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SINGLE STOCK FUTURES:
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GOLD FUTURES:
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Actual  Consensus Older

Economic index

26Apr23 = TH Customs Exports YoY Mar -4.2% -14.0% -4.7%

26Apr23 == TH Customs Imports YoY Mar  -7.10%  -4.35% 1.1%

26Ar23 = TH Customs Trade Balance Mar  $2719m  -$1000m  -$1113m

27Apr23  BS us GDP QoQ 1Q - 2.0% 2.6%

27Apr23 B Us Initial Jobless Claims Apr-22 - 248k 245k
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35,000 000

|' || |l[| L] ]IJ.I.I[|.||JIJ|J I LJ¢I|||I

5,000
(5,916)

[P T||'|r 1

14,650)

§ * § 2 §  § 2 5§ 2 § 2 § 2 5§ 2 8§ T 5 2T 5§

ﬁm : ASPS Research 53U

da oo

ASIAPLUS

Securities

O

“
SET50 Index Futures / Option P.3
Single Stock Futures P.6
Gold Futures P.8

*areldaniaziinarnindyiualiy
Furiugs vlin1suSunagnsly Derivative
Talk Fossniiunisidodresimiatu de
338 Fafiuteamnsinnudiuugiinagns
nM3PeIBIEHIIT TS 2 Yo
Wislinasmuanansouiudsunagns 16
fiuszavenmanndetu fe

* woUnaAtu “ASP Smart” o2

*

Telegram “Asia plus group”

Follow now

(f1olv]-<)

(Q Asia Plus Group )

T

—

RESEARCH DIVISION

uUsenrnannswe 1018y wad

INAFANR ND8S:SSSU
Jnﬁmm:ﬁt‘)‘ﬁﬂv‘\?ugﬂuﬁﬁuma'mr]u llaznwinAtA
1avnz1I0guUndINSIzK: 004132

Us:ans Smufienua, CISA, CFA
Jn:‘)mm:ﬁt‘)‘vﬁﬂv‘\?ugﬂuﬁwumamr]u azeuinAtn
1avn:1JgulndInSIzK: 025917

uoawssfu Uioussuns
undIAsn:KJ9IBWUIUFURAIANU IA=FUINATA
1avN=IJ8ulNdIASI:K: 019994

¥IYBY WUNISUN
undiAsn:KJedBWUZIUFURAIANU IA=NNJINATA
1avN=IJ8ulndIASI:H: 064045

sU¥ss INAIURNS
WyosUNJINSIH

maua“lumﬂmiawu s'mswmmmLmawauawmwana 0¢14lsA7 USEmndnmind 1o1dy wia d1in luawmmwﬂuauaumaimmmwmmm *uawauammulm lﬂﬁﬁﬂiwﬂﬂiiﬂs] uninsziluenasi davihaulay
E]'Nad‘lﬂﬁﬂLﬂﬂi?l‘l/ﬂﬂﬂﬂﬂ'ﬁl,ﬂEJ’JﬂUMﬁﬂﬂ"li'éLﬂi”l:‘Vi LLﬁuﬂJlﬂLUuﬂ”ﬁ‘Uu'} vﬁamuaLLquwuwiamwaﬂmwé‘Lm msmmmﬂ,wamamwanwsweﬂmq maawmu Tlaidnaz m@m7ﬂmsmuummﬂutanmswsaiunmm a3u

Lﬂumamnmﬂmmimmm%aNmu Imaluummnm‘uawaawuﬁwmnwu'lm U USEmmdnnsng e waa $1ia lddnsdla



DERIVATIVE TALK

I d

nagnsnisainuouwus

anau:zvouunavnu

All Futures Longl{Shorf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Days 1 Wesks 1 Menths
Institution 160,143 127,309 32,834 57500 68179 48,732
Foreign 120,178 130,366 -10,188 -2,355 4,451 a7, 332
Retai 198,833 221,479 22,646 55,035 72630 -106,264

SET50 Futures Long[Short] Pasition : Confract

Accumulated Long[Shorf]

