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SET50 FUTURES:

[Waan1uz Long S50H23 ¢l 982.00 3 uuziidiese Wwirnls 995 qa

wag Cut Loss 4 9a A1A SET50 WNg1us Downside 391

SETS50 OPTION:

dmsuuiiuuziitse Long S50H23C975 i 13 9a (SET50=985) il
Mls 23 90 (SET50=995) waz Cut Loss 3 A AA SET50 Wi

SINGLE STOCK FUTURES:

wuzii1die Long CRCH23 9w 44.00 uw Uaglunils 42.43% wvinnnls

46.00 UMW uag Lock Als 30% 7 45.00 um

Wz Long BAMH23 Ustaad 15.70 v wWivinanls 16.30 v Cut

Loss 0.20 U NNU

GOLD FUTURES:
GF10 Futures : #1ug Long GF10G23 #iyu 29760 uw difals 150 um

uuztihie wWivisnls 30450 v ($1900) waz Lock fls 50 um # 29810

Gold Online: tuzun Trading $1865-1895 wag Cut Loss $3

n1lsuon 4Q65 (ASPS PREVIEW + Us:NFlIAD)
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All Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 101,783 105,671 -3,888 33,730 21,398 -121,371
Foreign 109,678 131,591 -21,913 -19,906 -81,260 -125,452
Retail 217,642 191,841 25,801 -13,824 59,862 246,823

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 28,598 29,261 -663 -17 2,195 4,672
Foreign 60,337 79,773 -19,436 -42,459 -111,364 -160,797
Retail 86,466 66,367 20,099 42,476 109,169 156,125

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 39,019 44,906 -5,887 36,989 1,762 -137,656
Foreign 7,003 8,103 -1,100 25,418 45,685 55,729
Retail 52,631 45,644 6,987 -62,407  -47,447 81,927

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 4,899 4,906 -7 -344 2,221 -3,370
Foreign 41,330 43,360 -2,030 -3,845  -16,399 -20,068
Retail 34,040 32,003 2,037 4,189 14,178 23,438

Call Option Lona(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 81 241 -160 -207 106 -895
Foreign 500 177 323 284 -10 556
Retail 2,202 2,365 -163 =77 -96 339

Put Option Lona(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 141 54 87 699 1,058 903
Foreign 367 91 276 501 997 1,604
Retail 1,651 2,014 -363 -1,200 -2,055 -2,507
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SET50 OVERVIEW Wi wwadau
[ ! i ! a a o o o Y o ! SETSO 985 995
Uszinusnauseimaeglugianmsinautuiiieansys (Jun 14 ) vinlidnasueg
. . P S50H23 982 995
lunnrrrasn1samuasisuaINAaInukae Dollar Index 7wniwmsesidlunseuy
way  duladeluusemeegludiamsinnusenuiy 4Q65 FRINNITIIUTIY “areldaniizfinarniadaiuniiy
Toya 88 Ut (Mfistnusuldudrisruiuiidiedduaranisal) Andudndiu AR ERIFRHRNS DAL RE

ALUINNAENENIST0U T8N INNTURIY 2

Market Cap 49% 03 SET Index %afa -23%qoq wae -29%yoy dediuusliius doarms o

nimaaauilyl Bloomberg Consensus U3U EPS66F 11171 96.74 UTMeuaN

* upuwdiady “ASP Smart” 0
a o - v | av d‘ v o
WULAENNAENEAN 100.65 Uw/vu (A1e198MA1m EPS66F 91 99.2 Uw/viu) T A
anunsalisiudaduusinadusiediiniy Fund Flow fidsfiuwiliulvasen u Follow now
aglsimuszezduiilansmyuannagunaanuily  Sentiment  UINAINTIAN [ f1o]v]-
o , o o CQ Asia Plus Group)
o U a a U = ! U a a U o U a o U
WTUAUNUTLTUNTY 2% INTeUTaTewIenUTUaamiaenIsHan 5 way

visisasiodu 39A1m SET50 Index WNaNngIumnunsey 985-995 90

SET50 INDEX FUTURES

Direction Trading : \Uaan1uz Long S50H23 16l 982.00 0 wuzineselvi

fnls 995 gauag Cut Loss 4 9 A1A SET50 g uws Downside 3111

Spread Trading: AMAN158] Spread 5¥%ie S50M23 aude S50H23 o Sudi 30

il.a. 2565 i -1.64 3a Jagtueyd -0.70 dalinirannneliiUnaniuglag

SET50 Option: dwisuuiliugiiise Long S50H23CO75 71 13 90 (SET50=985)
Whviinls 23 9m (SET50=995) wae Cut Loss 3 @ A1A SET50 fnen

