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SET50 FUTURES:

iUn LONG S50U23 R 930 97 UnR 945 9ASUSrnls 15 9 dnsu 4 N
SutidenAouAurtinnunsiediuds:inAgaiduissuu— iusth
TRADING S50U23 n1unsaou 945-960 9n

SET50 OPTION:

IUn LONG 8509230925 N 20 9 UnSugnils 11. I dmSudul elAMOARENALBAUAUAUGLLOUZY
AN SET50 LJ§UT]UIIU:U°’IS€) LONG S50U23C950n 15 Qﬂ (SET50= n1sUSunagnsiu Derivative Talk slodANTUNISIA

950 90) 1Trils 22 9n (SET50=962 9n) Augn CUT LOSS 3 9 onusonSolu  thedTTITLGEIMIANAL
AuzinnagnSnsBovius:nIwduUrinIsuu.- 2

SINGLE STOCK FUTURES: doan  Ielklinavnuanuisnusuilasunagns

iUn LONG CBGU23 Téft 77.50 unn UnRitHuneusionu 82.50 WADUs-AnSnWL BT fo
UIn Surls 82.10% dmSududl Iu:Un LONG GULFU23 USioru
50.00 unn 1hnmls 52.25 uan lia: CUT LOSS 0.75 uanannnu
Iu=Un LONG BJCU23 UsIotu 34.75 uan 10mnnls 36.50 uiniia: slegram @) Asia Plus Group

CUT LOSS 0.30 uanannu @ﬂ@@@
Asia Plus Group

GOLD FUTURES: ARG
GF10 FUTURES: 1lu:un TRADING GF10Q23 A 31280-31780 un \. J
($1880-1910) 1a= NMKuUAYR CUT LOSS 100 un 91nnu RN R

. _ usunrKannSwe 10138 wad
GOLD ONLINE: 1luzun TRADING GOU23 N $1900-1930 n1a: CUT
LOSS $3
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NOISINIA HOHVY3IS3YH Ag

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

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 291 804 231,473 50,331 47111 29,144 53830
Foreign 182,104 151,019 31,085 26,060 -3870 -118127
Retail 360,864 452 280 81,416 73171 25274 172,857
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 54,085 45,589 7,497 8,561 8511 18,682
Foreign 125212 115,987 9,225 6699 -16918 78392
Retail 147,352 164,074 16,722 13280 8407 59,700

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

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 203,590 150,360 53,330 46467 15019 -150482
Foreign 33,738 13,487 20,251 19843 16148  -15214
Retail 153,602 237,273 73,581 86,110 -31,167 165,896
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Shart Mt 2 Doys 1 Wesks 1 Months
Institution 2,379 8a7 1,482 1,977 1,256 -2175%
Foreign 21,353 19,493 1,860 2323 3113 25807
Retail 13,408 16,750 3,342 1654 1857 27,782
Call Option LonalSher} Position : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 409 148 261 405 279 387
Foreign 0947 753 194 85 248 4 B26
Retail 4382 4837 455 -471 -527 -4 112
Put Ophion Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 17 170 -53 -3 -24% 1,315
Foreign 515 728 213 134 133 812
Retail 4817 4,351 266 103 116 503
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SET50 OVERVIEW

Je9usuUs: A rINTUNauINanuanSTHonutUSUadiuzbos -
0.28% £10 -0.51% ISUNAAURIN S&P USUaninsAnIsnAIvad REGIONAL
BANK nangiirumu MOODY TugosdUnnKnieusnnaouidasaniwagod
la:wansAITUNURDNNS:NUINABNITYROEIUS:AUZN  VrU:RsSAN
UnJuonutusuan -0.5% 9INAIUAIAVEINISE:a0AIVadIASUINIIU IIF
otIsAnUBasIsIUUINAUAUKNWNSITouluds:INAnduonul
unsihonunenslUlisous Buidosne:iDusorugn FUND FLOW Thanadu
nauNUNaINUAIBIAVIBansTunanARuUAUISTTU 6.15 hjuduundu
NNBIIKANIEONAIRLWNUL (15 W.A.66-U990U) Uonantidodn
SENTIEMT U9n91nN1s9nu1u THAILAND FOCUS S:n3wdun 23-25 &.6.
92:10uBNFouNWKTAaUUAUU SET50 INDEX aglugodusuiuniunsou
950-962 90

DIRECTION TRADING: Un LONG S50U23 A 930 90 Unf 945 9A3US
rinls 15 9n dnsudutiBednAouAurtnnunsidediuds:inAgaiduisy
KUU lluzUn TRADING S50U23 A1UNSaU 945-960 90

