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Derivative talk
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SET50 FUTURES:

AR SET50 INDEX WNFUuINAIUNU0a FITCH RATING andunu
Insanansgea:Us:Ifululs:iInARoglusouRnmIUASIUAUKUN
UszIiunnsido luzun TRADING S50U23 Tunsau 945-960 9nila:
LONG nsauany

SET50 OPTION:

Iu=tinse LONG S50U23C950 A 18 97 (SET50=950) I1rinrnls 33
90 (SET50=965) lla: CUT LOSS 3 9n An SET50 WNMD

SINGLE STOCK FUTURES:

an1u: LONG SCGPU23 nuiads 38.60 unn Un LOCK rinls 30%
A 39.60 UTN dMSUSUT U=t LONG JMTU23 USIonu 37.25 uan
IUNnN[s 40.25 un ia: CUT LOSS 1 unn9nnu

iU LONG BJCU23 1A 34.76 unn 10ArrAnls 37.00 uan nia:
CUT LOSS 0.50 unnvnnu

GOLD FUTURES:

GF10 FUTURES: 0nuliiUn LONG GF10Q23 TsiRinu 31770 uan
floso HidNNnls 32430 un lia: CUT LOSS 100 uan 91nNuU
GOLD ONLINE: iuzUn TRADING GOU23 A $1950-1980 lla: CUT
LOSS $3
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Dow Jones -
e
. R
" . ‘M'w‘--“l' 2™, g e
el ¥ T Y oy f f I i Pl
by A 1‘«1 ™
T T '
K& 'Af J a
-6.3% | ¥ i
SET Index A
- -
- () TSP > - ” e
I | T . "
o 1 v
-3% Pe g™
.

ngafe odwlsna usdnnannswe 113e wad

AANINIUANWAB NS UINUAANAISIIAS =K nazulaitun

aa 91nn lignsruln

SET50 Index Futures/Option P.3
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Gold Futures P.8
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| Derivative talk

anauzvayunaJnu

All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 117 481 128328 10,847 19,808 30442  BBE11
Foreign 139,430 144,380 _4,960 10648 7407 157,146
Retail 253357 237,550 15,807 30,457 46851  -BBS3S

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 35,459 33,643 2816 1,591 5,71 -11,800
Foreign 101,555 103,418 -1,883 7,506 6611 141372
Retail 114,153 115,146 -953 -9,187 -B80  -128572

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 85,408 80,603 15,184 26,401 39828 33709
Foreon 6508 14238 7.730 BB44 9442 B335
Retail 92,568 69,644 22924 35245 49270 25374

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 2,340 825 1,514 458 =-1,117 52
Foreign 26,844 24 201 2553 42838 8155 1,578
Retail 17,181 21,248 4,067 12381 9272 2430

Call Option LenalSher} Position : Contract

Accumulated Long(Shor)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 261 S48 -287 -12 -264 742
Foreign 2594 1,271 1,323 2262 3716 13,390
Retail 3,842 4,878 1,036 2250 3452 12,648

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 12 172 160 -184 588 -B05
Foreign 1,388 877 511 632 -454 -Boa
Retail 3,658 £010 a5t 488 1,153 1,976
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SET50 OVERVIEW