Long Shert Mt 2Days 1 Wesks 1 Menths
Institution 31,601 36,132 5,531 -2,114 19,851 -16,536
Foreign 82,987 82,786 2m -10,702  -23,67% 8,407
Retail 102,391 96,0561 5,330 12,816 43,530 8129

5ing|e Stock Futures Long[Short] Pasiion : Contract

Accumulated Long[Shorf]

Long Short MMt 2 Days 1 Wesks 1 Months
Institution 103,353 59,708 43,595 70,125 100,498 93,118
Foreign 10,261 23119 12,858 519 20300 45321
Retail 40,197 70,934 30,737 70,644 -120,798 -138.439

Metal Futures Long[ShorI] Position : Confract

Accumulated Long[Shorf]

Leng Short Mat 2Days 1 Wasks 1 Menths
Institution 3,576 3,611 3 1,127 2,381 -2,208
Foreign 26,170 23,329 2,841 6082 6025 1,427
Retail 17,634 20,840 -3,206 7208 B 406 782

Call Optien Lona(Shorf] Posiion : Contract

Aecumulated Long(Short)

Long Short Met 2Days 1 Wsesks 1 Menths
Institution 387 415 -3z -2,294 -4.125 -2 8697
Foreign 174 394 220 1843 2,145 3,153
Retail 3,241 2,989 52 451 1,980 -458

Put Optien Lona(Shorf) Posiion : Contract

Aecumulated Long(Short)

Long Short Met 2Days 1 Wasks 1 Menths
Institution 94 56 38 -91 -947 =327
Foreign 248 309 -51 -149 157 -326
Retail 2,551 2,528 23’ 240 T30 653
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SET50 OVERVIEW
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dyaurzansi (WU MiavgenmUanyesi astl PMI NlLWAlUseanfIaIunig
A Initial Jobless Claim #1gavu) wsoealsiniuainaianisel GDP 1Q66
an3gf Bloomberg ConsensusAinvenedy 2.4%qoq Ylin1ie Technical
Recession aztinTuiignazilugag 3Q66 Wusiuld Fwssduiumsugialned
Wadnlenafin Recession AIMLLAINAIANITUSINALAZAIANTTVIBANEY VaueT]
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NANSEsRaNIUNIT0I198EaRMILAIINNIINBNUYDAEDNRBY H.A. 1UTLT
A -4.2%yoy ANIRAIAAIAARY -14%yoy 1U13gyili Downside Ran1susu
anuseNaNIsuaE GDP Growth 66F 91 Consensus ANAYENRLRAE 3.5%yoy AU
MlsusEm 1Q66 N51eueenun 20 USENY lngsausanuiinitaaviniilsgns
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SET50 Index #niasnegusensaunisiadeulmil 925- 940 9

SET50 INDEX FUTURES

Direction Trading : ALEE@ATUN1THULA Recession TUansgadanany we
Jaduiiugrursugialudsemanazitls va. 1066 Adulalamdudigaednie

Downside wuzi1 Trading Tunsau 920-935 3auay Long NsaUaNs

Spread Trading: 1 Short Spread S50M23U23 167 -1.71 90 Yagiiuils 0.8
0 uuzfieselaenin Spread 5¥MIne S50U23 ausie S50M23 o udl 29 .6,

2566 LU -4.91 30

SET50 Option: uuztise Long S50M23C900 91 34 30 (SET50=925 q9) i

ls 44 90 (set50=935) waz Cut Loss 3 3a A1 SET50 un3408ning

S50M23 (30 MIN CHART)
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SETS50 Index Last 1¥r Hist. Volatlity 2Week Hist. Volatiity
934.54 11.42 8.59467

Call Option

Premium Chg

Break Intrinsic  Time Allin-  Theory . =~ Open Implied .~ Effective Time

Even Value Value Premium Price Interest  Volatility Gearing  Decay
§50M23C1025 1.70 010 =1026.7  0.00 1.70 9.86% 1.30 364 3049 14.82 0.07 3747 9.9%
S50M23C1000 4.00 040 =1004 000 4.00 743% 325 551 10318 14.89 014 3239 7.4%
S50M23CaT75 7.90 0.40 =9829 0.00 7.90 517% 725 a7 11889 14.52 024 28.64 5.2%

