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Derivative talk

nagnsniIsatnuauwus

SET50 FUTURES:

aniu: SHORT S50U23 nuusioru 947 9m Un LOCK nls 4 9
drmsusutdedoondouttuuonaneus:INAIEUS:IGUNSITou
NANUIIAIA SET50 WNAD Uzt TRADING MIUNSOU 935-948 9

SET50 OPTION:

iUn LONG S50U23P950 soulniR 24 9m rils 1.30 9m lu=tihfio
podanNls 35 9n (SET50=937 9r) 1a= CUT LOSS 3 9n AR
SET50 Wno

SINGLE STOCK FUTURES:

iUn LONG GULFU23 TiR 47.51 unn J99Uurinls 19% 1nrinrnls
49.75 UN l1a: LOCK rinls 10% A 48.00 unn

luzUn LONG SCGPU23 USIonu 39.00 un 1danamls 41.00 uan
lla= CUT LOSS 0.50 unnannu

GOLD FUTURES:

GF10 FUTURES: llu:U1 TRADING GF10Q23 A 31900-32400 UIN
($1950-1980) lla= CUT LOSS 100 un 91nNu

GOLD ONLINE: u:zun TRADING GOU23 A $1,970-2,000 l1a:
CUT LOSS $3

IMF USun1anasni GDP TanU 2566 910 2.8% IWuvuidu 3.0%

IMF Lifts 2023 GDP Forecasts for Most Major Economies
Fund's biggest upward revisions are for Brazil, Russia, UK
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| Derivative talk

anauzvayunaJnu

All Futures Long[ShorI] Pasition : Contract

nagnsnNIsaynuaywus

Accumulated Long(Shorf]

Long Short Mat 2 Days 1 Wesks 1 Months
Institution 78,824 72,494 6,330 4878 46359 53,178
Foreign 110,162 90,949 19,213 20385 40346 195,600
Retail 147,174 172,717 25,543 25273 86705 142,422
SET50 Futures Long(Shorf] Pasition : Contract Accumulated Long(Shorﬂl

Long Short Mat 2 Days 1 Wesks 1 Months
Institution 27,149 28,666 1,517 64 5203 1,023
Foreign 53,254 55,530 17,664 16,250 48566 156,004
Retail 78,208 94,356 16,147 _16,314 -42363 -157,117

Sing|e Stock Futures Long[ShorI] Position : Contract

Accumulated Long(Shorf]

Leng Short Mat 2Days 1 Wesks 1 Months
Institution 28,485 27,852 534 -7.5817 37 657 -20,447
Foreign 7216 5237 1979 3,895 1524 25943
Retail 27,348 29,962 2613 3722 -36133 5496
Metal Futures Long(Shorf] Position : Controct Accumuloted Long(Shorf]
long Short Mat 2Days 1 Wesks 1 Months
Institution 1,147 2,357 21210 2382 1553 1,164
Foreign 18,395 19,047 652 _445 5483 11,740
Retail 13,755 11,893 1,862 2827 8146  -12,904
Call Option LonalShor) Pesifion : Contract Accumulated Lang(Short)
Long Short Met 2 Days 1 Wesks 1 Monihs
Institution 58 457 -409 =287 -359 -582
Foreign 883 292 591 631 157 10,020
Retail 1,577 1,759 -182 -334 202 -5438
Put Optien Lona(Sher) Pesifion : Confract Accumulated Long(Short)
long Short Mat 2Days 1 Wesks 1 Months
Institution 1 43 -42 -1596 =511 -352
Foreign 123 529 408 310 334 579
Retail 2,387 1839 448’ 506 845 64
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NOISINIA HOHVY3IS3YH Ag

SET50 OVERVIEW

SET50 932 948

AMNISNUIASUINILAY IMF adnuSunisvenemnovadiAsugnvlanveumno
S50U23 935 948

3%YOY 91nIAUAA 2.8%YOY IneUs:InARYNUSUTU 017 ansgd glsu
(@NIdUIYDSKU) IIAzBuIRY douduna:zunuisn IMF guAvds:untunis GDP
GROWTH 66 IAUIARA 5.2%YOY lla: 3.2%YOY AUanAU Us:idunsusu
AIANSOU IMF saulia:rioutiunonuidsanisiiin GLOBAL RECESSION f
anay FMUENFUUTTNSAIAYYINUNS=FAUIASUINYFENISNS:FAUNIA

odurnd NMANsUSINAIa:ISIUSHIsInNshtisgunariosnuidulskuusio . : :
$7A1 COMMODITY USUTU anwiiondeuvusuiuuonsio FUND FLOW e e
Thangaunsweiduaunvu isdrnsudnuisiiAouluBaiuveuUs:ifiu : - ;