FITCH RATING [nUSUandunuInSAmVaIanSgasds:-nu AA+ 9INS:=nU AAA
IUod9INENU:N1SAGIVaIaKSTIUILUAY:-NAnaadluboy 3 TVngkUArn
KUunagnunauuaglunna: RISK OFF MODE a:nauvnnmannudansyd
ansyausuadiugod -0.98% i -2.2% siAUJuRUUSUad -2% &ouniy
DOLLAR INDEX AiifuAn 0.3% Ui 102.6 90 MitinniAuuIAsaiU S&P USU
ANIASARISNENANSTSIN AAA UNA AA+ Tugod a.a. U 2011 wudnesd
DOW JONES UsSuauringamanlus:usioan 3 U 6% RouRe:ingd
SIDEWAY  Bulugouioansunaionadunanaiulnuisiad 3% SuUs:iou
Uszifuio:nanusio SET50 INDEX Tus:u:au doudedeluus:inFonud nu.
UsuvuneniGud 0.25% N 2.25% munainAndiuouiduausionanniu
Tuyu VALUATION TuD&i EARNING YIELD GAP Allauay veusAnnsa
dryrynrunneniDusinden NEUTRAL uinvunia:wsouusuilasuuloung
MSRUAOASUNUIASUINTIBas0s9snoniTainuis indinggoaringido
douds:IFUBUNIUTARML 2 Us:Ilun1anasidiod 1) 19a1 9.30 U. NSrUANa
SYsSSUUNY:5U/IUSUaURAY  nNsrusganTluiRusaunisinonAruwst  1Tu
CANDIDATE Ungn<isau 2 11a: 2) 1931 15.00 U.N1SINan109nsusgunavay
wssawn. NelAJvLIoNAoUVINAUATIR SET50 INDEX WNADMIUNSOU
950-965 90

DIRECTION TRADING: A1n SET50 INDEX WNgiuannAdUngoa FITCH
RATING  anduauinsanansgaiia-Us:IfuluUs:inARegiusoIRnmUAIL
AurktUszInunTsido u:tn TRADING S50U23 funsau 945-960 nlia:
LONG nsoua

SPREAD TRADING: an"u: LONG SPREAD S50U23723 i 1.8 9n Jaguu
VIANU 0.8 90 IustifiosioidnrinrinlsAANNINOLAR 4.31 90

SET50 OPTION: liu=inso LONG S50U23C950 A 18 9 (SET50=950) 1th
rnls 33 9m (SET50=965) lla: CUT LOSS 3 9» ANm SET50 WNo

nuosSu  nuoMu

SET50 950 965
S50U23 945 960

S50U23 (30 MIN CHART)

Ve

TECHNICAL COMMENT
S50U23 1IN3J SIDEWAY/SIDEWAY UP
MIUNSOU 945-965 9N
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SET50 Index Last 1Yr Hist. Volatiity 2Week Hist. Volatiity
963.01 11.36 11.0777

Call Option

Premium Chg

oy
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Break Intrinsic Time All-in-  Theory Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50U23C1025 270 010 =1027.7 0.00 270 6.72% 1.75 1220 5758 13.46 0.1 39.40 6.7%
S50U23C1000 6.30 -0.30 =1006.3 0.00 6.20 4 50% 488 1285 9638 13.33 0.22 33.59 4.5%

S50U23C975 1320 -120 =9882 0.00 13.20 262% 1144 234 11293 13.25 0.38 27.87 2.6%
S$50U23C950 2550 -180 =9755 1301 12.49 1.30% 2288 587 5420 13.80 0.57 21.62 1.3%
S$50U23C925 4170 -350 =9667  38.01 3.69 0.38% 3958 113 3938 13.88 074 17.19 0.4%