S50H23 (30 MIN CHART) TECHNICAL COMMENT

T Wi -1 e 0, O Moo

= S50H23 A9 Sideway Down
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SET50 Index Last 1YT Hist. Volatiity 2Week Hist. Volatility

98910  10.84 9.45004
Call Option
. Break Intrinsic  Time Allin-  Theory Open  Implied Effective  Time
Premum Ch  ‘ren  Value Valie Premum Price 'O interest Volatiity _C'° Gearing Decay
S50H23C1075 030  -0.10 =10753 0.00 0.30 871%  0.01 22 7690 11.81 002 6456  87%
§50H23C1050 090  -0.10 =1050.8 0.00 0.90 5.25% 014 246 18203 1114 005 5927  B.2%
$50H23C1025 210  -0.60 =1027.1 0.00 2.10 3.84%  1.09 528 10937 9.74 012 5787  3.8%
§50H23C1000 600 -160 =1006  0.00 6.00 171% 527 910 8443 8.80 030 4989  17%
§50H23C975 17.00 -270 =992 1410 2.90 0.29% 16.3¢ 244 2384 8.76 061 3532  0.3%
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premum Ch0  ‘cen  value Valie Premum Price "O'" interest Volatiity _C'° Gearing Decay
S50H23P1075 9150 200 <9835 8590 5.60 -0.57% 9117 1 80 9.11 -0.99 -1069 -0.6%
S50H23P1050 6850 400 <9815 60.90 7.60 -0.77% 6634 10 402 1334 -080 -13.01  -0.8%
S50H23P1025 4490 390 <9801 3590 9.00 -0.91% 4235 48 1395 1129  -0.83 -18.35 -0.9%
S50H23P1000 2330 280 <9767  10.90 1240  -125% 2157 358 4336 9.35 -068 2880 -1.3%
S50H23P975  9.40 1.80 =9656  0.00 9.40 -2.38%  7.69 498 10292 9.30 -039  -4110 -2.4%
i @needse va. wide waa
P ADINAUWUSanIu=vouunavnumaus:ine
NIWSoUN1sBav1e SET50 INDEX i
Tumsaansnu na: SET50 FUTURES
UNDERLYING Close  Cha %Cha asumsBoue
SETS0 383,10 -z 0243 100EIEE
0,000 iock Foreign et ihs) FFEX-Forsign Net s 150000
Symbol Setle  Chg %Chg Vol. o] Ol Chg 0000 ™ -
S50F23 002,44 0.0 0.0:2 35 06 ] ' _ 100000
550523 357.70 3.6 0.4 17 113 4 e
S50Hz3 38270 -4.3 -0.4x 151343 575284 432
S50ME3 581.30 -3.5 0.4 17225 57478 3615 o
S50U23 375.30 3.8 043 1809 23315 273 50000
350223 375.20 -4 0.4 3222 12847 213 -
-100000
SET50 Futures lonaiShert) : dnunan aaU Long(Shor) \
Long Short Met 25u 2 dulami 1idau -150000
— 28595  29.281 -663 17 5437 4672
dand BO0,33T 7773 -19.436  -42453 -134.880 160,737
J—— BE4BE  BE3ET 20,099 42476 129383 156125

P37: @189 Ua. 1o1Ty waa

ARNIsAl SPREAD ru Zuifiou9an ASPS MODEL

IhriLne Spread BSelna - B3e¢ind

S50F23 $50G23 S50H23 $50J23 S50K23 S50M23
U 30 U.n.66 ru 27 nw.66 ru 30 0.n.66 U 27 W.8.66 tu 30 w.n.66 ru 29 .8.66
S50F23
S50G23 -333
S50H23 593 -2.60
$50J23 -9.70 6.37 -3.37
S50K23 -9.81 -6.47 -3.06 031
S50M23 -8.80 -5.45 -1.64 173 1.42

*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75%
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SET50 fis:AUA1 PER 199

[(ap)] u.A. 66E D.A. 66E W.8. 66E w.Aa. 66E D.8. 66E n.8. 66E s.0. 66E
PER 155 888 902 908 915 922 942 963
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
PER 17.5 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 1,125 1,149
PER 19 1,088 1,105 1,113 1,122 1,130 1,155 1,180
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SINGLE STOCK FUTURES

Long CRCH23

mamlslunn 4065 aediladuld QoQ nTzAmaglinauInaNggnIa
Wesnnguangliinaginisdudivduigulnauilanainilasunadug  vindu
Uenilununsvenganvniialugie 4065 nslulneuazieauy andmaned

