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Derivative talk

nagnsniIsatnuauwus

SET50 FUTURES:

annu: LONG S50U23 nu 945 9a 0N CUT LOSS 4 9n drSuduti
AN SET50 INDEX Wugionst UPSIDE Tuuan damnsusudinu=uin
TRADING S50U23 n1unsaou 945-960 9n

SET50 OPTION:

annu: LONG S50U23C950 A 18 9 s 2.50 9m liuztinfiosiaith
ririnls 28 9n (SET50=960) CUT LOSS 3 90 A SET50 Wusid

SINGLE STOCK FUTURES:

annu: LONG JMTU23 nu 36.95 un Undiavinnu 15% dudiiu:=tin
LONG ERWU23 usIoru 4.58 unn 1Jnnnnls 4.84 unn ia: CUT
LOSS 0.10 unnvnNnu

annu: LONG BJCU23 nu 34.76 uan Unfnvinnu 30% lia: llu=un
LONG KBANKU23 USIonu 123.00 un 10arimIs 126.00 u1n lia:
CUT LOSS 1 uanynnu

GOLD FUTURES:

GF10 FUTURES: annu: LONG GF10Q23 nuf 31770 uan Grinls
380 unn fiasio 1UNTNAIs 32590 uan LOCK misidu 250 un
GOLD ONLINE: u:zun TRADING GOU23 A $1950-1980 n1a: CUT
LOSS $3

muiwalnuimau n.A. vo19/9 0.38% YOY

Fuel Inflation
=Food Inflation
= Core Inflation (Ex Food and Fuel)
—Thailand CPI Inflation (Projections from July 2023)
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SET50 Index Futures/Option P.3
Single Stock Futures P.6

Gold Futures P.8
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RESEARCH DIVISION
usunrKannSwe 10138 wad
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Jnﬁmsw:ﬁﬂv%v‘\?ugﬂuﬁqummmr}u llaznwinAtA
1avnz1I0guUNdIASIzK: 004132
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anauzvayunaJnu

NOISINIA HOHVY3IS3YH Ag

All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 108,208 112,981 4773 72055 66425 142957
Foreign 142726 158,194 -16,468 8200 51,024 101425
Retail 286,972 265,731 21,241 80,255 128,349 41532
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 43 694 43 472 222 1030 13248 7,783
Foreign 97,510 108,937 12427 10,375 -12.808 115350
Retail 155,860 147 855 12,205 -0,345 -240 107 557

Sing|e Stock Futures Long[Shorﬂl Position : Contfract Accumuloted Long(Short)

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 44 849 54,939 10,080 85053 98,881 -130,443
Foreign 12748 20,933 8187 22573 38211 -20,953
Retail 71,548 53,271 18,277 107,626 137,082 151,306
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Shart Mt 2 Doys 1 Wesks 1 Months
Institution 1,369 1,464 -85 -55 344 68
Foreign 30,035 25,429 4606 4226 -16395  -37182
Retail 17,877 22,388 4511 3676 16,051 3,114
Call Option LonalSher} Position : Contract Accumulated Long(Shor)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 240 271 -3 -181 -303 -1,309
Foreign 630 685 -£5 302 2,539 12,933
Retail 2,807 2,811 96 21 2236 11824
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 1% 73 45 32 =301 -B73
Foreign 804 869 65 801 1,575 454
Retail 3,384 3,365 18 3k 1274 1,350

A: aNeNIUddFe ua. 1ide wad
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SET50 OVERVIEW

AWAUKINNINsIDaunasonutiwssAolnuiia:wssANDINusouINad

ANSTUNARDUIFENISUAU 212 1363 BINTROVARMILWSSANSIToIBUGR9:
NMSOUIAMISTUNASOUTNNSSOUIFENN &.d. 1a: 8.0 WU 375 1Fed
WielhomiZonununasau 2 doudnus:ifulnouauloogRiniss1euuR e
UuisTiziou n.A. veneso 0.38%YOY Inaidunnsy:aonovouauriuriuon
9111s 91 1UorlY iU tINEA veu:A CORE CPI Voo 0.86%YOY 10Us:AU
Aanlusou 18 IFou Us:IDURANRUIWosRs-a0adisurninIsUsSuTU
VALUATION
doudedusinuls:inAs:o:Uoglugosmsinmuiiuifovoddula:arnsgesiou

noNITYVoIUNUISINNGEoIrUganISINARUVOIABTTUIBI

n.A. NMglRaniwionaauvpiunIn SET50 INDEX Udusunouiis UPSIDE
guluunNmIuNsou 945-960 9N