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 7010 6.10 =98540 61.99 8.11 -0.84% 6772 1 15 15.20 -0.85 1170 -0.8%
S50U23P1000 47.40 420 =09526 36.99 10.41 -1.08% 4593 5 252 13.32 -077  -15.69 -1.1%
S50U23P975 298.00 2.90 = 946 11.99 17.01 -1.77%  27.59 66 625 12.97 -0.61  -20.35 -1.8%
S50U23P950 16.20 270 =089338 0.00 16.20 -3.03% 1411 605 2067 13.41 -0.42  -2485 -3.0%
S50U23P925 8.20 1.60 =916.8 0.00 8.20 -4.80% 5.89 1241 3808 13.98 -0.25 -2024 -4, 8%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSoUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 963.01 B -0.3E4 2083 - — P Vi 160000
Symbol Setfle  Chg %Chg  Vol. ol Ol Chg 10.000) \-'\\m s 140000
S50M23 358.42 0.0 0.0 z7 140 a / 120000
550023 353.80 -35 -0, 16 52 5 (20.000) 5 k 100000
: : S 80000
550023 358.70 5.0 -05x 227787 513313 -ddd (3,050 M'. \ IJ\ f 50000
550223 353.50 -5.1 -0.5: 18,537 Th.ddd -231 ’_f \'\-\ Ca \ N \ / 40000
S50H24 354.80 52 05 3673 15308 -1 e / W "\ \ /\/\/ 20000
SEOMzd 352,80 5.0 0.5 2189 597 gaz 0,000 +f W' \/ 0
-20000
SET50 Futures Lona(Sher} : andna Al Long(Shert] 60.000) - 40000
Long Short MNet Z5u 2 dlani 11dau 5 2 8 8 &, g, b &‘ &. 2 Q, 2
- T £ 5 7 & & £ 5 5 5 3 3
- 36,453 33643 2,816 1591 -Ni83 11800 : 3353323233 33232
famhd 01555 103418 1863 7535 48723 W13T2 = § &« v 7 % F 8 -
otas 114193 115,146 -953 -987  -37546 -129.572
AUN: @NguudFe Ua. 19158 Wad AUN: @N89UdTE Ua. 19158 Wad
AIANISTU SPREAD fu duinouaan ASPS MODEL SET50 ns:AuA1 PER VY|
IhnLne Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 $50K23 S50M23 (i) U.A. 66E 0.n. 66E 1W.8. 66E w.n. 66E D.8. 66E n.8. 66E s.A. 66E
y i PER 155 888 ' 902 908 915 922 942 963
U 30 U.A.66 U 27 nw.66 ru 30 0.A.66 U 27 IW.8.66 U 30 W.A.66 o 29 D.8.66 PER 16 917 931 938 945 952 973 994
S50F23 PER 165 945 960 967 974 981 1,003 1,025
S50623 333 PER 17 974 989 996 1004 1011 1033 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 PER18 1,031 1047 1055 1063 1071 1094 1118
S50K23 -9.81 -6.47 -3.06 031 PER185 1,060 1076 1084 1092 1,00 1125 1,149
S50M23 -8.80 -5.45 -164 173 1.42 PER19 1,088 1105 1113 1122 1130 1155 1180
*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 BJCU23

[Gognuom 2H66 BJC 9:Urnlsanshiaulngvuri HoH ia: YoY Inoided
atluauusud 1) seavie 2H66 Une:levuliiws:anrdisonvuRgulu

NOISINIA HOHVY3IS3YH Ag

NNSSAv 2)amsrnlsvusiu (UNSaU) DIUoIU9:auvund HoH iia: Yo Ing
HANY=WANAUINUNSIURFVUVEISSAIUSSINTUA AIUS:INNVOANAD l1as
Us:innns:Uad 3)AnTsene TnsiawzAnlwiin Siusltivanadsioitio
SIAAUSIUIU INNIIND: Reversal 91NNsaua Sideway Up USIONUILOSU
[su 85.00 uN wSeouliNyINgu Bullish Breakout dunndau 37.00 un

nagnsnisainu

iUn LONG BJCU23 T¢iA 34.76 uan 1darnls 37.00 uan lia= CUT LOSS
0.50 UaNNNU

Future Underlying
Setfle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BJCL23 34.96 0.21 941 1909 941 §.28 20.86% 21.38
ALA: ENENNUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
vID - BJC C: 35.00 {_’jr’ daily
SETS0 o _ e — m“’:-‘y'-L J&\"ﬂy( \ pL)
4.8% - _ .'j A S’Ul il ";’lw Billoh Breskout L
P‘“M“‘Iht jﬂ%’\'i\\,‘.l N ”‘N‘J"XF ‘.‘L’ ”..“";}Iw "‘L['ﬁlmf" _)_JEP‘;T—* L]
o i / W
cm.n:wM . )j'jjf——/'f—i-ﬂ:r—r—i'
I “olume_colored_EMAT(3)
o 4% émmmwz s ok T il b s e i i ‘
AUN: @nguudFe Ua. 10ide wad AUN: @N89UdTE Ua. 19138 Wad
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SINGLE STOCK FUTURES
LONG JMTU23