2566 i 48.00 U (PER 35.7 111 84 payout ratio 40% Lag ROE i 19.6%)

sinwiuegluwuiltuvdy unislunseu Uptrend Channel anaavinigiulaunss

Willoldu EMA 75 Ju wiaudyqia Reversal anuvisiisu Bullish Breakout

nagnsnasavnu

wuziiie Long CRCH23 mu 44.00 um Yaqdumls 42.43% wviinls 46.00 vm

wag Lock finls 30% 71 45.00 U

Future Underlying
Settle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
CRCH23 45 50 0.00 106 2672 100 - 5. 49% 3374
n: ansenddde va. oude naa
HISTORICAL PRICE TECHNICAL CHART
YTD  =MTD CRC C: 4475 daily
16% Uptrend Channsl -—'//_——’i
SETS0 7 ’/~f' I~|,n_l. 4800
0.4% I //,_' N'I.II i, xlmui]ﬂlul BT —r y
- h.,.,l",l""t.l"'w' m P, !-n""l. 'w""l !
_0.8% 'n“""' o L'.“ -
coMu . Wﬂ/ﬁ e
macdi(12, 26, 9)
cn 1.6%
-3% -2% -1% 0% 1% 2% 3% 4% 5% 6% 7% 8%
n: aeeidse va. i nada flan: e va. i nda

O ASIAPLUS \\

Securities

A/ AR W \
T | RRRRRR



DERIVATIVE TALK ‘

nagnsnasainuauwus

Long BAMH23

Anrbsansean 4Q65 Wiy 868 duum (Bndfiaaliia 20%) Wnau 21%
qoq (LAanas 12% yoy) wiikualdun1sdaiutuanian 4Q65 iy 21% qoq

Wag 9% yoy 811aIAa1NY34 high season Y8egsAa PV gniiled 1.20 Wi Yield 4%

sivueglukuildy Sideway anansuvindsie Higher Low uwmilansauans

Waumeuaiieu Reversal 910 Hammer ilonasunitd wWhwanedt 16.30 U
nagnsnasavnu

Wiz Long BAMH23 U3l 15.70 uw wWhidils 16.30 v Cut Loss 0.20

UIN mmqu
Future Underlying
Seitle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BAMH23 15.96 0.16 47 15232 22 - J6.36% 15.41
n: aneedse va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD BAM C: 15.80 iy
16% l' |I.‘J|‘-"‘“‘||‘ Wl
SETS0 '|'\ f |.,[ .‘-\l. ‘I,\.J -.\._”I
-0.4% - ""-""I b I|‘| B
|.""L"r|l‘ll L.)‘ _j___sfe_vfiul—*"f—:—; 1630
A m}ﬂi""“ i = I ;L -
- e
- - - — N s @ e i—
n: ansenddde va. oude naa fiun: aneenidde va. i nda
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TRACKING PERFORMANCE

restasdprelen Febate _ o
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lysimamau

Pan: @e9uivy va. oy waa

TOP 20 MOST ACTIVE VOLUME

Vol Ol Ol Change Lleverage Resistance Support

1 BANPUHZ3 111 109 11,187 22,872 - 4,799 16.03 1145 10.84
2 SIRIH23 181 1.87 4,026 117,584 - 510 1544 192 1.80
3 TIBHZ3 141 14 3,257 54,494 3,175 141 1.40
4 CPFH23 2313 229 2,597 19,829 1,660 7.99 23.30 2329
5 APHZ3 1234 123 2,006 4,263 1 1364 1235 12.00
6 ADVANCH2ZZ 201.97 206 1,847 4,488 - 1,010 1397 20131 198.00
7 PLANBH23 9 9.05 1,510 27,748 - 480 7.02 915 9.00
8 IRPCH23 3.08 3.08 1,395 22,896 1,311 8.54 317 3.01
9 KCEHZ3 47.2 47.25 1,180 5,316 368 8.55 48.77 45.20
10 HANAHZ3 58.76 5825 1,127 1,288 26 6.64 60.35 5398
11 CKPHZ3 4.68 4.66 1,050 29,368 - 40 4.88 471 467
12 VGIH23 4.87 4.88 1,046 13,511 - 516 3.30 5.05 4.83
13 TRUEHZ3 4.86 492 1,021 55,116 - 9598 1242 491 4.80
14 TASCOHZ3 181 183 1,006 3,502 604 422 18.35 1792
15 SPRCH23 1131 115 1,005 4,152 - 1,005 8.69 1182 11.30
16 STAH23 238 239 926 1,305 189 3497 2436 2355
17 CPALLHZS 67.7 67 834 3,784 811 1497 67.70 66.15
18 PTTEPH23 1585 1635 759 3,097 - 80 16.78 159.89 158.56
19 SCBH23 101.16 100.5 724 8,734 328 8.79 10290 10159
20 BLANDHZ3 1.06 1.04 704 53,052 - 500 845 1.06 1.04