DIRECTION TRADING: an1u: LONG S50U23 nu 945 9n QN CUT LOSS 4
9m dnsudutinnm SET50 INDEX Wugiois UPSIDE Tuan dnsudutinu=un
TRADING S50U23 n1unsau 945-960 9n

SPREAD TRADING: an1u: LONG SPREAD S50U23723 A 1.8 97 Ja9UU
VIANU 0.5 90 lustinflosioidnrinrinlsAANN N 4.31 90

SET50 OPTION: annu: LONG S50U23C950 A 18 9 nls 2.50 97 =t
fiosioidrinmnls 28 9 (SET50=960) CUT LOSS 3 9a A SET50 WUsD

nuosSu  nuoMu

SET50 945 960
S50U23 945 960

S50U23 (30 MIN CHART)

i
Pl 1

TECHNICAL COMMENT

S50U23 INIIWNAUDINSOUNIS

Indoulron 945-950 9n
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
952.05 11.45 13.0179
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 1.60 010 =1026.6 0.00 1.60 7.83% 1.16 467 6190 13.42 0.07 44.33 7.8%
S50U23C1000 4.20 030 =1004.2 0.00 420 5.48% 3.48 1056 10988 13.35 017 37.67 5.5%

S50U23C975 10.50 170 =9855 0.00 10.50 3.51% 8.67 1158 11672 13.92 0.33 29.49 3.5%
S$50U23C950 20.50 260 =970.5 2.05 18.55 194% 1838 612 5432 13.97 0.51 23.82 1.9%
S$50U23C925 35.00 380 =960 27.05 7.95 0.84% 3343 164 4095 1378 0.70 19.13 0.8%

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 7450 -6.50 =8505 72.95 1.55 -0.16%  75.31 0 15 9,95 =097 1240 -0.2%
S50U23P1000 54,10 -4.40 =08459 47.95 6.15 -0.65%  52.69 16 271 14.05 -0.82  -14.36 -0.6%
S50U23P975 34.40 -4.80 =08406 2295 11.45 -1.20% 3298 51 656 13.59 -0.67 -18.67 -1.2%
S50U23P950 18.80 -4.40 <8312 0.00 18.80 -219% 1777 326 2086 13.20 -0.48 -24.44 -2.2%
S50U23P925 9.90 =260 <8151 0.00 9.80 -3.88% 7.90 943 4251 14.11 -0.30 -28.45 -3.8%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSoUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 952.05 337 0,35 TialzE 10,000 ! . 160000
s 0 Stock Forzign Nt (lhs) e Aioc TFEX Forsign Net.{-rkn 140000
Symbol Setfle  Chg %Chg  Wol. ol Ol Chg - —
S50N23 958,42 oo 00 2 140 0 L / W t20000
350023 35100 3.0 0.3 & 45 3 e 100000
o : : -3 29.000) AA \ M 80000
550023 35160 6.8 07+ 268,954 S08.475  -5.54d /V '\,\A \ A / l ’ 60000
550223 35310 7.2 0.8 22377 80567 156 (20,000} v -\A ju \ 40000
S50Hz24 348.60 7.1 0.7 5135 15,106 528 0.000) 4 ,M A 20000
SEOMzd 346,10 E.8 0.7 3588 7.952 458 50,0001 \ NJ \\NV 0
Y W \/\ -20000
SET50 Futures Lona(Sher} : andna Al Long(Shert] 60,000} - 40000
Long Short Met Z4u Z dlani 11dau s 8 2 8 8 8 8 8 8 2 8 &=
7 43634 43472 222 -1030 1675 -7.763 § 5§ 5§ 5 5 858 § 5§ 5§ § 8 &
A ' - ' ' ' 22 22 2 2 2 2 2 2 & 2
dmha 97510 109,337 -12.427 10,375 4173 115,350
otas 159,860 147.655 12,206 -3345 5748 -107.567
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 KBANKU23

anuNsnliFsugnalanAzvudiwa Credit Cost ANINAULAZIU

NOISINIA HOHVY3IS3YH Ag

nagnNsnNIsaynuaywus

, NS

USKNSANNs ROE tinunisgorudu nisseuduwadivuanAnioasd
2561 - 2565 N 25% SIAKRULIUNISUSUZNU 12.5% YTD (SET BANK UaN

