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SET50 FUTURES:

iUn LONG S50U23 A 930 9n mls 6.9 9nanuzUndiosioidrinmnls
945 9m la:dou STOP PROFIT 3 9a AA SET50 1Ndu
SIDEWAY/SIDEWAY UP nyu9INAIUAUKUINIINISIDOY

SET50 OPTION:

iUn LONG S50U23C925 A 20 90 s 3.7 gaiu=thiiosio 10arin
fls 31 9n (SET50=950 90) lla:idou STOP PROFIT AnuAA
SET50 1NoJ SIDEWAY/SIDEWAY UP

SINGLE STOCK FUTURES:

annu: LONG ADVANCU23 nu 218 uan LOCK rinls 15% 1 220
uIN dMSudUd Iu=Un LONG CBGU23 USIonu 77.50 uln 10ar
nls 82.50 unn la: CUT 0.50 un

luzUn LONG BJCU23 USIonu 34.75 unn 1dananls 36.50 unniia:
CUT LOSS 0.30 unnvnnu

GOLD FUTURES:

GF10 FUTURES: Iluzun TRADING GF10Q23 A 31460-31960 un
($1880-1910) 1a= NMKuUAYR CUT LOSS 100 un 91nnu

GOLD ONLINE: 1u:un TRADING GOU23 A $1890-1920 11a: CUT
LOSS $3

SET INDEX RETURN Uua1nidensut 2019 V.S.2023

——Election 2023 ——Election 2019
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All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 90,653 103,873 13,220 16505 9381  B2161
Foreign 112,663 117,688 5,025 31455 73614 -152.395
Retail 205,308 187,061 18,245 14850 B2985 234556

SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 26,055 26,991 936 6,780 5,635 10,378
Foreign 859,030 91 556 -2,528 -26,317 52508 -83 358
Retail 105,335 101,873 3,452 19,537 57,273 73,020

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

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 45,938 53,801 5,863 B725 33239 170,306
Foreon 9642 10,250 608 4241 5278  -38.985
Retail 61,857 54386 7,471 4485 38517 209291

Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]

Long Short Mt 2 Doys 1 Wesks 1 Months
Institution 995 500 405 219 360 -3 857
Foreign 12,671 14,854 -2,183 -1,228 5,823 =27 457
Retail 11,539 9,851 1,688 1,008 6,453 31124
Call Option LonalSher} Position : Contract Accumulated Long(Short)

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 198 53 145 115 -257 -804
Foreign 652 781 -129 -46 386 4152
Retail 2,552 2,568 -1 161 -128 -2,546
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 96 74 22 -55 -257 -1,642
Foreign 584 237 34T 315 797 1,019
Retail 2,140 2,509 -359 ’ 259 -S40 624

A: aNeNIUddFe ua. 1ide wad

@

ASIAPLUS

Securities



NOISINIA HOHVY3IS3YH Ag

Derivative talk
nagnNsnNIsaynuaywus

SET50 OVERVIEW

NNSS1ENNU GDP GROWTH 2Q66 UUISTVENgRD 1.8%YOY ANdimann
AAVENERD 3%YOY NAAUINNNANISAJoanIa:N1saUINANIASIRKARAD
veuzRanWeuUlATNsUSUanANANIsad GDP GROWTH UTvengsio
2.75% NIAUAAN 3.2% [ngidunisusuanus:urrunisiuniaduoon
MsIgTnuNIASTY duryrnuingsuUDIIIuADUIALAEUNIASUTRYFIYA
Olonnangauusuan GDP anmu iisiogwlsiinuidodnus:ifuntunisidod
rionslHomUNEN<9IN CANDIDATE wssAlolnglusuto:ounninuinnan
BomnunulUlasouse=1TudeduRdousugnnouSoliuvodtinadnusoutiy
AAN"J FUND FLOW Rdlonalnandu doudedusinaus:inAogiudosnis
ANMINANIASYINYIUNa:-NISUs8U JACKSON HOLE vovansgiugog
Uanedumr melsidadunondouinusiunin SET50 INDEX SUtiingy
SIDEWAY/SIDEWAY UP n1unsau 935- 950 9m

DIRECTION TRADING: 1Un LONG S50U23 A 930 90 rinls 6.9 9aiiu=Lin
fiosiodrinmnls 945 9 nazidou STOP PROFIT 3 90 AR SET50 N3y
SIDEWAY/SIDEWAY UP KUU9INAMUAUKUINIINTSITOY

SPREAD TRADING: @n1U: LONG SPREAD S50U23723 i 1.8 N JOQUU
fnls 0.6 9 uzUhfoseUrmIsAANINOUER 4.31 90

