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GOLD FUTURES:
GF10 Futures : wuzun Trading GF10M23 i 32100-32600 U ey Cut

Loss 100 un NNUY

Gold Online: tuzu1 Trading GOM23 i $1970-2000 wag Cut loss $3

CDS 91¢ 1 U ansg« USumoguvu navhaalesaluou

lUS CDS EUR SR 1Y ] 96) Actions « 97) Edit - Line Chart

¥ Max Daily v B 4 - Table

fian :Bloomberg

da oo

ASIAPLUS

Securities

SET50 Index Futures / Option P.3
Single Stock Futures P.6

Gold Futures P.8

*areldaniaziinarnindyiualiy
Aunugs yibinisuSunagwslu Derivative
Talk Fossiniunisldegiesingaiu de
29y ﬁuﬁlm‘dawmammuﬁwLLusﬁmaqmé
N5%8v85EINeTuYNSHAY 2 Faene
Wislinasmuanansouiudsunagns 16
fiszansamunndaay fe

* upUNALATY “ASP Smart”

ASIAPLUS

* Telegram “Asia plus group”

Follow now

f1olv]<

CQ Asia Plus Group)

RESEARCH DIVISION

uUsenrnannswe 1018y wad

INAFANR ND8S:SSSU
Jnﬁmsw:ﬁﬁﬁuv‘\?ugﬂuﬁnumaﬂmr}u llaznwinAtA
1avnz1I0guUndINSIzK: 004132

Us=a@n§ Smufionua, CISA, CFA
UndIAs KU deWUZIUFUAAIANU lazFUINATA
1avn:108ulindIAs1:K: 025917

uoawssfu Uioussuns
undinsn:KJedBWUZIUMURaIANU Az uINATA
1avN=IJ8ulNdIASI:K: 019994

¥IYBY WUNISUN
undiAsn:KJedBWUZIUFURAIANU IA=NNJINATA
1avn:109ulndIAST:K: 064045

sU¥ss INAIURNS
WyosUNJINSIH

fuaua“lmanmsawu saumummmmawauammmma a¢11lsA7 USEmudnnind 118y wia e Lianansaitayd auaumaimaammmmm fuawauammulm vLi.I'J’W‘tJimﬂ”lﬂﬁﬂ uninsziluenasi davihaulay
mnawanmmmmnmmsmmﬂwaﬂmi'gwm.m u,au:ﬂ,m'dumsﬂum vﬁamuaLLquwuamammanmwﬂm mwmmﬂ,wwsafmwanmweﬂmﬂ waammu Tlaidnaz mm7ﬂmsmuwmwaﬂmaﬂmswsalmmu a3u

mJuNamﬂmﬂmmimmmwmmmu Imaimmmummmawmwuﬁ Nﬂ‘W‘Lﬂ,ﬂﬂ U USEmmdnnsng e waa $1ia lddnsdla

T



DERIVATIVE TALK

I d

nagnsnisainuouwus

anau:zvouunavnu

All Futures Long[Shorf] Pasition : Contract

Accumulated Long[Short]

Long Short Mt 2Days 1 Wesks 1 Months
Institution 231,401 174 445 56,952 113,275 12595910 239,921
Foreign 164,892 132,261 32,631 29262 49 720 -36 74T
Retail 370,520 450,103 -85 583 -142 537 179530 -203,174
SET50 Futures Long[Shorf] Positien : Controct Accumulated Long[Shorf]

Long Short Met 2Days 1 Wasks 1 Months
Institution 67.095 70,707 3612 1949 14515 419
Forsign 117 810 98,707 19,103 5612 34096 57546
Retail 221,989 237,480 -15,491 7561 -19581 57,965

5ing|e Stock Futures Long[ShorH Position : Contract

Accumulated Long[Shorf]