3.0% YTD) duwalki PBV ovigs10 0.6 Inn 10Usid91fin Downside

$1AKUSIBIU USUFIULNEN 9UVING Support Zone UN9:IKUSOUSUNOUN
aunninuiieulunnlasing Dlonnaifin Technical Rebound TUA 126 uan

nagnsnisainu

lu=tin LONG KBANKU23 USIaru 123.00 unn idhmnnls 126.00 un ia:

CUT LOSS 1 unnnnu

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
KBAMKUZ23  123.75 0.75 805 9249 605 11.21 14.75% 6.94

ALA: ENeNNUDTE Ua. 10158 Wad

HISTORICAL PRICE

YTD ®mMTD

SETS0

-16.6%
KBANK

-20% -15% -10% -5% 0% 5%

ALA: SNeNNUdFe Ua. 1018 wad

TECHNICAL CHART

KBANK C: 123.00

volume_colored_EMA1(5)

macd1{12, 26, 8)

ALUN: dNenIUdFe ua. 1ige wad
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Derivative talk
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SINGLE STOCK FUTURES
LONG ERWU23

soutinlunnnNsnirnisUnAlss:Au QOQ Auiisi 3Q66 - 1067 Atadnitu
HIGH SEASON vedriediiualng (Fvu YOY nnlnsund) aduauusioy
RECOVERY vedriovifgalng Tne FAIR VALUE U 2566 11U 5.70 uan
SIANKUSIEIU NAUKO: Higher Low AINAUINNNSauay Trading Zone

Ineingiointio EMA 75 U Anitus:8=a=au noudsuvusionuiualtiunan

nagnsnasaJnu

lluzUun LONG ERWU23 USI9tU 4.58 uan 1UnnanAls 4.84 unn ia: CUT

LOSS 0.10 uaN9INNU

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ERWL23 4.65 0.01 118 BAT 118 6.78 22 84% 40.62
AUN: Ee0Udde ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e i '
il
3% IT ‘I|| h ' |H||¢ py o T e
TS0 RS A AL L A} ) i
15% I'rll'"l.hm' III 'l iy h I'”"‘| IIL. 0 b
) )

TOURISH

ERW

6% 6% —a% 2% 0% 2% 4% 6%

ALA: ENeNNUdFe Ua. 1oide wad

| Volume_colored_ENAT(3)

1 L
macdi(12, 26, 9)
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TRACKING PERFORMANCE
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Realized Profit on Aug 2023 -15.0% .

YR Realea ot _ R

-50% 0% 50% 100% 150% 200%

-, = 0y = . . oy o . ’
wen Mednaeeuwesdnadaluiuusduiuduny fufumnaladige dunsrauwmuazauauniazfviufidheiduuusililaanusi
flasmaau

AL ENeNNUDTE Ua. 1188 Wad

TOP 20 MOST ACTIVE VOLUME

Vol Ol Ol Change Leverage Resistance Support

1 SIRIUZ3 1.8 183 16,821 38,445 11,389 15.44 1.82 174
2 STECU23 1123 112 6,899 12,037 2,091 6.19 1167 1063
3  TRUEU23 6.9 6.9 4,084 26,987 1,015 12.42 7.27 674
4 TUUZ23 1352 136 2,938 13,045 1,667 910 1359 13.01
5  WHAU23 49 49 2,127 10,895 963 928 5.00 4.82
6 IRPCU23 237 2.36 2,109 13,042 - 475 8.54 2.46 2.35
7 GUNKULUZ3 341 334 2,040 125,083 984 19.36 3.52 3.28
8 EAUZ3 58 58 2,038 16,563 1,011 15.81 61.47 57.10
9 ESSOuU23 9.47 955 2,000 10,836 1,996 8.49 8.57 9.47
10 TTBU23 167 171 1,375 12,225 - 883 173 165
11  KTBU23 20.16 202 1,327 19,383 110 19.63 20.69 19.92
12 THCOMUZ3 129 128 1,263 10,193 1,025 10.00 1350 1226
13 BICU23 33.39 33 1,224 1,790 - 219 928 33.40 33.4
14 CPFU23 19.39 194 1,110 20,739 544 7.99 19.65 19.32
15 AAVUZS 274 274 1,088 53,222 454 8.48 272 271
16 BCPGUZ3 951 95 1,001 42,702 1,000 4.24 998 951
17 PTTGCU23 39.06 385 963 5828 - 144 7.27 4012 39.06
18 PTTU23 33.96 34.75 944 13,367 2 921 34.67 3390
19  BBLU23 171.87 1725 871 1,890 - 408 8.70 173.69 167.49
20 BANPUUZ3 9.04 935 849 71,343 511 16.03 938 890