[GonsANKU JMT 9: “Outperform” manalsionn 1) s:-auddedunuuan
flstugon 2Q66 AANA:IAUTAFVUNY QOQ Iia: YOY, 2) rinlsyod 2H66 €
QUILOIUUERTA 1a: 3) STAMAU JMT foutiliusuada:riounonunioasingglu
UINIED (-43% YTD) InsAustAnidnrunet 2566 A 46 UIN

S1MMAUSI8AU Technical Rebound gulrtioldu EMA 10 du d:nou

oy
~<
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o
>
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=

TuILUAUBOIAURINSY IUKINEEoIEUUSIONU EMA 75 3U A 40.25 Un

nagnsnisainu

lIuzUn LONG JMTU23 USIoru 37.25 un 1dannnls 40.25 uan 1ia: Cut
Loss 1 UN9INNU

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
JMTUZ3 38.32 -0.18 32 2330 32 #NA 19.48% 2292
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
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TRACKING PERFORMANCE
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Realized Profit on Aug 2023 - 30.0%

YR Realea ot _ e

0% 50% 100% 150% 200% 250%

vianuwie Mednsaseuwuarldnadalufuiue ede sl Wlaan i
flasmaau

AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 BANPUUZ3 9.09 9.4 15,887 66,011 3,527 16.03 E)= 9.06
2 SIRIUZ3 195 198 14,855 49,196 6,492 15.44 207 192
3 SPRCU23 899 9.2 3,542 1,688 3 8.69 8.65 871
4 IRPCU23 248 248 3,261 13,643 - 1,637 854 2.45 243
5 KBANKU23 1259 1255 3,002 9,819 1,017 1121 127.00 122.87
& TRUEU23 716 715 2,536 26,330 2,462 12.42 7.25 7.15
7  STECU23 10.82 1038 2,277 10,246 2,115 6.19 11.38 1072
8 PTGUZ3 10.56 105 2,084 11,944 - 1,916 498 10.85 977
9 ESSOuU23 9.49 8.5 2,001 9,087 1,747 8.49 851 9.49
10 TTBU23 168 169 1,346 18,153 - 879 172 168
11  SCBU23 112.04 112 1,624 2,956 - 597 8.79 111.81 111.20
12 TUUZ23 135 135 1,443 12,009 537 9.10 13.36 1327
13 THCOMUZ3 121 123 1,143 9,446 638 10.00 13.48 12.10
14 PTTGCU23 39.32 395 1,136 6,436 525 7.27 4001 39.06
15 LHUZ3 8.3 8.45 1,013 9,203 1,013 13.64 8.36 8.15
16 MTCUZ3 35.84 35.25 1,008 4,617 804 5.77 35.84 3372
17 THANIUZ23 316 318 1,000 7,063 1,000 421 3.16 311
18 PTTEPUZ3 1585 1625 953 2,717 174 16.78 160.26 157.50
13 BICU23 34.96 3475 941 1,909 541 9.28 35.14 3476
20 TOPUZ3 50.75 51.75 920 1,788 - 206 9.03 50.47 50.20

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

snANaIAANnansItoAU anad 9.6 ISy« Unn 1,934 IKSury« Inugn
NAAUYINNISWIVUVOIINSWAREUINUWUSUNSANSY  la=nsITuATvaIRu
MoaaNs  VIUSUNNSSIENUADIAVANSTIIUNNAIDNBUVOIANSTRGINI
AATuIEiou N.A. KUUTK DOLLAR INDEX veuvu 0.63% Unn 102.6 90 Ing
AUl NNENSFR=SIBINUTUOUIVOSUATARNISINUSIWAUAK AUFDY
NSy UUENNAINUASIA:aNSIWNUIUWSIT oM dnyryinuued
AANNSINONITEVOISUNATSNANENSY (WR) Tus:u:anTU

nagnsnisainu

$1ANeJAN GF10Q23 IiJofu USuanad 260 un Uaf 31,770 uan IAguinn
1,940 IKSUrYd undnsAnavAmatn SPOT  andanindeulnousionu
1,936 IMSOrY< AMASIAN GF10Q23 Jutiv=agiunseu 31,600-32,000 UN
n1sUSUauveusIAINeIARINGN 1,950 IKSurye Mlkonudunasnuanunsn
iUn LONG GF10Q23 Tdfnu 381,770 unn nusthfiosiold Aandinis
REBOUND Ingiidnninnls 1,980 inSuryd 1o 32,430 unn lIa=nnunyn
CUT LOSS 100 unn91nnu IelediunonuidudninsiAnnadAindaulio

