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Derivative talk
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SET50 FUTURES:

[Unaniu: LONG S50U23 T6iR 938 9 s 9 9miu=tntiosioidarin
rinls 950 97 IIa:13ouU STOP PROFIT 5 97 ANA SET50 o¢/lugouiingy
SIDEWAY 9nmsvandavenyu

SET50 OPTION:

[Unannu: LONG S50U23C950 A 15 9 rinls 3.00 90 IluzUnfiorio
1Urinrnls 22 9n (SET50=960 96) la= STOP PROFIT AnuivioUn
lonnavannu

SINGLE STOCK FUTURES:

annu: LONG ERWU23 nu 4.66 uan UnSumls 30.25% &nsu
Ut u=Unidn LONG ERWU23 saulkiui 4.78 uan 1thrinmls 5.00
uN lIa= CUT LOSS 0.10 unn91nnu

IluzUnfio LONG PTTGCU23 nu 39.12 unn 10annnls 41.75 un
la: CUT LOSS 0.50 unn9nnnu

GOLD FUTURES:

GF10 FUTURES: llu:Un TRADING fi 31810-32310 un ($1900-
1930) la:50 LONG nsouay fugn CUT LOSS 100 unannu
GOLD ONLINE: luzth TRADING GOU23 A $1920-1950 nia: CUT
LOSS $3

nwiriduddostiidioun.n.mgnluseu 14 U Ussaouideiuiln

China's Credit Expansion A Big Miss

New loans in July were the lowest since 2009

WTotal Social Financing ®New Yuan Loans
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SET50 Index Futures/Option P.3
Single Stock Futures P.6

Gold Futures P.8
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All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 128276 129 634 1,358 33406 40835 189673
Foreign 120,600 111,499 9,101 458 50773 17532
Retail 263928 271667 7,743 33884 O1608 207205

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 27451 23,000 549 -T81 4207 -5,693
Foreign 72723 63 485 5,258 -3,0458 -417309 52774
Retail 06,415 105,124 -8,709 3,827 3r.102 -47,081

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 99,777 108,334 4557 42,847 73288 212,148
Foreon 18,023 17.006 1017 9841 5004 54802
Retail 113,320 109,730 3,540 33,006 79202 266750

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 1,357 1,029 328 -7 -1,709 -1,430
Foreign 26,692 29,992 -1,300 7.881 4534 22865
Retail 20,382 19,410 872 7978 6243 24295

Call Option LenalSher} Position : Contract

Accumulated Long(Shor)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 75 83 -2 127 -426 -791
Foreign 369 306 63 KT 88 5263
Retail 1,318 1,373 -55 S0 522 -3,80%

Put Optien LonaiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 55 37 18 -38 8 -1,365
Foreign 323 474 =151 -45 -441 -208
Retail 2501 2388 133 B4 433 1671

A: aNeNIUddFe ua. 1ide wad
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SET50 OVERVIEW

AOIUMIOAFENISTIAUNENS:HTVad COUNTRY GARDEN (USBnogiunin
odursunSwe MARKET CAP iJudunu 6 Tudu) lazuannisudaurivey
s.w.lUsuRIWLUVUIeIRBuAUIFaUraU 3.46 dudnursoutiolus:-Auman
Tusou 14 U a:rfoun1sWUgiIgvadIAsUINeIU VaURLNEaHSTINISSIauIU
At PPl MANISWARRVENEA0 0.3%MOM LINN3InatnAIn 0.2%MOM
rKAoUYoaBauRuUilod NAULA (I FED WATCHTOOL glkUnkun
FED 89AJnaniDusn 5.5% MUIAL) anwiondouvusiuruuli DOLLAR
INDEX 179AVu 0.34% nnausinMUundunuUSuUay -0.69% nainnannru
U -0.73%doUNaNNAUENSIYINIINSIAD doudeduluds:inAdadunan
dUnrtiog AiNNSIUIABVOUAASTSSSUUNYFoNISSUWIISTUNAONSUNTS
Thonuen=Ersoll MMuwansANItuINU 2Q66 vaurulu SET50 INDEX
Inusouduluniu BLOOMBERG CONSENSUS AR anwiiondouvgmu
AR SET50 INDEX INJJMIUNSDU 942 - 955 9A

DIRECTION TRADING: 1Unan"u: LONG S50U23 [sif 938 90 rinls 9 90
Iu=tnfiesioldnrindnls 950 9m llazidou STOP PROFIT 5 9n ANA SET50 o
ugounnag SIDEWAY 91nn1svandavenuu

SPREAD TRADING: an1u: LONG SPREAD S50U23723 7 1.8 IR JOQUU
VIANU 0.4 90 IuztihfiosioldrirnisAANNINnuAR 4.31 97