S50M23C950  14.60 080 =9646 0.00 14.60 3.22% 1444 1080 7506 14.09 0.39 24 .86 3.2%
$50M23C925  26.50 150 =9515 9.54 16.96 181% 2579 860 2294 14.45 0.56 19.92 1.8%

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
S50M23P1025 95.80 020 =9292 9046 5.34 -0.57%  93.10 1 200 18.35 -0.88 -8.57 -0.6%
S50M23P1000 7010 -220 =9209 G546 4 64 -0.50% 70.13 4 900 13.93 -087 -1164 -05%
S50M23P975 4930 -270 <9257 4046 3.84 -0.95%  49.21 51 1811 14.05 076 -14.42 -0.9%

S50M23P950 3120 -280 <9188 1546 15.74 -1.68% 3148 a9 4226 13.79 -0.61 1826 -17%
S50M23P925  19.00 -0.80 =906 0.00 19.00 -3.08%  17.91 750 7135 14.69 043 -2119  -3.1%
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Tumsaaasnu na: SET50 FUTURES

UNDERLYING Close  Chg %Chg asumsBoune
SET50 934,54 2.92 0.31% 26/4/23
F0.000 — smmmene e Stock Foreigret-(hs)—— msssses G TFEX-Foreigr et-trivsy— 100000
Symbol Settle  Cha %Cha Vol. Ol Ol Cha ———— 50000
$50323 934.00 3.0 0.3% 42 19 -13
o 0
S50K23 934.20 3.3 0.4% 31 201 24 Sl s U ' A
S50M23 932.10 19 0.2% 192,499 401389  -10,656 -50000
S50U23 929.60 19 0.2% 16,958 50,129 -1,006 -100000
S50223 930.20 19 0.2% 5,119 23,430 85 -150000
S50H24 927.80 2.2 0.2% 2,330 4,541 201 - -200000
- N h " -250000
SET50 Futures Long(Short) : drynun a:au Long(Short)
Long Short Net 2 3u 2 #lenvi 1 éiau o o T Twm S -300000
— 2 8 8 8§ 28 & & 8 8 8
aoify 31601 38,132 -6,531 214 -8,337 -16,536 z ¢ £ & T T X T T U
m m @ o m ) @ m g g
1928 82,987 82,786 201  -10,702  -48,965 8,407 2 2 2 &4 2 % 5 2 I=
madag 102,391 96,061 6,330 12,816 57,302 8,129 T -
P37: @189 Ua. 1o1Ty waa A @893 Ua. Loy Waa
-, - - - ' '
AMAN1STU SPREAD ru duimrau21n ASPS MODEL SET50 ns:aAuA1 PER (]
Ihrine Spread BSelna - B3eind
S50F23  S50G23  SS0H23 50123 S50K23  S50M23 (i) UA. 66E DA 66 .8, 66E WA, 66E 0.8, 66E n.e. 66E .. 66E
ru 30 U.A.66 ru 27 nw.66 cu 30 0.A.66 U 27 1W.8.66 U 30 W.A.66 cu 29 D.8.66 PER 155 888 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
S50623  -333 PER 165 945 960 967 974 981 1,003 1,025
SEOH2S 593 560 PER 17 974 989 996 1,004 1011 1,033 1,056
50123 970 637 337 PER175 1003 1,018 1026 1033 1041 1064 1,087
S50K23 081 67 2,06 031 PER18 1031 1047 1055 1063 1071 1094 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

S50M23 -8.80 -5.45 -1.64 173 142
*aunigudasnanideulemnesewing w.e. - fi.a. 66 Wiy 1.75%
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SINGLE STOCK FUTURES

Long ADVANCM23

A

A lsnaunlaleanAsIRILAl 2566 NanauknuaInUuxadunsul 2566 — 2567

7 3.8% - 4.0% aUARU way I upside NIASINITINTUNITTOTTTBBJASIF

wag Virtual bank flagyisauius.ngalng s1adhuane U 2566 windu 243 vm

evuTei wualiduuu T Uptrend Channel angaasdiyeyiantn Upside

nuaisy Bullish Breakout Hlan1v8uduse taedliduiuien 215.00 Um
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wugi1 Long ADVANCM23 U3l 210.00 uw wWhvinmils 215.00 um wag Cut