SET50 OPTION: 1Un LONG S50U23C925 A 20 9 rinls 3.7 9niu:Untiosio
1Unririnls 31 9a (SET50=950 9) llazidiou STOP PROFIT AnuANA SET50
IN3u SIDEWAY/SIDEWAY UP

nuosSu  nuoMu

SET50 935 950
S50U23 930 945

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23 IN3JEUWIUVEUNSaUVUTUGOY
935-950 97
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SET50 Index Last 1Yr Hist. Volatiity 2Week Hist. Volatiity
941.98 11.54 11.7572

Call Option

. Break Intrinsic Time All-in-

Premium  Chg Even Value Value Premium
S50U23C1025 0.60 010 =1025.6 0.00 0.60 5.88%
S50U23C1000 170 010 =10017 0.00 1.70 6.34%
S50U23C975 4.90 060 =979.9 0.00 4.80 4.03%

S$50U23C950 11.80 170 =961.8 0.00 11.80 2.10%
S$50U23C925 2370 300 =9487 1698 6.72 0.71%

Put Option

Premium Chg Break Intrinsic Time All-in-

Even Value Value Premium
S50U23P1025 8350 -910 =9415 83.02 0.48 -0.05%

S50U23P1000 6470 -530 =9353 58.02 6.68 -0.71%
S50U23P975 4400 -420 =93 33.02 10.98 -1.17%
S50U23P950 2470 -350 =9253 8.02 16.68 -1.77%
S50U23P925 12.00  -260 =913 0.00 12.10 -3.08%

Theory Open Implied
Price Volume Interest  Volatility
0.13 572 6420 14.60
0.71 480 11664 14.08
290 1049 13246 14.07
8.93 645 6464 14.06
21.06 168 4483 13.89

Theory Open Implied
Price Volume Interest  Volatility
87.99 0 13 H#MNIA MIA
63.63 1 287 14.08
40.88 7 756 15.21
21.96 106 2188 13.88
9.16 657 4223 13.99

0.03
n.09
0.20
0.39
0.61

Delta

-1.00
-0.91
-0.77
-0.60
-0.38

Effective
Gearing
53.09
47.20
38.88
31.05
24.34

Effective
Gearing
-11.28
-13.21
-16.51
-23.07
-29.87

Time

8.9%
6.3%
4.0%
21%
0.7%

Time

-0.1%
-0.7%
-1.2%
-1.8%
-3.1%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSIUNISBoV1e SET50 INDEX

UNDERLYING Close  Cha FCha asumstoue
SETE0 341.35 530 058 21823
Symbol Setle  Cha %Chg Vol ol Ol Chg
S50M23 355.42 0.0 0.0z 27 140 1]
550023 34130 6.3 0.7 47 i
550023 336,30 5.3 0.6% 135,856  4&7.602 -3.346
520223 333.50 2.3 0.6% 16.533 §3.373 425
S50H24 335.30 5.0 0.5 3.335 15,507 =17
S50Mz24 333.30 4.3 0.5 1.387 3,066 -237
SETS0 Futures lonalShert) : dhdrdn &8 Long(Shert)

Long Short Met Z4u Z dlani 11dau
LR 26,055 2691 -536 E.780 9842 10,378
AHhE 53,030 91.556 -2.526 -26.317  -104.217  -53.335
edan 105,335 01873 3462 13,537 34,375 T3.020

AUA: aNeNNUdFe ua. 1ode wad

AYMNISOd SPREAD ru Auldoau91n ASPS MODEL

Irineg Spread Bselna - Bseing
S50N23 S50Q23 S50U23 S50V23 S50X23 $50723
U 27 n.A.66 ru 30 a.n.66 ru 28 ne.bbé  ru 30 an.bé  tu 29 w.e.b6 ru 28 5.0.66

S50N23

S$50Q23 -2.04

S50U23 -5.44 -3.00

S50V23 -4.23 -1.59 141

S50X23 -3.06 -0.22 278 137

S50Z23 -1.47 1.56 4.31 3.16 176

*aunfgrudasinanidouleungssuing a.a. - 5.A. 66 WA 2.25%

ALA: SNeNNUdFE Ua. 1o1de wad

A WAUWUSaNUzvaviNnavnusds:inA fu
ms1d1snu la: SET50 FUTURES
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ALUN: dNeNIUdFe Ua. 10158 Wad

SET50 As:AuAn PER #1409

(i) u.A. 66E D.n. 66E W.8. 66E w.n. 66E D.8. 66E n.o. 66E  s.n. 66E
PER 15.5 888 ' 902 908 915 922 942 963
PER 16 917 931 938 945 952 973 994
PER 16.5 945 960 967 974 981 1,003 1,025
PER 17 974 989 996 1,004 1,011 1,033 1,056
PER17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
PER 185 1,060 1,076 1,084 1,092 1,100 1125 1,149
PER 19 1,088 1,105 1,113 5122 1,130 1,155 1,180