SET50 OPTION: iUnannu: LONG S50U23C950 R 15 9m rinls 3.00 90
Iu=Undiosieidrindnls 22 90 (SET50=960 90) lla: STOP PROFIT Anuivio
Unlonavinnu

nuosSu  nuoMu

SET50 942 955
S50U23 938 950

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23  IARANYrYInUUINS:U:aUnay
WUILOFNU 945 97 S:u:dudunaulun
953 901
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility

951.23 11.45 12 9445
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 1.10 -0.10 =1026.1 0.00 1.10 7.87% 0.63 142 6526 13.61 0.06 48.45 7.9%
S50U23C1000 3.30 -0.40 =11003.3 0.00 3.30 5.47% 224 398 11312 1371 0.14 40.37 5.5%
S50U23C975 8.70 -0.10 =9837 0.00 8.70 3.41% 6.47 A7T 12359 14.19 0.29 31.81 3.4%

S$50U23C950 18.00 -020 =968 123 16.77 1.76% 1525 277 5916 14.30 0.48 2544 1.8%
S$50U23C925 3250 -050 =9575 2623 6.27 0.66% 2979 89 4288 14.63 0.68 19.76 0.7%

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 7480 -0.30 <9502 7397 1.03 -0.11% 7819 0 15 #NANA 100 1272 -01%
S50U23P1000 57.00 -110 =943 48.77 8.23 -0.87% 5487 B 280 14.66 -0.84  -1395 -0.8%
S50U23P975 36,00 -0.80 =939 2377 12.23 -1.29% 3418 18 720 13.56 071 1878 -1.3%

S50U23P950 2100  -010 =929 0.00 21.00 -2.34%  18.02 138 2134 14.23 -0.51  -2316 -2.3%
S50U23P925 10.70 030 =914.3 0.00 10.60 -3.88%  7.63 G0G 4408 14.65 -0.32 -28.22  -39%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX nmuauwusamu:vaounaur]um\lds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETE0 5123 013 0o« 1Ezs 10,000 140000
— A S%0CK Forelgn Net (hs) — A TFEX Forelgn Net (mis) 120000
Symbol Seffle Cha %Cha Vol Ol Ol Cha - A A 100000
SEONZS 956,42 0.0 0.0 27 0 0 . % f’ V\A
(10,000} l 80000
350023 54850 0.0 0,03 2 45 1 2o A A \ A / \N iﬂggg
550023 347,10 -0.3 00w 166433 461573 -26.263
. 20,0001 JV‘\/\‘ \ A / \ ! 20000
550223 945,60 -0z 0.0 15,601 sl481 -1206 (20.900) u\A IV \ / 0
S50Hz24 944,60 -0.3 0.0 5,133 15,107 -1,168 (40,000) ,M NN‘:/‘\_ 20000
SE0M2d 942,20 0.2 0.0 2,234 8,234 354 50,0001 \ Nl w -40000
— o L \/\\ -60000
SET50 Futures Lona(Sher} : andna Al Long(Shert] 60.000) ~ 80000
Long Short Met Z4u Z dlani 11dau 2 8 2 8 8 8 8 8 8 2 8 &=
5 22451 23000 5449 761 8464  -5.693 § 5§ § 5 § 5 5 § 5 § & &
El " A - - K -2,
i 3 & & 3 & & & 3 & & 3 38
frape:| 72723 B3465 9,258 -3046 -4267 52.77¢
satas F4E 05124 -8.709 3@27 32303 -47.080
AUN: @89IUDVY Ua. 19188 wad NU": d189UdVe Ua. 19188 wad
AMN1STU SPREAD nu duinauaan ASPS MODEL SET50 ns:AuAn PER VY|
Irineg Spread Bselna - Bseing
S50N23  $50Q23 S50U23 S50v23 S50X23 $50223 () U.n. 66E DA 66E 1.8, 66E w.n. 66E D.8. 66E Nn.8. 66E 5.A. 66E
-
27 nA6b u 30 8066 u 28 ne.bé tu30anés ru29 webb ru 28 5.A.66 PER 155 888 902 908 915 922 942 963
SS0N23 PER 16 917 931 938 945 952 973 994
S50Q23 204 PER 165 945 960 967 974 981 1,003 1,025
S50U23 -5.44 -3.00 PER 17 974 989 996 1004 1011 1033 1,056
S50v23 423 159 141 PER175 1,003 1,018 1026 1033 1041 1064 1,087
S50%23 -3.06 022 278 137 PER18 1,031 1047 1055 1063 1071 1094 1118
S50223 -1.47 1.56 431 3.16 176 PER 185 1,060 1,076 1,084 1,092 1,100 1,125 1,149
*Ruuigudaseanideulounesswine a.a. - 5.A. 66 Wiy 2.25% PER 19 1,088 1,105 1,113 1,122 1,130 1,155 1,180
AUN: @89UDVY Ua. 19188 wad AU": d18uUdVe Ua. 19188 wad

