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Economic index
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NOISINIA HOHVY3IS3YH Ag

All Futures Long(Shorf] Pasition : Controct Accumulated Long(ShorI]

long Shart Mt 2Days 1 Waesks 1 Maonths
Institution 85,307 §5,592 -285 5,045 55,388 -38815
Foreign 81,751 100,094 18,343 870 15076 183,487
Retail 165,432 146,804 18,628 6915 70,464 144872
SET50 Futures Long[ShorI] Position : Confract Accumulated Long(ShorI]

Long Short Met 2 Days 1 Wesks 1 Months
Institution 23,428 20,964 2,454 947 &,221 2318
Foreign 50,611 69,683 19,072 1,408 20777 144262
Retail 81,148 54,540 16,608 461 -16556 -141,944

Sing|e Stock Futures Long(ShorI] Positien : Confroct Accumulated Long(ShorI]

Long Short Mt 2Days 1 Wesks 1 Months
Institution 30,6569 31,083 -414 220 38,669 -8,359
Foreign 5 488 9,109 3,621 1642 1177 17524
Retail 40,986 36,851 4,035 1422 39846 9165
Metal Futures Long[Shorf] Position : Confract Accumulated Long(ShorI]
Long Short Met 2 Days 1 Wesks 1 Months
Institution 925 1782 857 2382 1,853 1,164
Foreign 24,954 20,540 4414 445 5493 11740
Retail 13,878 17435 3557 2827  B146  -12,904
Call Option Lonai{Shert) Position : Contract Aecumulated Long(Short)
long Short Met 2Days 1 ‘Weeks 1 Months
Institution 108 337 -229 -538 -453 -558
Foreign 279 373 -94 497 M7 10,198
Retail 1,342 1,019 323 141 336 -9,830
Put Option LenalShert) Position : Contract Accumulated Long(Shert)
Long Short Met 2 Days 1 Wesks 1 Months
Institution 27 74 =347 -3859 =931 =501
Foreign 220 135 85 -321 -202 882
Retail 2104 1,842 262 710 1,132 85
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SET50 OVERVIEW

SET50 940 950

wansUs=yu FED onuliouivusnsInenidod 0.25% Wi 5.50% nadoy
S50U23 935 948

Inasvedus:s1u FED uauithrnunene:aniuosiiasunogn 2% ik
TonausuvuneniBusgubogiunumoiaviAsugnelus::anlu Tnuns
Us=yulnosouRiBulumuna milktinadinuAngn FED 9:9useunisUSuTU
noniDu«lusoulineun:Usuadlu 1Q67 nanusio DOLLAR INDEX Sourn

-0.5% LA 100.89 9 WouiduuonFioduNsweIFu IsogulsAnuUILIS
RgutUadeonnauNAoUTUILUBUNNINISIDoYFONISIEoNUISNY Veu:sh

E[
i 1]

FUIASUINRgIdAMUIFEIINNIAGIRNHAIONUTNISSI8IUdI0oNIFoU bl i i
0.8, KR -6.4%YOY 1JANIIAA -7.30%YOY INgDAUNIVIKARD - | = ;
10.30%YOY IIgN3IManAIR -7.75%YOY 0198UnAoUISIAoN1SE:80

AovauniAcuoansiolu meladeduiondouiusiurinld SET50 INDEX og S50U23 1INOIWNMOMIUNSOU 935-948
0

TECHNICAL COMMENT

ugouINavwuUwWoUTUNSOU 940-950 9N

DIRECTION TRADING: nisioufuus:inAgaidudedennnli SET INDEX
INSVWUWOUANRA SET50 WNAD luzUn TRADING MIUNSDU 935-948 9

SPREAD TRADING: an1u: LONG SPREAD S50U23723 A 1.8 9¢ Ja9UU
VIANU 0.7 90 lustinflosioidnrinrinisRANN N 4.31 90

SET50 OPTION: 1Un LONG S50U23P950 soulhidh 24 9a rinls 1.50 90
Iu=unfiesordannmils 35 9m (SET50=937 9/) la: CUT LOSS 3 9a AA
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
94555 11.33 12.01
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 9.10 -0.10 =984 0.00 9.10 4.08% 7.35 495 11950 13.82 0.28 29.06 4.1%

S$50U23C950 17.30  -0.60 =967.3 0.00 17.30 230% 1555 402 5608 13.60 0.45 24.42 2.3%
S50U23C925 3070 100 =9557 2055 1015 1.07% 2865 77 4019 13.87 0.63 19.39 1.1%

S50U23C900 4780 -110 =9478 4555 225 0.24% 4660 5 2044 13.62 079 15.68 0.2%

S50U23C875 7030 -030 =9453 7055  #N/AMNIA  -0.03% 6823 0 114 15.63 0.87 11.74 0.0%
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