AUN: dNenIUdFe ua. 1018 Wad
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SINGLE STOCK FUTURES
LONG CBGU23

1) $:0:AUSIAMAULNTAISIULIINWAUS:NEUNNSION 2Q66 Roanu
ANJINAINAIA, 2) AMNINIIsIus:a:0nIU Ao 3Q66 9:1n QoQ AN 9N
goav1ulu CLMV AlFWauIN9IN lafiunuWANNUNISIANNESSSUBAIa:
AlWWARDIUSIUVanay 8) stAdnkrunel 2567 uagn 77 unn
SINAUSIYAU INNSOU Technical Rebound anuru: Rounding Bottom

NOISINIA HOHVY3IS3YH Ag

wSoUdNYNYINUUINIINIIKO: Higher Low It EMA 10 du

nagnsnisainu

luzUun Long CBGU23 USIanu 77.50 uan 1dannnnls 82.50 uan lla: Cut
Loss 0.50 un

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
CBGU23 77.26 -0.24 518 2703 519 6.56 -22.58%  34.22

ALA: ENeNNUDTE Ua. 10158 Wad

HISTORICAL PRICE TECHNICAL CHART
YTD =MTD i . o
£3% !" o II‘I- AR Y
SETS0 | )i eyl W
25% b W,
| '. f
i L E
-12.1% ;
FoOD |
0.7% = ,
:'V._\'l‘h"\. e et e J
19.9% | uﬁx‘
CBG
65% ]
-25% -20% ~15% -10% % 0% 5% 10% E — = : = S — — : : : _.'M..:._H_
AUN: a80UBIL Ua. 10188 Wad AUN: aN80UDIL Ua. 1018y Wad
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SINGLE STOCK FUTURES
LONG BJCU23

flsAv=IAUTRIFEVUIU 2HB6 murnassonaa:IwUTUNJIUINYIa:
BunuL 1a: upside NEIIUSOUTUUSLANUNISINNISINSUULN u.gn (BigC)
9nn:iToulu nan. nMeludd stANIthkunet 2566 A 42.00 UNn
SIAMRUSIEOU NaUVUINNSaUAN Sideway Up EUgUIINO: Reversal Ao
Bullish Divergence liuztha:auduin Upside TUR 36.50 un

nagnsnisainu

lluzUn LONG BJCU23 USIotu 34.75 unn 1dannnls 36.50 uaniia: CUT
LOSS 0.30 uan9NNU

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BJCUZ23 34.50 0.00 100 1071 100 9.28 21.74% 21.23

ALA: ENENNUDTE UA. 10188 Wad

HISTORICAL PRICE

TECHNICAL CHART

BJCC: 35.00
YTD w=MTD
A .
SETS0 I 5 '._1 '\‘J‘-ﬂ"'\‘ ic‘ * A L
-25% - - 1 e b - v
w“"hf i"T\l"’i‘rr l\"._ L Y JUr“-rMF u""llf s
W L—h—jr’/ S Dvrges
e
“111% v
COMM
- macdi(iz, 26, 9)
21% wolume_colored_EMA1(S)
BJC
-14% |
Gk il n..ilm.‘.hhiLm..m.'...... R TOUI NPV, 1P T MY (1Y Aoy [T
-12% -10% 8% -6% 4% 2% 0% g —

ALA: ENeNNUdFe Ua. 1oide 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 BANPUUZ3 861 8.8 13,763 55,575 - 6,771 16.03 8.63 8.60
2 BLANDU23 078 076 5,061 158,621 11 8.95 0.78 0.78
3 SPRCU23 o1 915 3,508 1,158 - 498 8.69 9.69 2.00
4 IRPCU23 235 234 3,011 24,147 - 43 854 2.35 2.28
5 SIRIUZ3 1377 188 2,965 18,865 72 15.44 1.80 167
6 GULFU23 4g 4g 2,711 14,473 - 2,099 272 49.84 48.25
7 TRUEU23 6.9 6.9 2,593 27,795 58 12.42 7.20 6.78
8 GUNKULUZ3 3.45 3.4 1,817 124,237 - 2,760 19.36 3.48 3.40
9  STECU23 11.62 116 1,747 7441 - 145 6.19 11.45 11.34
10 CPALLUZ3 62.8 625 1,581 13,664 - 426 14.97 64.27 62.45
11 BAMUZ3 10.84 108 1,478 8,212 - 1,170 11.00 10.50
12 BCPGU2Z3 10.13 10 1,270 44 578 927 424 993 978
13 KBANKU23 1292 129 1,207 6,199 - 510 11.21 131.47 128.30
14 EAUZ3 58.57 58.75 1,193 16,709 521 15.81 61.34 57.72
15 WHAU23 512 515 1,135 8,308 - 487 9.28 5.03 5.05
16 MTCUZ3 39.25 39.25 1,072 2,938 106 5.77 39.40 38.00
17 TUu23 135 134 1,032 13,039 390 810 13.80 13.32
18 KTBU23 19.67 19.3 776 17,537 350 19.63 19.67 19.62
19 ADVANCUZ23 22107 222 709 2,237 - 128 13.97 22370 21898
20 PTTEPUZ3 160.4 1605 708 2,092 217 16.78 16214 15850