A ASIAPLUS

Securities




Derivative talk

SINGLE STOCK FUTURES
LONG PTTGCU23

stARUTUBoIRLIULIBEdIMaUSUIU 2Q66 Agii la: OUTLOO
Wuoangr9nFulUidos:Auntivoull DOWNSIDE Asiin dunnal
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K 2H66 i
uoldu

AANIssAvNGIUUN-agluanunsnifesfugsNsomanvestiu

2Q66 $1AMKRUU Div Yield 2.6% Ing Fair Value U 66 INNU 44 uan

SIANKUSIEAU SoU Technical Rebound S1ANENGAWNADINITEU EMA 75
5U Ud% Downside RYAR aUUAUUAIUANYrYIUUONINIABUTA Hammer
nagnsnisainu
Iu=unfio LONG PTTGCU23 nu 39.12 u1n 1dhninmls 41.75 uan ia: CUT
LOSS 0.50 unaNNu
Future Underlying
Settle ) Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change

PTTGCU23 39.28 -0.22 626 4861

625 7.27 11.39%  23.02

ALA: ENeNNUDTE Ua. 10158 Wad

HISTORICAL PRICE

YTD ®mMTD

5.4%
SETS0
-1.5%

-18.0%

PETRO
s -

-16.4%
PTTGC

-18% -16% -14% -12% -10% 8% £% 4% 2% 0%

ALA: SNeNNUdFe Ua. 1018 wad

TECHNICAL CHART

volume_colored_EMAT(5)

il Ll
macd{12, 26, 9)
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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
S1ATRUSI183U Bullish Breakout NsoUUU Symmetrical Triangle d:nou
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Upside AIUANG1 KngaulsunuoSui 4.78 uan iiu:univna:au

nagnsnisainu

lluzUun LONG ERWU23 USI9tu 4.78 un 1Unnanls 5.00 uan ia: CUT
LOSS 0.10 uaN9INNU

Future Underlying
Setfle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ERWL23 4 87 0.01 30 2656 30 6.78 17.28% 42 54
ALA: ENENNUDTE UA. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e o
SETS0 T T‘T"PI'J. "‘f . =
ot w Al Do "w“"1\>--"‘
‘ ||r“| Iﬁ‘—-"l '”u i
TOURISH i
: [T [ AT PR T " i n ‘
P macdi{12. 26, 9)
AUN: aNguUdFe Ua. 101de wad ﬁL];]‘:“ET’]EJ\]’IU55U ua. 1o1ge wad
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TRACKING PERFORMANCE
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Realized Profit on Aug 2023 . 15.3%

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

Vol Ol Ol Change Leverage Resistance Support

1 SIRIUZ3 181 182 16,010 45,319 - 615 15.44 1.83 172
2 BANPUUZ3 9.01 935 15,048 65,795 3,657 16.03 9.23 8.66
3  TRUEU23 6.67 6.65 13,564 27,506 - 2,954 12.42 6.68 6.56
4 AWCU23 395 392 12,417 18,126 8,092 4.40 4.08
5 TiBU23 173 175 11,712 13,097 - 9,803 174 171
6  TENUZ3 12.05 122 7,061 10,011 - 6,375 5.36 12.03 1163
7 WHAU23 483 486 6,790 12,446 1,690 828 494 478
8 CPALLUZ3 615 615 5,134 16,061 - 163 14.97 61.99 59.51
9  GULFU23 48.68 485 4,468 15,889 4,415 272 49.00 4770
10 PLANBU23 8.69 a 4,030 1,107 - 3,000 7.02 8.83 8.69
11 PTTU23 345 35.75 2,652 10,961 152 921 3453 34.50
12  CPFU23 19.89 20 2,603 21,180 - 145 799 2005 19.07
13 AAVUZ3 269 27 2,047 54,192 g 8.48 273 2.67
14 KTBU23 20.08 201 2,033 17,778 - 768 19.63 20.56 1992
15 GUNKULUZ3 332 332 2,025 124,626 15 19.36 3.50 3.32
16 EAUZ3 58.75 58.75 1,861 16,986 570 15.81 61.40 58.73
17 COM7U23 28.76 28.75 1,713 5,219 - 2,009 4.94 28.90 28.60
18 PTTEPUZ3 160.1 166 1,579 2,631 786 16.78 160.81 160.06
19 THCOMUZ3 13.05 13 1,566 9,085 - 497 10.00 13.65 13.05
20 MTCUZ3 38.42 38.25 1,511 3,322 - 1,363 577 3874 3796