S50U23P975 42.40 020 =9326 2945 12.95 -1.37% 4032 7 500 14.04 071 -1582 -14%

S50U23P950 2550 020 =9245 445 21.05 -2.23% 2362 127 1017 13.66 -0.55  -20.22  -22%
S50U23P925 1390 -010 =9111 0.00 13.90 -3.64%  11.82 308 2912 13.87 -0.36 -2466 -3.6%
S50U23P900 6.90 -0.10 =8931 0.00 6.90 -5.55%  4.86 636 4737 14.34 -0.21 -2890 -55%
S50U23P875 3.10 -0.30 =87189 0.00 3.10 -7.79%  1.58 504 5297 14.84 -0.11  -32.97 -7.8%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSOUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha %Cha  asumsoue
SETSO 94555 0 “0E 2Bz ) s e Stock Foreign Net (lhs) e 250 TFEX, Foreign Met (rhs) 250000
Symbol Setfle  Chg %Chg  Wol. ol Ol Chg (10,000) \ A

S50M23 543,10 14 0.1 B 56 2 ' \'"\-\/\o\. /' ¢ 200000
550023 342 60 15 0.2 2 33 -1 (20.000) M vw‘\ M r 150000
S50U23 542,00 11 “0te  MSE4d  dsEdz2 1089 20000y Y )

S50723 543,00 -0.3 -0t 7300 TISET -1648 oo 4 IJ “\AM \ . jV \ / 100000

S50H24 337.70 -0.3 -0.14 1,095 14,306 -GG ' IV i mw ‘\/Vv
S50Mz4 535,50 -0 0.1 1,240 5T -154 50.000) 1 50000
SET50 Futures lena(Shed) - Srundd &8 Long(Shert) 80,000 \—/"‘\ 0
Long Short Met 235u 2 ddani 1idau 52 8 § 8 § §& 8 8§ & 8 7
T £ 5 5 & & & 5 5 5 = 3
Ay 23428 20964 Z 464 M7 -WEST  -23m1 = 5 £ £ 2 2 =2 5 35 3 2 32
= 2 <o e - 3 & 4 2 -
dna SOET 63633 -13,072 -1,408 4041 144,262 = e 2 & W
natian 8146 64.540 6608 461 -79.334  -141349
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
ru 30 u.A.66 ru 27 nw.66 ru 0 0.A.66 U 27 W.e.66 tu 30 W.A.66 ru 29 D.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 -3.37 PER 18 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 PER 19 roas RN 1k105) K 1 T, 1220 M L0k Sl 157558 S 15180
*auudgudasaandoulamasswing w.e. - f.0. 66 wihdu 1.75%
AU @8JUDVY Ua. 19188 wad NU": d189UdVe Ua. 19168 wad

A ASIAPLUS

Securities




Derivative talk
nagnNsnNIsaynuaywus

SINGLE STOCK FUTURES
LONG CRCU23

CRC Un9: “Outperform” nannlaiann 1) udluunils 2Q66 Unv:=adln YoY
1n, 2) U upside mnssﬁﬂndﬁmé.uuﬂmﬁﬂu 2H66 11a: 3) shAAUlRUSUaY
UAIdaIfoU 9% 9nEadnouidens Fair Value Iiu 55 uan

NOISINIA HOHVY3IS3YH Ag

SIANKUSEAU inverse Head & Shoulder agilugaunadouludfiiu EMA 75
35U (Neck Line) Kinwnuls Dlonaitn Upside TUA 43.00 uan
nagnsnisainu

luzun Long CRCU23 USIoru 40.00 unn 107MnNIs 43.00 unn lia: Cut
Loss 0.75 UIN9INNU

Future Underlying
Settle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
CRCU23 40.81 0.06 - 1163 - - 34 97% 18.16
ALA: ENENNUDTE UA. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
vID - CRC C: 40.75 llll
9% il i || '“l kl L ,II"l W "'“l
SETS0 .| ,m"ﬂ!l:"'rpl ! ll'h'lll“—’lzlllll'l it ” |.!l! ‘r‘. III- |||iu,|.-ﬂ| 1f'jR _— 4300
|+l ) i J’" IT'IIWI " IWIJ - -
o 12.2% ; }I I} I\"I.I
1.0% Iu ¢
AUN: @NguUdFe Ua. 101de wad AUA: @N89UdTE Ua. 19158 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
oBuudaidugnusnalskanved 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

iUn LONG SCGPU23 nuiads 38.60 unn 10rinrls 41.00 uan ia: CUT
LOSS 0.50 UN9INNU

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
SCGPU23 38.99 -0.01 993 5413 9493 - 33.33% 23.20
AUN: Ee0IUdIL Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
sETS0 . .y | I et wllhml‘ o ny
|-.| ""‘-..--.‘7 )
-285% "‘I I."“I..-;w o "
47% %

-35% 0% 5% -20% -15% -10% 5%
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AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Vol Ol Ol Change Leverage Resistance Support