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANNDYANRANRaKSTIoAU IWUVU 5.02 IKSuryd UAR 1,894 IKSUnyd 97N
IsuNBoifiurinls  navsiAnUSuadsioitiosunaissiuiBiousd 70 IKSury«
VEusIRgoNUlAT9unyuINNISUSUaIVauons IWanaulinUWUSUNSansy
I13:N1STOUANVOIANNUNDAaNSaNST  HaIluANoEWSORAISoTUBIVALNULA
SoufNsSaRANUNDYINAIVaIUS:SIUSUNAISNANEKST (IWR) Tumsds:qufi
oS lealuAnst duwall DOLLAR INDEX USuay 0.11% Unn 103.32
99 InedUnAl uonanmsUs:3uRISNaU Toa SaslouRnmUNISSIIU
A2IAVIASUINYEANYanSY U gamvigUnuldodey, st PMI, 91Uduiivasu
A9anN1SIU a-astinouiodugusing wad

nagnsnisainu

$1AN2JAN GF10Q23 IKoAuanad 90 unn UaR 31,760 UN IABUIN 1,898
IMSUrYY gundnsiANedAInatn SPOT ardanindeulousionu 1,894
IKSUYY AMNS1IAT GF10Q23 5uﬁv:aaﬁunsau 31,550-31,900 NN W9y
AVIlUzUN TRADING GF10Q23 USIoru 1,880-1,910 1KSUnyY 1so 31,460-
31,960 UTN llA:MKUAYA CUT LOSS 100 Unn21nnu IWeUedAunouiEe
KINSIANNYFAIAZEUTHORAATA

GOLD SPOT

IOXGL C: 1,895.95 daily
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AL ENeNUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,908 5 028 21,508 34,717 6223
G0Z23 1,939 5 026 5551 16,130 -2647

MINI GOLD FUTURES

Last Chg  FChg val o] Ol Chg
GF10Q23 31,760 140 0.4 3,683 8426  -1948
GF10v23 31,920 140 0.44 83 3,840 -a09
GF10723 31,960 80  0.25 376 888 442

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)

AANSIAINBIAN dryryrruaunuinAtin sStAMKanIuasu EMA 10 du d:nau

TuIuuAUBoVEURSaUNsd Us:I0u Nsounisindoulkon $1890-1920

GOLD ONLINE: 1iu:Un TRADING GOU23 i $1890-$1920 lla: CUT LOSS $3

GOUZ3 €1 1,908.00

(n b
.|-| W i) by
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BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23

daily

Tt !‘i"‘u "y
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Gold Spot Price,RT IQXGL
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AL ENeNNUdTE Ua. 118y Wad

nasidavsaninavAliriduuin

1,850
1,880
1,910
1,940
1,970
2,000
2,030
2,060
2,090

34.50
30,338
30,830
31,322
31,814
32,306
32,798
33,290
33,782
34,274

FX (uan/ USD)
34.75 35.00
30,558 30,778
31,0563 31,277
31,549 31,776
32,044 32,275
32,540 32,774
33,035 33,273
33,531 33,772
34,026 34,271
34,522 34,770

ALN: ENeNNUDTE Ua. 118 wad

35.25
30,997
31,500
32,003
32,505
33,008
33,511
34,013
34,516
35,019

35.50
31,217
31,723
32,230
32,736
33,242
33,748
34,255
34,761
35,267

s

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
32,170.00 250.0 2,500 (210} 2,290
32,120.00 200.0 2,000 (210} 1,780
32,070.00 150.0 1,500 (210} 1,280
32,020.00 100.0 1,000 (210} 750
31,570.00 50.0 00 (210} 250
31,920.00 0.0 - (210} (210}
31,870.00 -50.0 (500} (210} 710}
31,820.00 -100.0 (1,000} (210} 1,210
31,770.00 -150.0 (1,500} (210} (1,710
31,720.00 -200.0 (2,000} (210} (2,210}
31,670.00 -250.0 (2,500} (210} (2,710}

AUN: 8N89UDTY Ua. 19158 Wad
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