Loss 2 UIMIINYUY

Future Underlying
Settle . Ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVANCM23 21290 0.90 199 3655 -156 13.97 | 25.7%% 21.02
n: aeenidde va. Leide wia
HISTORICAL PRICE TECHNICAL CHART
YTD . NﬂTD rD\’ANC C: 212.00 daily
.l.l"l'| 215,00
5575077 0% - .‘;l'l' Uptrend Channel ,|‘|.‘-I B II‘IT'II".l]I.I:l"'-f -
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Long CPALLM23

ARflsans 1Q66 agjﬁ 3.65 WUEIWUIM (+16% QoQ, +6% YoY) flsfilaTuiia
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FIATUAFIUNAURI 9N Inverted Head & Shoulder Asndutiusnduwmilowdu

EMA 200 ¥u wiouusiaiiou Bullish Breakout Whvsnevivinlsee 66.00 v
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wuzi1die Long CPALLM23 u 62.87 um Yagduriils 16% wwidls 66.00 um

wag Lock fnls 10% 71 63.37 U

Future Underlying
Settle ] Ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
CPALLM23 63.63 -0.37 422 3358 211 14.97 13.64% 30.54
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TRACKING PERFORMANCE

Realized Profit on April 2023 50.0%

0% 10% 20% 30% 40% 50% 60% T0% 80%
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TOP 20 MOST ACTIVE VOLUME

t

setie Basis Vol Ol Ol Change Leveroge Resistance Support
1 TRUEM2Z23 79 7.85 6,577 18,617 544 12.42 7.85 737
2 TTBM23 1.47 1.47 5,924 21,397 (=11 1.47 1.43
3 ES50M23 833 8.55 5,505 12,647 - 5,500 5.49 8.33 8.25
4 GUNEULMZ3 3.83 3.82 5,113 122,595 1,526 15.36 3.90 3.81
5 ITDM23 15 146 4224 22,877 - 4,010 1217 151 1.52
B SIRIMZ3 1.83 1.85 3,634 24 587 - 1,002 15.44 1.89 178
7  PRMMZ23 6.47 6.55 2,502 6,776 - 2,498 464 6.47 6.69
8 KTBM23 18.05 18.1 2,169 18,620 - 1,557 159.63 18.17 17.89
S MTCMZ3 3455 3475 1,998 7,827 1,835 577 3463 32.81
10 KKPMZ23 60.79 62.5 1,377 2,283 - 1,079 16.23 61.85 61.14
11 BANPUMZ3 9 89 1,303 48,858 254 16.03 9.16 9.16
12 PTTEPMZ23 151.27 151 1,265 4026 - 403 16.78 155.70 146.96
13 BEMM2Z3 899 89 1,210 12,320 508 13.30 913 8.89
14 ORIMZ23 117 113 1,004 4614 1 1092 12.06 10.47
15  AAVMZ3 261 26 979 62,814 - 501 8.48 262 2.63
16 PTTM23 30.89 30.5 964 8,297 537 9.21 31.22 30.82
17 HMPROM23 13.66 137 821 6,510 - 683 959 13.72 13.42
18 KBANKMZ3 127.75 127 723 8,207 - 217 1121 128.20 126.07
15 TQMM23 2488 25 688 4,470 - 421 1.66 26.00 26.72
20 CBGM23 745 74.25 571 5161 - 116 6.56 75.00 70.48
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GOLD FUTURES \
Gold Online Futures

FIAMBIANANEANTTIRAY anad 9.2 widugys Unagi 1,989 Wegy INKT E e e mes mer o
GOU23 2,039 8 -0.41 7,711 4,986 -166

WV PAITIANBIAIUSUTURARDNY 2 JUVIINITIIN 16 LHASET hazilhsd .
¢ Mini Gold Futures

NARUIINNITAARITUYBISATINANDULNURUSURTANSTONY 10 UNWITULAL b Gp %0e vl O odg
« 9 9 GF10323 32,300 210 0.65 1,186 2,627 -184