1 BANPUU23 905 9.35 11,776 63,976 - 4,402 16.03 0.20 896
2 SIRIU23 198 2 7,173 42,327 2,901 15.44 2.06 193
3 TTBU23 166 17 4,976 18,958 3,221 168 165
4 THCOMU23 13 13 3,026 7,223 2,642 10.00 1311 1250
5 IRPCU23 237 232 2,662 13,388 2,648 854 239 229
6 KTBU23 2035 204 2,041 22,720 - 866 1963 20.49 2019
7 BBLU23 1693 1715 1,647 5413 - 1,345 870 168.02 167.48
& KBANKU23 12352 123 1,638 6,886 - 349 1121 125.29 12438
9 TRUEU23 593 535 1,039 15,344 945 12.42 7.08 6.82

10 AWCU23 439 436 1,010 5,446 - 1,026 444 422

11 LHU23 .48 855 1,000 8,194 - 1364 851 8.48

12 SCGPU23 3899 39 993 5413 363 4040 3855

13 MTCU23 34.33 34 918 5,200 591 577 3458 3383

14 MINTU23  32.48 325 904 1,882 99 896 32.48 3114

15 EAU23 549 54.75 724 15,939 192 1581 56.00 53.17

16 5CBU23 108.99 110 715 3,110 - 163 879 111.28 107.10

17 BDMSU23  28.13 28.25 608 1,477 502 17.05 2895 28.10

18 JAsu23 144 144 544 59,462 401 451 145 142

19 w23 33.68 33.75 542 7,815 - 500 962 34.69 33.21

20  STECU23 1039 103 534 7,884 - 434 619 1090 1020

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

SIANNDUANAINAKSTITOAU IWLVU 7.4 nSurys UaR 1,971.35 KUy
hauwansus=susuNASNaNansy (IWn) TuavunoniDomuAIn 0.25% &
STU 5.25-5.5% lIaz0nouidulUlFR9:AInsInoNnI Dus:AUSINA09UTY
AUUU uenantinsitniweeyalAsugnvansgnsouno Inssenvisnulk
anadluidiou 0.9. 1a:AN31AA dwaliARunoaalssouA la: DOLLAR
INDEX Usuau 0.24% UaR 101.02 9a fleidudeduuonsiosinineddn
dmsudull Aoviinmunsus=yusunAsnanglsy (B80), NSSNouUTAW
2Q66, IUUVESUAIFRANISIIUVDIaNSY doudurns 9:0n1sus:uu
suwmsnmunjdu (Clor) Ia:61s0 PCE ansy Sua:DuasonAniAuia:
s1ANoIAMIUs:a:NnIU

nagnsnisainu

$1AN9JAN GF10Q23 10oAU anad 80 un UnR 32,150 uan IRBUIN 1,977
MUY gIndNsIANauAInatn SPOT  ahannindoulnousiony 1,972
IKSUYY AINSIAN GF10Q23 5uﬁv:aeﬂunsau 31,950-32,400 u1N
idosnnmananesringe:UarnishanesuludungninAnia Flthesde
AVIIUzUN TRADING GF10Q23 nsou 1,960-1,990 IKSuryd KSo 31,870-
32,360 UNN lla:MKUAYA CUT LOSS 100 Unn91nnu IWeUedAunouide
HINSIANEIFNIAGOUTHOEAINANA

GOLD SPOT

IOXGL C: 1,974.64 daily
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macd1(12, 26, 9)
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ALN: ENeNIUdTe Ua. 1oide wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,998 4 019 23019 33,182 -151
G0Z23 2,029 4 021 3,037 2,297 1666
MINI GOLD FUTURES

Lot Chg  %Chg Vol o] Q1 Chg
GF10Q23 32,150 40 -0.12 3,683 8,426  -1948
GF10v23 32,250 30 -0.09 83 3,840 -a09

GF10723 32,360 -20 -0.06 376

888 23

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)
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AANIISIATNAIAT SUNDUNNIUISUUSIONU $1980 WSouUvdKo: HIGHER LOW

Ug% DOWNSIDE $1in AMAs1Anduundnsaunisindeulrion $1980-2010

GOLD ONLINE: 1lu=Un TRADING GOU23 A $1980-$2010 fla: CUT LOSS $3

GOu23

GOUZ3 €1 1.997.70 daily

|-Ivl 1 ....II'
il
M ! ' Ly 2

1880

macdi(12, 26, 9)
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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
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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
32,500.00 250.0 2,500 210y 2,290
32,450.00 200.0 2,000 (210} 1,780
32,400.00 150.0 1,500 (210} 1,280
32,350.00 100.0 1,000 (210} 750
32,300.00 50.0 00 (210} 250
32,250.00 0.0 - (210} (210}
32,200.00 -50.0 (500} (210} 710}
32,150.00 -100.0 (1,000} (210} 1,210
32,100.00 -150.0 {1,500} (210} (1,710
32,050.00 -200.0 (2,000} (210} (2,210}
32,000.00 -250.0 (2,500} (210} (2,710}
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