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANNaYARAIRAaKsTItoAU anad 6.9 Insuryd Uan 1,936 InSuryd Ined
ISUNAAUINNISFHNAVUVOIINSIWANDUINUWUSUNSANST  1la:n1SIfgAn
vouRiiuneaans IjoIRsuAUanaNurandU KUUTHK DOLLAR INDEX IWUVU
0.13% Unn 102.15 90 UaneINUNsSWaVUvaInanuaoloudansgnun
uon 407.5 9n Ko 1.16% rMIKinaunuUWEoUanNIstionsadnauA 1o
TonidaRuadnuaunsweiEsd  InudUnHt  AVABIANMIUNISSIBINU
voyalAsygnvdAnyvadnangus:inA TRUnnunTURGDIaVRUNToVoIanSy
(CPl) Ae:IUaiwsluduwniat IonIdryny nuuggnANIIansInoNIDuvay
suAISNANEansy (IWn) Tus=a:0nlU

nagnsnisainu

s1ANaUAN GF10Q23 oAU IWLTU 140 UIN (@oUNWSIAMANATANIIN
wans:=NUVaIANRUUINGoUAN) UAR 32,150 unn IRBUIN 1,943 IKS8rY< &
NINSIMNEIAINaNA SPOT andnnindoulrkousionu 1,937 IMSUrYd AR
$7A1 GF10Q23 dutiv=ogiunsou 31,900-32,300 UN WhedduAdILINN
aunuAdaniu: LONG GF10Q23 nuf 31,770 uan Jeguulrnlsiwuidu 380
un u=unfiesold Inetidaninnls 32,590 unn la:vguyn STOP PROFIT
UIR 82,020 LN IWo LOCK rinlsvusiwuidu 250 unennu 1Buns
Uoununouideurmnsimnedindeulobninain

GOLD SPOT

IOXGL C: 1,832.70 daily

i,
'E,"pm-"" vl "

ueL TRy l' "

1960

bil I- ’ I “h {pam
'm.‘.v‘]iw 0

!

'.r'w”_*lll.llll

macd1(12, 26, 9)
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AL ENeNUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,855 2 008 21,508 34,717 6223
G0Z23 1,986 2 0039 5551 16,130 -2647
MINI GOLD FUTURES

Lot Chg  FChg Vol o] Ol Chg
GF10Q23 32,150 50 0.16 3,683 8,426  -1948
GF10V23 32,230 40 012 83 3,840 -a09

GF10723 32,310 40 0.12 376

888 23

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKER 9 S1AUAVEY 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)

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

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZI G 1,954.90 l daily (Gold Online Futures Sep-23) GOU23 daily
- '|' +4
| !.I‘ ||| .4-*
it “I‘l *I 'II . el b, o LATTET IR L T
! ! " II Tely —amly T "u. ]
1, gt "o “t -
L] ‘I nlll'i Iq!l IfT.l h 15am Gold Spot Price,RT IQXGL =
TURSTHTA P e,
i L L AT EECI T T TR
Blta, otomytT
‘macdi{12, 26, 9) rs1
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w & o o
nasidavsnarnavAiriduunn muomn'ﬂquﬂnuva\] MINI GOLD FUTURES
FX (un/ USD) unacnusesos
34.00 34.25 34.50 34.75 35.00 [Atesswlew 28.10 uwn/dnunet/dio)
1,800 29,090 29,304 29,518 29,732 29,946 minia . ls  Assmdle Als
future Lapnuudlag faavu) VAT (v} (uevulgwi
1,830 29,575 29,792 30,010 30,227 30,445 32,480.00 2500 2,500 210 2,290
1,860 30,060 30,281 30,502 30,723 30,944 32,430.00 200.0 2,000 (210} 1,790
1,890 30,545 30,769 30,994 31,218 31,443 32,380.00 150.0 1,500 (210} 1,250
32,330.00 100.0 1,000 (210} 780
1,920 31,029 31,258 31,486 31,714 31,942 32.280.00 50.0 500 (210 290
1,950 31,514 31,746 31,978 32,209 32,441 32,230.00 0.0 . 210} (210)
1,980 31,999 32,234 32,470 32,705 32,940 32,180.00 -50.0 (500} (210} (710}
2,010 32484 32,723 32962 33,201 33439 32,130.00 -100.0 (1,000} (210} (1210
32,080.00 -150.0 (1,500} (210} 1,710}
2,040 32,969 33,211 33,454 33,696 33,938 32,030.00 2000 (2,000} (210} (2,210}
31,580.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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