SPREAD TRADING: @n1U: LONG SPREAD S50U23723 i 1.8 N JOQUU
fnls 0.2 9 uzUhfiosieitrmIsAAININOUER 4.31 90

SET50 OPTION: [Un LONG S50U23C925 n 20 9n UaSugnnls 11 9
dmsudulinn SET50 USuvuiu:unse LONG S50U23C950 R 15 90
(SET50=950 90) 1U7ririnls 22 90 (SET50=962 90) HIgn CUT LOSS 390

nuosSu  nuoMu

SET50 950 962
S50U23 945 960

S50U23 (30 MIN CHART)
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TECHNICAL COMMENT
S50U23 oglugou SIDEWAY/SIDEWAY
UP nunsau 945-960 9/
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility

954 56 11.59 12 5495
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 0.80 0.20 =1025.8 0.00 0.80 7.46% 0.40 558 G688 1377 0.05 54.69 7.5%
S50U23C1000 2.40 070 =10024 0.00 2.40 5.01% 173 955 11732 13.33 0.12 47.46 5.0%
S50U23C975 6.60 170 =09816 0.00 6.50 283% 572 2374 12736 13.05 0.27 39.03 2.8%

S$50U23C950 15.90 410 =9659 456 11.34 1.19% 1468 665 6398 13.18 0.50 29.83 1.2%
S$50U23C925 31.30 760 =9563 29.56 174 0.18% 2999 297 4477 13.51 072 22.03 0.2%

Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premiu Ch Volu Delta
r m - Even Value Value Premium Price me Interest  Volatility Gearing Decay
S50U23P1025 7130  -1220 =9537 70.44 0.86 -0.09%  75.94 0 13 #MANA 100 -13.39 -0.1%
S50U23P1000 5240 1230 =09476 45.44 6.96 -0.73% 5233 9 280 1216 -0.89 -16.29 -0.7%
S50U23P975 3200 1200 =943 20.44 11.56 -1.21% 3137 23 755 1272 073 2171 -1.2%
S50U23P950 16.60 -8.10 =8334 0.00 16.60 -2.22%  15.39 414 2302 13.10 -0.50 -28.48 -2.2%
S50U23P925 6.80 -5.20 =8182 0.00 6.80 -3.81% 5.76 1305 4153 13.17 =027 -37.22 -3.8%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSoUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha 3%Cha asumstoue
SETS0 954,56 12,53 1E 2mEizE 10,000 100000
Acc Stock Forelgn Net (s} Aot TREX Fomign Netjrhs) 80000
Symbol Seiile  Chg %Cha Vol Ol Ol Cha - P - £0000
SE50M23 58,42 00 0.0 7 0 0 10000 ,r V\ 40000
S50023 550.00 &1 0.3 5 43 1 A \ A / 20000
(20,000}
S50U23 343,50 126 13¢ 264,047 524,433 36,831 R | 0
. 20,000, -\’\l\ \ A / ‘ l \A 20000
50223 35130 nE: 12w 34,042 96,083 6,654 20,000) \NV\ Jv \ / VG 000
S50Hz4 347.50 1.3 137 5374 15,078 =73 40,000 A, A/ 60000
SE0M24 345,20 13 137 3,83 3,085 -1 (50.000) A -80000
-100000
SET50 Futures Lonal(Sher) : &runan &8 Long(Shert) 60,000) V\/‘\ 120000
Long Short Met Z4u Z dlani 11dau 2 8 2 8 8 8 8 8 8 8 8 =
i 54086 46539 7.437 £.561 TUT AR § 5§ 5§ 5 5 5§ § 5§ 5 5 5 &
e : - . - : ' 2 2 2 2 & 2 2 2 2 2 2 2
dna 125272 115987 9,225 6533 -B2565 -78.332
natian 47352 164.074 -B722  -13.260 EG5443  53.¥00
AUN: @NguudFe Ua. 19158 Wad AUN: @N89UdTE Ua. 19158 Wad
AIANISTU SPREAD fu duinouaan ASPS MODEL SET50 ns:AuA1 PER VY|
Irineg Spread Bselna - Bseing
S50N23 $50Q23 S50U23 S50v23 S50X23 550223 (i) U.A. 66E 0. 66E 1.8, 66E w.n. 66E D.8. 66E n.g. 66E 5.A. 66E
U 27 N.A.66 ru 30 8.A.66 U 28 NE66 U 30 A.A66 U 29 W.e.66 ru 28 5.A.66 PER 155 888 902 908 915 922 942 963
S50N23 PER 16 917 931 938 945 952 973 994
S50Q23 -2.04 PER 165 945 960 967 974 981 1,003 1,025
S50U23 -5.44 -3.00 PER 17 974 989 996 1,004 1,011 1,033 1,056
S50Vv23 -4.23 -1.59 141 PER 17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
S50X23 -3.06 -0.22 2.78 137 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
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
*auufzudasnaniioulengszwing a.a. - 5.0. 66 WAy 2.25% PER 19 1,088 1,105 1,113 1122 1,130 1,155 1,180
AUn: NguudFe Ua. 1015e wad AUN: @NedUdFe Ua. 19158 Wad
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SINGLE STOCK FUTURES
LONG GULFU23

