al wansdrsoardowanisussiougunanaidunisuiniausluyuoved 10D KeanUURIRuovesdudu
yananiuen InulndunisUs:I0unnsUfURAveIusSInenn:ITeuTunanarannsweiruUs-nAlng  1a-Olatsveya
meluniionsUs:10unogin

itiosannuadnsovrdowanisus:iugunanaidusdwadisoondowanisus:0u tu SuRUsnpluwadisordowa
msUs=IDuINGu audiu wadhsoardowansus:IDuFIovIUasunlallnnurasdusnans réoloveyaninuovoud
msiJasunUas ATt USBNHaNNSWe [+ DIAEUTU MSo9aou HEaSUSOIAIUNNABIASUNIUVaIWAdNSI9rEawans

Us:idusenanoiinagdln”
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CG SCORE: nN1s9AduAuuss¥nfnula

NOISINId HOHYIS3H A9

AAA

AAV ASP BKI COMAN EE GRAMMY JTs MAJOR NVD PRG SABINA SENX STA THIP TSTE WHA
ADVANC ASwW BOL COTTO EGCO GULF K MALEE NYT PRM SAMART SGF STEC THRE TSTH WHAUP
AF AUCT BPP CPALL EPG GUNKUL KBANK MBK OR PSH SAMTEL SHR STGT THREL TTA WICE
AH AWC BRR CPAXT ETC HANA KCE MmC ORI PSL SAT SICT STl TIPCO TB WINNER
AIRA AYUD BTS CPF ETE HARN KEX MCOT OosP PTG SBNEXT SIRI SUN TISCO TTCL XPG

A BAFS BTW CPI FN HENG KGI METCO oTo PTT SC SIS Susco TK W ZEN
AKP BAM BWG CPN FNS HMPRO KKP MFEC PAP PTTEP SCB SITHAI SUTHA TKN TU

AKR BANPU CENTEL CRC FPI IcCC KSL MINT PCSGH PTTGC ScC SJWD SVI TKS TVDH

ALLA BAY CFRESH Css FPT ICHI KTB MONO PDG PYLON SCcC SMPC SYmMC TKT VO

ALT BBIK CGH DDD FSMART 1] KTC MOONG PDJ Q-CON SCG SNC SYNTEC TMILL TWPC

AMA BBL CHEWA DELTA FvC ILINK LALIN MSC PG QH SCGP SONIC TACC ™T UAC

AMARIN BCP CHO DEMCO GC ILM LANNA MST PHOL QTC SCM SORKON TASCO TNDT UBIS

AMATA BCPG CIMBT DOHOME GEL IND LHFG MTC PLANB RABBIT SCN SPALI TCAP TNITY UPOIC

AMATAV BDMS CK DRT GFPT INTUCH LIT MVP PLANET RATCH SbC SPI TEAMG TOA uv

ANAN BEM CKP DusIT GGC P LOXLEY NCL PLAT RBF SEAFCO SPRC TFMAMA TOP VCOM

AOT BEYOND CcM EA GLAND IRC LPN NEP PORT RS SEAOIL SPVI THANA TPBI VGI

AP BGC CNT EASTW GLOBAL IRPC LRH NER PPS S SE-ED SsC THANI TQM VIH

APURE BGRIM COLOR ECF GPI ITEL LST NKI PR9 S&J SELIC SSsC THCOM TRC WACOAL

ARIP BIZ Ccom7 ECL GPSC VL MACO NOBLE PREB SAAM SENA SST THG TsC WAVE

2s ARROW BJCHI CPL ESTAR IMH KK MICRO occ PRIN SABUY SKR STPI ™C TSE WINMED
7uUP AS BLA CPW EES INET KOOL MILL 0GC PRINC SAK SKY suc T™MD TURTLE WORK
ABM ASAP BR CRANE FLOYD INGRS KTIS MITSIB ONEE PROEN SALEE SLP SVOA ™I VT WP
ACE ASEFA BRI CRD FORTH INSET KUMWEL MK PACO PROS SAMCO SMART SVT TNL TWP X0
ACG ASIA BROOK csc FTE INSURE KUN MODERN PATO PROUD SANKO SMD sSwcC TNP UBE YUASA
ADB ASIAN BSM CSP GBX IRCP KWC MTI PB PSG SAPPE SMIT SYNEX TNR UEC ZIGA
ADD ASIMAR BYD cv GCAP 1 KWM NATION PICO PSTC SAWAD SMT TAE TOG UKEM