E[
i 1]

msideuduAvognauonutius:snuanieinadnenus:3uanlusun 27 n.A. TECHNICAL COMMENT

rldnsidenunendiia-n1sInausgunagnidousonlUsuus:iTunseums S50U23 1INOIWNMOMIUNSOU 935-948
Indoulrovoudu SET50 INDEX Wndonunsou 932-948 90 g

DIRECTION TRADING: aniu: SHORT S50U23 nuusionu 947 9a Un
LOCK s 4 9 dmnsudutidedsnondouiduuonansnads:inFisus:isiu
N1sIJoINAAUIIANA SET50 WNMD IuzUn TRADING AUNSOU 935-948 90

SPREAD TRADING: an1u: LONG SPREAD S50U23723 R 1.8 9a JaqUU
VIANU 1.0 90 luztihflosioidrirnisAANNINnuAR 4.31 97

SET50 OPTION: 1Un LONG S50U23P950 soulhidh 24 9a rinls 1.30 90
Iu=untiesordannmils 35 9m (SET50=937 9/) la: CUT LOSS 3 9a AA
SET50 Wnmd
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
945.10 11.34 11.8795
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
S50U23C975 9.20 090 =0842 0.00 9.20 4.03% 7.81 676 11810 13.53 0.28 29.21 4.0%

S$50U23C950 17.90 120 =967.9 0.00 17.90 230% 16524 637 5436 1354 0.45 24.04 2.3%
S50U23C925 31.70 240 =9567  21.10 10.60 1.12% 2952 102 3993 13.96 0.63 18.95 1.1%
S$50U23C900 4590 150 =9489 4610 2.80 0.30% 4757 18 2047 1374 0.79 15.35 0.3%

S50U23C875 70.60 300 =9456 7110  #MANA  -005% 6923 1 114 14.68 0.89 11.89 -0.1%
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

S50U23P975 4220 -3.80 <9328 2890 13.30 -1.41% 39.79 1 500 14.26 -0.70  -1564  -1.4%

S50U23P950 2530 -290 =9247 3.90 21.40 -2.26% 2332 116 973 1373 -0.54  -2008 -2.3%
S50U23P925 1400  -200 =9M 0.00 14.00 -371% 1170 397 2884 14.03 -0.36 -2422  -3T7%
S50U23P900 7.00 =110 =893 0.00 7.00 -5.61% 484 861 4532 14.45 -0.21 -2837 -5.6%
S50U23P875 3.40 -0.50 =8716 0.00 3.40 -7.87%  1.60 535 5114 15.22 -0.11  -31.44  -7.9%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX nmuauwusamu:vaounaur]um\lds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 610 z.09 0.22%  25Mi23 - _ : 250000
\'\ s A Stock Forzign Nt (lhs) e e TFEX Forsign Met (rhs)
Symbol Setfle  Chg %Chg  Wol. ol Ol Chg {10,000) ! 200000
SE50M23 a41.70 06 0t 2 0 \"’\V\\ /
550023 34110 -6 0.2 41 i (20,000) IJV‘W h/-‘\ ,I 150000
50023 43,10 51 0.5 174,11 0 (30,000} 100000
50223 343,80 4.4 0.5 1421 0 M W\\N/‘\JJ \/s/\/
S50Hz4 338,60 4.z 0.4 1,500 0 e I '"\ e
SE0M24 336,60 4.1 0434 1578 0 (s0.000) 0
SET50 Futures Lona(Sher} : andna Al Long(Shert] 60.000) \ - 50000
Long Short Met 235u 2 ddani 1idau 58 8 § 2 8 8 2 8 8 83 7
L
iy 2749 28666 -1517 g4 -17.133 1,023 = = 4 < 5 = £ 5 3 = 35 2
— AL 4 & & I Z 2 4 & & T
dna 83254 65530 17 664 6250 121742 156,034 I e AL
natian TE209  94.356 -16,147 -16,314  -104603  -1STITF
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 w.A.66 U 27 nw.66 u 30 0..66 ru 27 W.e.66 tu 30 w.n.66 ru 29 0.8.66 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 1060 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 @8JUDVY Ua. 19188 wad NU": d189UdVe Ua. 19168 wad
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SINGLE STOCK FUTURES
LONG GULFU23