NOISINIA HOHVY3IS3YH Ag

nagnNsnNIsaynuaywus

J0mn 3Q66 AMnnIsunnv:zgunsumalnius:aulnalAguinu QoQ lnaA1n9:=
IssnuuNNaUTsdwiwannuauluds:nAlng Atiwaus:-nounissvu
HAUINWIUWUZOV low season vadaulu 2Q66 u1iao Us:naunu An

Usunnuvralwiiveulsdwiin Jackson Tuansgea:USusogaununisivng
oungSou lazonlaudens1Aiinse Henry Hub TuanSganUSUADaIVU

STINTHRUSIYIU 99KD: Breakaway Gap Intaidunn Downtrend (E

MA 200

5U) Fo8NNSHn Higher Low Uddiisddoniings duin Upside TUR 52.25 uan

nagnsnisainu
luzUn Long GULFU23 USI9ru 50.00 u1n 101nnnnIs 52.25 uin lla: CUT
LOSS 0.75 UNNNU
Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change

GULFUZ3 50.23 0.23 b4y 13467

b4V 272 26.00% 2891

ALA: ENENNUDTE Ua. 10188 Wad

HISTORICAL PRICE

YTD =MTD

SETS0

-11.0%
ENERG

GULF

-12% -10% 8% 5% &% - 0% %

ALA: ENeNNUdFe Ua. 1018 wad

TECHNICAL CHART

| GULFc: 50.00
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Derivative talk
nagnsnNIsaynuaywus

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 3540 -0.35 308 1171 308 9.28 17.48% 22.00

ALA: ENENNUDTE UA. 10188 Wad

HISTORICAL PRICE

TECHNICAL CHART

BJCC: 35.00
YTD w=MTD
0% - '\"\,ul% ,NN'L“ .
SETS0 I 5 '._1 .“J'-d"'\‘fhi * ! r;‘,"‘ § L
-12% - — 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
83% —
COMM
. macdi(iz, 26, 9)
14% wolume_colored_EMA1(S)
BJC
21% |
Gk il n..ilm.‘.hhiLm..m.'...... R TOUI NPV, 1P T MY (1Y Aoy [T
-10% 8% -6% 4% -2% 0% 2% 4% g —

ALA: ENeNNUdFe Ua. 1oide wad

AUN: dNeNIUdFe Ua. 10158 Wad
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

t
efle Bosis Vol Ol Ol Change Leverage Resistance Support
Price

1 TTBUZ3 177 178 130,537 103,673 44,946 178 176
2 SIRIU23 193 202 27,120 28,208 9,343 15.44 203 1.80
3 TRUEU23 7.05 7.05 27,118 43,314 15,518 12.42 7.22 6.87
4 BLANDU23 079 077 10,524 153,631 - 4,990 B95 079 078
5 GUNKULUZZ 354 3.48 6,532 127,718 3,481 19.36 3.51 3.44
6 TuuZ3 138 137 6,312 11,723 - 1,316 510 13.87 1342
7  GULFU23 50.23 50 5,347 13,467 - 1,006 272 50.09 49.42
8 BANPUUZ3 864 8.85 4,074 55,587 12 16.03 B8.68 8.56
9  BAMUZ3 115 115 3,379 9,234 1,022 1118 10.90
10 BT5U23 73 725 3,017 7,640 - 1,995 788 733 6.93
11 CPFU23 20.12 201 3,007 22,062 166 7.99 2015 1931
12 HMPROUZ3 1375 137 2,823 5,505 2,000 859 1417 1333
13 EAUZ3 60.1 58.75 2,816 17,202 493 1581 61.56 58.84
14 CPALLUZ3 649 645 2,657 13,427 - 237 1497 64.67 63.00
15 AWCUI3s 4.1 4.06 3,120 15,059 - 435 4.10 3.88
16 COM7UZ3 3138 31.25 2,005 5,539 - 306 4.94 3076 3027
17 LHUZ3 8.25 8.45 2,005 9,785 - 501 13.64 8.25 8.08
18 ORU23 205 205 1,943 5,867 1,539 2053 19.87
19 KTBU23 198 198 1,841 18,771 1,234 1963 1999 1959
20 PTGUZ3 106 107 1,627 11,310 518 498 1093 1034