AEONTS ASK CBG CWT GENCO ITD L&E NCAP PIMO PT SCAP SNNP TAKUNI TPA UMI

AGE ASN CEN DCC GJs J LDC NCH PIN PTC SCI SNP TCC TPAC UOBKH

AHC ATP30 CHARAN DHOUSE GTB JAS LEO NDR PIW QLT SCcpP SO TCMC TPCS UP

AIE B CHAYO DITTO GYT JCK LH NETBAY PL RCL SE SPA TFG TPIPL UPF

AIT BA CHG DMT HEALTH JCKH LHK NEX PLE RICHY SECURE SPC TFI TPIPP UTP

ALUCON BC CHOTI DOD HPT IMT M NNCL PM RIH SFLEX SPCG TFM TPLAS VIBHA

AMANAH BCH CHOW DPAINT HTC JR MATCH NOVA PMTA ROJINA SFT SR TGH TPS VL

AMR BE8 Cl Dv8s HUMAN KBS MBAX NPK PPP RPC SGP SRICHA TIDLOR TQR VPO

APCO BEC CIG EASON HYDRO KCAR MEGA NRF PPPM RT SIAM SSH TIGER TRITN VRANDA

APCS BH CITY EFORL ICN KGEN META NTV PRAPAT RWI SINGER SsP TIPH TRT WGE

AQUA BIG CIVIL ERW IFS KIAT MFC NUSA PRECHA S11 SKE STANLY TITLE TRU WIIK

ARIN BJC CMC ESSO e KISs MGT NWR PRIME SA SKN STC ™ TRV WIN

AAA

A AU BTNC CPT EVER GTV JUBILE M-CHAI NEWS PPM RSP STARK TKC TYCN YGG
A5 B52 CAZ CSR F&D HL KASET MCs NFC PRAKIT SIMAT STECH TNH ums ZAA
Al BEAUTY ccP CTwW FMT HTECH KCM MDX NSL PTECH SIsB SUPER TNPC UNIQ

AKS BGT CGD D GIFT IHL KwWI MENA NV PTL SK TC TOPP UREKA

ALL BLAND CMAN DCON GLOCON INOX KYE MJD PAF RAM SOLAR TCJ TPCH VARO

ALPHAX BM CMO EKH GLORY JAK LEE MORE PEACE ROCK SPACK TEAM TPOLY w

AMC BROCK CMR EMC GREEN JMART LPH MUD PF RP SPG THE TRUBB WFX

APP BSBM CPANEL EP GsC JspP MATI NC PK RPH SQ THMUI ™ WPH

ANTI-CORRUPTION PROGRESS INDICATOR i 2 na:u

TnsSun1sSusov

2S AWC BSBM CPN FPI IcC KCC MCOT OGC PR9 RATCH SGC SST THREL TSI WHAUP
7UP AYUD BTS CPW FPT ICHI KCE META OR PREB RML SGP STA TIDLOR TSTE WICE
AAlL B BWG CRC FSMART IFS KGEN MFC ORI PRG RS SINGER STGT TIPCO TSTH WIIK
ADVANC BAFS CEN csc FTE n KGI MFEC PAP PRINC RWI SIRI STOWER TISCO TTA X0
AF BAM CENTEL DCC GBX ILINK KKP MILL PATO PRM S&J SITHAI SUsSCo TKS TB YUASA
AH BANPU CFRESH DELTA GC IL™M KSL MINT PB PROS SAAM SKR SviI TKT TTCL ZEN
Al BAY CGH DEMCO GCAP INET KTB MONO PCSGH PSH SABINA SMIT SYMC T™D TU ZIGA
AIE BBL CHEWA DIMET GEL INOX KTC MOONG PDG PSL SAK SMK SYNTEC TMILL TVDH

AIRA BCH CHOTI DRT GFPT INSURE L&E MSC PDJ PSTC SAPPE SMPC TAE ™T VO

Al BCP CHOW DUSIT GGC INTUCH LANNA MST PG PT SAT SNC TAKUNI TNITY TWPC

AKP BCPG CIG EA GJs IRPC LHFG MTC PHOL PTECH sC SNP TASCO TNL UBE

AMA BE8 CIMBT EASTW GPI ITEL LHK MTI PIMO PTG Scc SORKON TCAP TNP UBIS

AMANAH BEC CM ECF GPSC VL LPN NATION PK PTT Sccc SPACK TCMC TNR UEC

AMATA BEYOND CcMC EGCO GSTEEL JAS LRH NCAP PL PTTEP SCG SPALI TFG TOG UKEM

AMATAV BGC COoM7 EP GULF JKN M NEP PLANB PTTGC SCGP SPC TFI TOP UOBKH

AP BGRIM COTTO EPG GUNKUL JR MAJOR NKI PLANET PYLON SCM SPI TFMAMA TOPP uv

APCS BKI CPALL ERW HANA JTS MALEE NOBLE PLAT Q-CON SCN SPRC TGH TPA VCOM

AS BLA CPAXT ESTAR HARN KASET MATCH NOK PM QH SEAOIL SRICHA THANI TPCS VGI

ASIAN BPP CPF ETC HENG KBANK MBAX NRF PPP QLT SE-ED SSF THCOM TRT VIH

ASK BROOK CPI ETE HMPRO KBS MBK NWR PPPM QTC SELIC SSP THIP TRU WACOAL

ASP BRR CPL FNS HTC KCAR MC occ PPS RABBIT SENA SSsC THRE TSC WHA
Us:n1AIRAUISUNI

ACE BRI CBG DMT GLOBAL J LH MODERN POLY PRTR SANKO SKE SVT TIPH TRUE WIN
ADB BTG Cl DOHOME GREEN JMART MEGA NER PQS RBF SENX SM TBN TKN VARO WPH
ASW BYD cv EKH ICN JMT MENA OSP PRIME RT SFLEX SUPER TEGH TPLAS VIBHA XPG
BBGI CAZ DEXON EVER ITC LEO MITSIB oTO PROEN SA SIS SVOA TGE QM w

) ASIAPLUS
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