NOISINIA HOHVY3IS3YH Ag

SouRWNUUISIATKUUSUgNUadISuNUs:Iununsided  agdlsfinu
AANMIsvlus:o=aunia:s:g-un19guiunsiaulnoguTaInsy la=i
UPSIDE dounvuannlpsinisiviinanslnsinishgglisouiuds:uicunis o
ro:nyova:auijosnARUSeURd frum FAIR VALUE Innfu 63 un

S1AMRUSI8AU INVERSE HEAD & SHOULDER wSaudnyrynru BREAKOUT
Tsu 47.75 (NECK LINE) 10u9nitn UPSIDE Aandaidkungi 49.75 unn
nagnsnisainu

iUn LONG GULFU23 T¢iR 47.51 uan Jeadurinls 19% 10arinnls 49.75
N 11a: Lock rls 10% A 48.00 Unn

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
GULFUZ23 48.36 -0.14 1622 8502 1822 272 29.90% 2805

ALA: ENeNNUDTE Ua. 10188 Wad

HISTORICAL PRICE TECHNICAL CHART
GULFC: 4825 daily
YTD mMTD
I“ L
9% '-l,”‘ T, '-;‘l Wit oy ol
SETS0 W .I'|\ L.,I“"| -" “' n “I. . l- -|I EMA 200
290% o i T s T |I e s
N
123% s lI”.I'
EMNERG H
35% | volume_colored_EMATIS)
s e I sl it i ‘
-12.2% rsi(14, 70, 30, 1)
GULF
3T7%
jrot]
-14% -12% -10% 8% 5% 4% -2% 0% 2% 4% 6% CE— —_—
AuN: nguude ua. 10ide wad AUN: @N8dUdTe Ua. 19138 Wad
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SINGLE STOCK FUTURES
LONG SCGPU23

waus:nounIsvad SCGP 9:Aogqavulugainindovedt muiAsugialani
neeaiusd duwalkroudiosnsidausminuavesnunsallnAusIng
Us=9auliuoltivipulavuegwseitio Tuveu:Aus:inAlneiia-nauus:inA
oBuudaugnusnalskanved SCGP 2:laUs:TustiannnsWusiovednA
nshioviReola:N1sIUIEEaesRIwLTU FAIR VALUE Innfu 56.00 Un
SIAMAUSIYIU SOU Technical Rebound &nyrynruduguanauko: Higher
Low Iritio EMA 10 U a:riouluiusiugodauniau 10nmunen 41.00 unn

nagnsnisainu

llu=Un LONG SCGPU23 USIoru 39.00 uan 1UannAls 41.00 unn 1a: Cut
Loss 0.50 uaNvNNU

Future Underlying
Seifle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
SCGPU23 39.85 -0.15 417 5050 417 - 30.00% 23.80
ALA: ENeNNUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
vID I SCGP C: 40.00 dail
SETS0 o 2ok | ] P! ‘.“.Ill“"l‘ i oy
|-.| ""‘-..--.‘7 y
-27.3% III“I I."“I.--;» e L - s
T4% g .
AUN: NguudFe Ua. 10ide wad AUN: @NedUdTe Ua. 19138 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 TTBU23 165 168 4,515 15,737 - 3,477 167 1.65
2 SIRIUZ3 193 195 2,725 39,426 - 600 15.44 205 192
3 GUNKULU23 331 2.3 2,038 111,410 - 1,003 19.36 3.35 231
4 KBANKUZ23 1249 1245 2,018 7,235 1,079 1121 126.00 12530
5 BANPUUZ3 Q.09 9.45 1,822 68,378 - 868 16.03 819 9.03
6 GULFU23 48.36 485 1,322 9,502 - 936 272 50.00 47.51
7 BBLU23 167.8 168.5 1,410 6,758 - 403 8.70 166.27 165.86
8 PTTU23 34.14 35 1,356 11,348 489 9.21 35.01 34.14
9  S5CBU23 1075 107 1,198 3,273 - 2,698 8.79 107.50 10395
10 MINTUZ3 322 325 1,115 1,783 7 8.96 32.20 31.18
11 TOPU23 48.35 495 1,114 1,922 268 S.03 48.38 48.35
12  TRUEU23 6.82 6.3 1,041 14,389 - 984 12.42 707 675
13 PTTEPU23 157.26 160.5 1,024 2,230 - 374 16.78 15972 156.90
14 ITDU23 139 139 1,017 9,738 967 1217 1.42 139
15 CKPU23 3.5 3.46 1,010 5,890 - 22 4.88 3.55 3.39
16 ESS0U23 923 9.3 1,001 7,840 - 29 9.49 9.42 9.23
17  STECU23 10.47 104 841 8,318 266 6.19 10.80 10.40
18 HMPROUZ3 13.83 14 802 2,713 - 100 9.59 1390 1356
19  KTBU23 201 202 769 23,586 - 523 19.63 20.40 20,01
20 PTTGCU23 37.96 38.25 715 6,483 285 727 38.00 3598