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANNDIANARaKSTIoAU IWLVU 2.8 Inuryd UAN 1,897 IMSuryd 1D
Isadoifiarinlsunidou rausiAmUsUadsoItioduAuIFAUIROU IFNSITY
ATVOVATNUNDAaNSarSy HﬁdI5’]Hlj']ﬁ:S:ﬁUQ\]VO\JSUWﬂ’lSﬂa’W\IHH§§ (IWR)
oonunatuauuliwaIRUrtNUSUVURaNIDUIWoaARUWe Huu DOLLAR
INDEX vluvu 0.27% UnR 103.61 90 NAUNAAUTRNMSUSUVUVaIsIAN
10ulJognudnnn dmSudUmkt uenandesRnmuNIsUs:sURISNAU Toa
uduANS gusauRalavIAsuINIEATYVOIaNnSY Tnedulo:Isneunugonviy
Uil muRogdIuouvasSuUadannNISOWINUILUSUWNRE  lla:Astinou
iouugusinAlusurns 10uRU

nagnsnisainu

s1ANedAn GF10Q23 IJoAuanad 140 uIn (@unsiAmanalanan
wans:=NuvadARUUNITIAN) UAR 31,620 UTN IRBUINN 1,902 ISy &y
NINSIANEIAINaIA SPOT andnnindoulkousionu 1,899 IMSUrYY AR
$71 GF10Q23 duliv:oglunsou 31,450-31,800 UIN thuddoAviiu=un
TRADING GF10Q23 usSIonu 1,880-1,910 Insuryd nSo 31,280-31,780
UIN flazAruAA CUT LOSS 100 UIN9INNU IKioUedAuAdIABIHIN
shANadAIAgaUTHOENATA

GOLD SPOT

IOXGL C: 1,899.95 daily

L 1910

1880

stoc_si1(14, 3, 3, 80, 20)

AL ENeNIUde Ua. 1de wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,910 -5 -0.28 21,508 34,717  -6223
G0Z23 1,942 -5 0.25 5551 16,130  -2647

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10Q23 31,620 0 0.00 3,683 8426  -1948
GF10v23 31,750 30 -0.09 83 3,840 -a09
GF10723 31,880 20 0.0 376 888 442

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)

NOISINIA HOHVY3IS3YH Ag

AANSIAINBIAN dryryrruaunuinAtin sStAMKanIuasu EMA 10 du d:nau
UIUAUYoIdURSaUNISY Us:IDU Nseunsindoulnon $1900-1930

GOLD ONLINE: 1iu=Un TRADING GOU23 A $1900-$1930 fla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZI G: 1,910.40 daily (Gold Online Futures Sep-23) CiUUZZi daily
f '| ny N
4 : AU R TR i
.I T'Ihf-l‘l-,l ' I, f o M, o
|I* il et M b
T T, _I'I,r.-! L T Vi,
II .. " - I,I'I '| ! " Mpor
! IA!.l 'T' M"l- ) 1630 Gold Spot Price,RT IGXGL ' ]
, w . | e,
1t o0 S '+ R e ! *"l. . . -
1 (LR e tuy P P 1 LT
stoc_sl1(14, 3, 3, B0, 20) oLl ad bt e _
rs1 -
i L= R SN G IE
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w & o o
nasidavsnarnavAiriduunn muomn'ﬂquﬂnuva\] 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 32,000.00 5500 2500 107 2290
1,910 31,322 31,549 31,776 32,003 32,230 31,950.00 200.0 2,000 (210} 1,750
1,940 31,814 32,044 32,275 32,505 32,736 31,500.00 150.0 1,500 (210} 1,250
31,850.00 100.0 1,000 (210} 780
1,970 32,306 32,540 32,774 33,008 33,242 31,800.00 50.0 500 (210 290
2,000 32,798 33,035 33,273 33,511 33,748 31,750.00 0.0 _ (210} (210}
2,030 33,290 33,531 33,772 34,013 34,255 31,700.00 -50.0 (500} (210} (710}
2,060 33782 34,026 34271 34516 34,761 31,650.00 -100.0 (1,000} (210} (1210
31,600.00 -150.0 {1,500} (210} 1,710}
2,090 34,274 34,522 34,770 35,019 35,267 31,550.00 2000 (2,000} (210} (2,210)
31,500.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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