P @8IV A, Loy Waa
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GOLD FUTURES _ N
Gold Online Futures
FIANBIANAINENSTIRALTUANSIH UL SEndnensTeuIeUTuTUlUueE E s B w5
GOMm23 1,906 1 0.03 6,860 3,316 -201
o A ~ ! Y a A ~ o [y
ENAAVDIIUN 1,872 A8y~ NOULDRIAINIUAN 1,865 usegy 1un13UTy Mini Gold Futures
a X =~ o o 44' o ]
iR 3.7 wissgyr nTuneuni laen1sindeulnivedsinvesdniliseei St ——Ga M v o g
< ' LA P o o o A v ~ & Y a GF10123 30,010 3 10 842 3,344
IINMIUTIAVRIAIRURDRANTansy  wasansgilamedyiaugeduguiing eSS R S L
d ] - = v o X
Wau N g9nINAa kagtiiuanineu u.a. vyl Dollar Index ¥&uau 0.4% i e vaseris wia

o w

U 103.6 90 dwSuduaidl desinnunssenuiiauasygiadiiayves

wnewwn : 991AUATEY Gold Futures (Nigr;l

nangUsewd  Ihudnluveuaduieanssluiugins  siue0eswnasued ‘ N
v * Session) Settle ad 1181 22.00 U. kazUuN

Wi vaiemdygraustiiansnenideveunlussozdnly M5B eraAsauluTauaan 19.30-22.30 U,

nagnsnasavnu

sa 1 a

39ANBIA1 GF10G23 ieAuiuAnsNa1uw 1Ty 130 um Uadl 29,910 um

(1,864 Wioy") ganisiAmesdiaain spot agaidoulmuiin 1,862
WS AIATIAT GF10G23 ’B’uﬁazagﬂuﬂiau 29,750-30,100 U H1g39Ag
wugiininamuiianiuy Long GF10G23 yuladey 29,760 v tagludiiils
150 v wuzineld Taediidwinmils 1,900 w3sey< Weulin 30,450 U wag
MvuAgA Stop Profit 157 29,810 v iile Lock flsdush 50 vmaInNyu u

A5UBINUANULLEEY UINTIAMBIALAFRUIIRAIINAA

GOLD SPOT

IQXGL C: 1,862.29 daily

1880
4 p—
1850 )

"+_H+T-rnuT||
i

il
Il

.*L;'”.HILIL IT““
ey

lu'rhﬁr‘tl Im" II-I
+ . by 0
i mllf'n' ) h,mw,“l*l

rsi1(14, 70, 30, 1)
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GOLD ONLINE FUTURES (GOH23)

firnasames duanaaunanaiia wdiniivinuviaiieu Bearish Engulfing
Unngaldu EMA 10 Ju agviouusavieinnasi wiauiu MACD ¢a Signal Line as
azeuluiusiudeau manseunsindeulmilusseyilii $1865-$1895

Gold Online: tuzin Trading $1865-1895 Wag Cut Loss $3

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,876.70 daily (Gold Online Futures Mar-23) GOH23 ) daily
l#-rﬂ“”"‘-’nll 500 Jeall” T '.L e
N IS L - Tl T
o JETIRE I e
L )
Gold Spot Price,RT IQXGL
IS G T |
. ’ |
1 + 1 - .
[ . . Tl. o +. Rl PLL
L. Sif=rs 4000
rsi1{14, 70, 30, 1)
L . L —— S —
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
ﬂ'lSIIl.la\lS'lﬂ']nO\lﬂ'lIhIUUU‘In muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNE0NUS EE0E
FX (uan/ USD) (Aesswmdan 9810 un/dhunut/dvo)
3300 3325 3350 3375  34.00 Timda . ils ATl Als
future wlaeuuilas (1@ u) VAT () (maulane
1,750 27,450 27,658 27,866 28,074 28,282 T T S e 210) =290
1,780 27,921 28,132 28,344 28,555 28,767 30,210.00 200.0 2,000 (210} 1,790
1,810 28,391 28,606 28,822 29,037 29,252 30,180.00 150.0 1,500 (210} 1,280
30,110.00 100.0 1,000 (210} 790
1,840 28,862 29,081 29,299 29,518 29,737 30,060.00 50.0 500 (210) 250
1,870 29,333 29,555 29,777 29,999 30,221 30,010.00 0.0 - (210} (210}
1,900 29,803 30,029 30,255 30,480 30,706 25 5950.00 -50.0 (500} (210} (710}
1,930 30,274 30503 30,732 30,962 31,191 29,910.00 -100.0 (1,000) (210) (1,210)
29,860.00 -150.0 {1,500} (210 {1,710}
1960 30,744 30977 31,210 31443 31676 29.810.00 _200.0 (2.000) 210) 2210)
1,990 31,215 31,451 31,688 31,924 32,161 29,760.00 -250.0 (2,500) (210 [2,710)
i nedse va. el wda ey va. il waa
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