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANNDYAIRAIRAaKSTIToAU IWUVU 10.2 IKSeryd UAR 1,965 IKSUnyd 97N
IsuIfiuinls  KaustANauAUSUaIARMONU 4 JuriNISSoU 25 INSUnyd
UaNINUSIANNOIANDTIIURUUIINARUNDAaISSoUAT  hauITuArany
5uritnis il DOLLAR INDEX 0nuti USuau 0.11% Unn 101.27 90 [ngAu
U AouAnmnuwaus:yusunASNaNansy (Eodrwsatveding) RAAIWA9:
Usuvunonily 0.25% Tuseul musouUs=susunAsnaglsy (880) du
wnra ||a:sum'13ﬂa'1\1rth'J‘u (Ulo19) duAns UONINTIITNISSIEIUEDIAY
IASUINYansSysoudUm i Thlin - vaavigUnulkd, IuouiivasSuadannis
J100U, FAW 2Q66 el PCE dad Bue-DwasonAnuAN@ula:siAn
novATfus:u:0nlU

nagnsnisainu

s1ANaJAN GF10Q23 IJoAU IWLVU 100 uan Uan 32,230 uan IAguinn
1,970 IKSUYY GundnsiANedAnatn SPOT  admnindoulnousiony
1,965 IKSUrYY ANRSIAT GF10Q23 5uﬁv:aeﬁunsou 32,050-32,500 un
Wiosoguausyuwn teddunaiu=un TRADING GF10Q23 nseu 1,950-
1,980 IKSurYd nSo 31,900-32,400 uniia:n1mua9a CUT LOSS 100 un
MnNu ieJauunouidsamns1ANauAniAZeulnolAINATA

GOLD SPOT

IOXGL C: 1,964.59 daily

i | lle¥ +
l, '-lll I+'r‘!,rﬂ.tll ! '} 1880

R —
'll-i,‘.k*m' 1

||"Ii"!,ll?

i
b, |
! .'T“l*‘_'"‘ltllll

rsi(14, 70, 30, 1)

AL ENeNIUde Ua. 1de wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,988 3 016 23019 33,182 -151
G0Z23 2,018 3 043 3,037 2,297 1666

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 32,230 30 -0.08 3,683 8,426  -1948
GF10v23 32,330 30 -0.09 83 3,840 -a09
GF10723 32,410 50 -0.15 376 888 3

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKA 9 STANUAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:=Usuncu
MssovrgInavUTUZadI0a1 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOU23)

Derivative talk
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AAN1WS1ANNBJAY BEARISH BREAKOUT USIonuliuofinu $2000 ainluand
U9:IRUSOUWNAD AASIANNAULNENSaUNTsIAGaulkon $1970-2000

GOLD ONLINE: 1iu=Un TRADING GOU23 A $1970-$2000 fla: CUT LOSS $3

GOu23

GOUZ3 €1 1,988.10 daily

[y b
M I "'lul

'.."'Il‘trli l||_ L

rsi1{14, 70, 30, 1)

rost]

AL ENeNNUdTE Ua. 118y Wad

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 30,545 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 32,484 32,723 32,962 33,201 33,439
2,040 32,969 33,211 33454 33,696 33,938

ALN: ENeNNUDTE Ua. 118 wad

BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23 daily

Lt
LI ‘i_ -
AL NNPEE ST T T

Gold Spot Price,RT IQXGL

|
ua P
;*.! oy
BT TN P, o7 -

rs1

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
32,580.00 250.0 2,500 210y 2,290
32,530.00 200.0 2,000 (210} 1,780
32,480.00 150.0 1,500 (210} 1,280
32,430.00 100.0 1,000 (210} 750
32,380.00 50.0 00 (210} 250
32,330.00 0.0 - (210} (210}
32,280.00 -50.0 (500} (210} 710}
32,230.00 -100.0 (1,000} (210} 1,210
32,180.00 -150.0 {1,500} (210} (1,710
32,130.00 -200.0 (2,000} (210} (2,210}
32,080.00 -250.0 (2,500} (210} (2,710}

AN: aNevIUdTe Ua. 1015y Wad
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