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

SIANNDIAINAIAANSTEOT 2 SURNNISAWIULN anausou 4.5 IKSaryd Un
IJoAUALIUNSA 1,907.7 ISUrY< DISINAAUFDILIOIINNNSWIVUVOISNS
wamouINUWUSUNSaKSFIIa:NISITuAVaVAIRIUNDaansS  navansgidniwy
Astsyguan (PP wuvuinuAaluidiou n.a. denaidudedoruuli
sUNAISNaNEnSy (Wn) USUTUdnsSInoniUudn nuulh DOLLAR INDEX
VEUVU 0.53% UnidoAusudunsh 103.17 90 InudUnri fesfinmnunis
INAIVAINSSUNISIWA  lla:s1ednunsUsuIWRASIaNan  IWorarynyinu
UgSEIRFANIReNITY SoufiuvoyalAsuINvaNAYVaIansy U sonAnUan,
ABUNIANISWAR 113:97UdULIVOSUAIERNISININUSIWEUNH 9ad

nagnsnisainu

s1ANEUAN GF10Q23 IToAUSUANSALULY IWUVU 50 Un UaR 32,070
un AUt 1,915 1KSErYY undnsiANauAIna1n SPOT  andan
IndoulrHouSIonu 1,905 IMSErYY ANMSIAN GF10Q23 Suliv:agi 31,800-
32,200 UNN AFNNSIANNaIAEGIINSUEIIUNSOURLNEDI8USIDUTS 1,900
1,930 InSUnYY 3JAJIUUN TRADING GF10G23 USIoru 31,810-32,310 UIN
la:=soiUn LONG IoS1Aaduniinznsauany AAnddnis REBOUND KAy
SIAAIFIEUIROUAILNITIOU 40 ISy [noninuaga CUT LOSS 100 un
MnNu WelauupoUIFsImNSIANaUANIAZEUTHOEAINANA

GOLD SPOT

IOXGL C: 1,906.23 daily

|' I'M
[t g il
il |+|‘|I""'l ' "Ihii&-l""'“‘**.‘II'L |"‘|"“'I|'|.|i - 1930
|!‘~.|'TT T pll LT .

it I 1900

hl' 'I"*T"h,_."l‘ljl

A
'lI'IIJ“"“"

macd1(12, 26, 9)
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GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,929 -4 023 21,508 34,717  -6223
G0Z23 1,963 -2 011 5551 16,130  -2647

MINI GOLD FUTURES

Last Chg  FChg val o] OiChg
GF10Q23 32,070 20 0.06 3,683 8426  -1948
GF10V23 32,190 10 0.03 83 3,840 -a09

GF10723 32,260 60 0.19 376 888 23

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKER 9 S1AUAVEY 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
UIUAUYoIAURGaUNIsY Us:IDU Nsounsindoulnon $1920-1950

GOLD ONLINE: iiu=Un TRADING GOU23 i $1920-$1950 lla: CUT LOSS $3

GOu23 BASIS s:1n919 GOU23-GOLD SPOT
COUZI 618840 ity {Gold Online Futures Sep-23) GOUZ3 daily
ﬁ_ .-|-| ,
"ll b .I'u L an, S o
" M, A, - R
rIl'l .|w|hl‘l i I-A_ e Gold Spot Price,RT IGXGL u ——5
W LI = +

macd1(12, 26, 9)
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AN: aNeuIUdTe Ua. 10158 Wad

A1uarunalsvaanuved MINI GOLD FUTURES

FX (uan/ USD) uhacnusesios
34.50 34.75 35.00 35.25 35.50 [Atesswlew 28.10 uwn/dnunet/dio)
1,850 30,338 30,558 30,778 30,997 31,217 minia . ls  Assmdle Als
future Lapnuudlag faavu) VAT (v} (uevulgwi
1,880 30,830 31,053 31,277 31500 31723 32,240.00 5200 2500 Z10) 2,290
1,910 31,322 31,549 31,776 32,003 32,230 32,390.00 200.0 2,000 (210} 1,750
1,940 31,814 32,044 32,275 32,505 32,736 32,340.00 150.0 1,500 (210} 1,250
32,290.00 100.0 1,000 (210} 790
1,970 32,306 32,540 32,774 33,008 33,242 32.240.00 £0.0 £00 210} 290
2,000 32,798 33,035 33,273 33,511 33,748 32,190.00 0.0 _ (210} (210}
2,030 33290 33,531 33,772 34,013 34,255 32,140.00 -50.0 (500} (210} 710
2,060 33782 34,026 34271 34516 34,761 32,050.00 -100.0 (1,000} (210} (1210
32,040.00 -150.0 (1,500} (210} (1,710}
2,000 34274 34522 34,770 35019 35267 31.990.00 2000 (2.000) 210 (2.210)
31,540.00 -250.0 (2,500} (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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