WAYINATA
GOLD SPOT
IOXGL C: 1,936.25 daily
™
|J|.|I o il 1 Pl
A " III "_‘ [ % i L) .
I-,lie i i 'ii‘l,"r“‘.tll 1830
.W' 11-.,u
|‘|I '.-'ul. p"' ll
A A
¥ ll [
r§i1:‘1‘4. 70, 30, 1)
oz

AL aNeuIUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,855 -4 -0.72 21,508 34,717  -6223
G0Z23 1,991 -0 048 5551 16,130  -2647

MINI GOLD FUTURES

Last Chg  FChg val o] Ol Chg
GF10Q23 31,770 80 -0.25 3,683 8,426  -1948

GF10v23 31,9490 -10 -0.03 836 3,840 -409
GF10723 32,050 a 0.00 376 888 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)

NOISINIA HOHVY3IS3YH Ag

AANSIAINBIAN dryryrruaunuinAtin sStAMKanIuasu EMA 10 du d:nau
UIUAUYoIdURSaUNISY Us:IDU Nsounsindoulnon $1950-1980

GOLD ONLINE: iiu=Un TRADING GOU23 A $1950-$1980 lla: CUT LOSS $3

GOu23 BASIS s:1n919 GOU23-GOLD SPOT

GO0 6185530 ity {Gold Online Futures Sep-23) GOUZ3 daily

*I o l'{.| Lath

[l ™ e,
|l,l 'I+ |I|II. |I A l e .?v"‘l !v. "-. |=..- - e . | PR '

I!T- ‘I "I I" I't'l I'_rl‘!i o0 Gold Spot Price,RT 1GXGL = =
i | IRPEN i L i Sty
Il"l |T| - +-I-..l Rt BN et TR A | LA

si(14,70, 30, 1) - Blta, otmy
roct]

AL ENeNNUdTE Ua. 118y Wad

nasidavsaninavAliriduuin

FX (un/ USD)

1,800
1,830
1,860
1,890
1,920
1,950
1,980
2,010
2,040

34.00
29,090
29,575
30,060
30,545
31,029
31,514
31,999
32,484
32,969

34.25
29,304
29,792
30,281
30,769
31,258
31,746
32,234
32,723
33,211

ALN: ENeNNUDTE Ua. 118 wad

34.50
29,518
30,010
30,502
30,994
31,486
31,978
32,470
32,962
33,454

34.75
29,732
30,227
30,723
31,218
31,714
32,209
32,705
33,201
33,696

35.00
29,946
30,445
30,944
31,443
31,942
32,441
32,940
33,439
33,938

AN: aNeuIUdTe Ua. 10158 Wad

A1uarunalsvaanuved MINI GOLD FUTURES

UNECNUS o

[Fresswdew 9810 uwn/dnunut/do)

EalRE ] fvls AEFTULTINL + Avls
future wWisuulaa faevu) VAT (uw)  (mievugve
32,190.00 250.0 2,500 210} 2,290
32,140.00 200.0 2,000 (210} 1,780
32,090.00 150.0 1,500 (210} 1,280
32,040.00 100.0 1,000 (210} 750
31,950.00 50.0 00 (210} 250
31,940.00 0.0 - (210} (210}
31,890.00 -50.0 (500} (210} 710}
31,840.00 -100.0 (1,000} (210} 1,210
31,790.00 -150.0 {1,500} (210} (1,710
31,740.00 -200.0 (2,000} (210} (2,210}
31,680.00 -250.0 (2,500} (210} (2,710}

AN: aNevIUdTe Ua. 1015y Wad
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