Y] = PN oA a ° = ° GF10M23 32,360 2 0.74 3,588 4,85 -487
J¥AU 3.45% %Q%SLW&I@UVJUQWLﬁﬂi@ﬂ?ﬁlﬁﬂ’ﬁﬂ@ﬂi@ﬂ%@ﬂﬂ’] LUBNYTIANBDIAN GF10Q23  324M 210 064 1918 1,988 6%

@ a U a1 & o & 4 a [ £ o
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atann1531991u LaziAd 1Q66 vosansy vauzingellazsisausvdl PCE Jaduy
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wnsialefisuimsnansansy (we) lianudidy wezilundsludadeime
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newme 9 1A1UAves Gold Futures (Night

Session) Settle a4 1381 22.00 U. LagUIu1aN1T

afsunneiuirnenendelussessnely L e L L]
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9AMMB9AT GF10M23 WeAu Usuanad 360 U1 ANUAaIALanNwazaInAau

vmudern Taelndl 32,360 U (o 1,995 wisgy) gsninsAmesd
pan spot angafadeulwiuiinn 1,990 Wilsgm AINTIA1 GF10M23 Suilay
aglunseu  32,150-32,500 UM ﬂﬂﬂ%%’ﬂmLLusﬁwﬁfﬂamuﬁﬁamw Short
GF10M23 il 32,720 vn Yagduilfls 360 U wugthiese Hidwidils
1,970 Wisgey® %138 31,960 UM Uagimungn stop profit 159 32,470 v vite

Lock Mbs3usn 250 U tiedaeaiuadnuded ¥nsianesmnasulminnnin

GOLD SPOT

IQXGL C: 1,990.62 daily

Vol cotored_SHATE

rsi1(14, 70, 30, 1)
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2 2623 Trauest Uted A e R AN
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 1 wieudsne Higher Low ane
Bullish Breakout Uszifiuwwilialassindadunaiu amanseu $2000-$2030
Gold Online: wuzi1 Trading GOM23 #i $2000-2030 uaz Cut loss $3

GOM23 BASIS s:r919 GOM23-GOLD SPOT
GOMZ3 C: 2,009.90 daily ] (Gold Online Futures Jun-23) GOM23 daily |
b [l T TRRTO
DT ik T ol I AR
l ‘! fl}n**"' ! 'I'??i — - l ru, e
|l-|-|+“"'lil Ir ' ’L*;.‘**”j_; L
1 _|-' L Gold Spot Price,RT IQXGL
I'll "i . . Lota . T .. W -
"l al i+.‘|- ll.l ol . [ | IsE e -
| IR,
[ LR T
| 51 DIff=19.5400 ]
rsi1(14, 70, 30, 1) ;’
N e VAN A~ S —
=] V i
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
mquaasqmnaam’(mdumn muomn'ﬂsvmr}uvoo MINI GOLD FUTURES
UNECNUS EEoe
FX (u1n/ USD) (Aesmmdaw 98.10 un/dhun/do)
3350 3375 3400 3425 3450 swille Mls - essmadons dls
future vlaeuualag (wEvu) VAT (U] (aulave
1,900 30,255 30,480 30,706 30,932 31,158 32 550 00 520.0 > 500 210) > 290
1,930 30,732 30,962 31,191 31,420 31,650 32,500.00 200.0 2,000 (210} 1,790
1,960 31,210 31,443 31676 31,909 32,142 32,450.00 1500 1,500 (210 1,280
1,990 31,688 31,924 32,161 32,397 32,634 32,400.00 100.0 1,000 (210) 750
! ! ! ! ! ! 32,350.00 s0.0 500 (210} 290
2,020 32,165 32,406 32,646 32,886 33,126 32,300.00 0.0 _ (210) (210)
2,050 32,643 32,887 33,130 33,374 33,618 32250.00 -50.0 (S00) (210} (710}
2,080 33,121 33368 33615 33,862 34,110 32,200.00 -100.0 (1,000) (210) (1,210)
32 150.00 -150.0 {1,500} (210 1,710
2,140 34,076 34,331 34,585 34,839 35,004 32,050.00 -250.0 (2,500) (2109 (2,710
i nedse va. el wda fiun: aneenidde va. i nda

wASIA PLUS

Securities