Long Short Mt Z2Days 1 Wesks 1 Months
Institution 138,588 83,595 54,593 100,770 111,485 235,514
Foreign 21,540 13,725 7,815 31,176 27024 32,293
Retail 90,665 153,473 62,808 -131,946 -138.489 267,807
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short Met 2Days 1 Waesks 1 Months
Institution 1,771 807 1,164 1,287 -1,124 293
Foreign 73914 18,057 5 857 3332 -13,009 -19,629
Retail 13,194 20,215 7,021 4619 14223 19,336
Call Option LonalSher) Pasition : Contfract Aecumulated Long(Shert)
Long Short Mt 2Days 1 Wesks 1 Months
Institution 663 580 B3 =351 -1,405 -5,228
Foreign 720 636 84 150 881 2,907
Retail 7,114 7,281 -167 201 524 2,321
Put Option LonalShort) Pesition : Contract Accumulated Long(Short)
Long Short MHet 2Days 1 Wesks 1 Months
Institution 608 23 awT 450 419 -504
Fareign 807 B0 106 357 678 982
Retail 7,447 7,930 483’ 807 1,007 378
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SET50 OVERVIEW

AnuAunThaunsdladulssinandniutinssainilnanaznssnsay GNTQEY
MOU  Usgmamnsenisinnuiingnandusindy  dudssinunliihntdndgnallegi
N59ERRIN 8.9, LelmawengaiugiuuleuigdundouysemAramssa

FIUIAAIS U

49

d1uiaduraUsemARg INTANUAUNTILATIIVE UL NA LN

o

ansgaisslailddogfdenaly CDS 1 Yansss Uudu 145.56 avdeRniu 14.73%
drumanevuanssuiundsinaunsedansyanelutng -0.42% 9 0.50% ¢
WM19 Fund Flow ﬁqﬁﬁﬁgmwmiﬂ%’mLf\]umﬂﬁ'ﬂamuﬁmmaﬁm8@‘1/1% -1.47 a1y
UmuAnduida Long avdlu SET50 Futures 8n 1.91 wiludyan aneldtade

WINGOUTIIAUINIA SET50 Index WNIRURIUANUNTOU 925 - 940 30

SET50 INDEX FUTURES

Direction Trading : avwAumimumsdenduledenyuszesdy uavssinu
WA unilansgndiateguay Fund Flow 7IliTaRwinly SET50 fumiu Wz

Trading S50M23 Tunsau 925-940 qa

Spread Trading: \i Short Spread S50M23U23 16 -1.71 9a tagtiurils 1.3
0 uuziiieselauAIn Spread 5E1INe S50U23 audie S50M23 o Sudl 29 .o,

2566 LU -4.91 30

SET50 Option: @y Long S50M23C925 1 20 90 gn Cut Loss 3 90 d1m3u
fuiluuziirge Long S50M23P950 71 20 0 (SET50 = 940) tnvirinls 30 9m (SET50

= 925) udg Cut Loss 3 9AA1A SET50 FuHIY

S50M23 (30 MIN CHART)
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SET50 925 940
S50M23 925 940
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SET50 Index Last 1%r Hist. Violatlity 2AWeek Hist. Volatility
92056 11.67 12,2204
Call Option
" Break Intrinsic  Time Allin- Theory Open  Implied Effective Time
Premium Ch Volume
- Even Value Value Premium Price Interest  Volatility Gearing _ Decay
S50M23C1025 0.80 010 =102528 0.00 0.80 10.35% 0.14 0 9278 17.04 0.04 46.00 " 10.4%
S50M23C1000 2.00 040 =11002 0.00 2.00 7.79% 0.69 0 13571 16.55 0.09 4141 " 78%
S50M23C975 5.00 1.10 =880 0.00 5.00 5.43% 258 0 13576 16.41 0.19 3519 " 5.4%
S50M23C950 11.00 2.00 =061 0.00 11.00 3.38% 7.61 0 10467 16.24 0.35 2928 3.4%
S50M23C925 22.00 4.60 =047 4 56 17.44 1.88% 17.89 0 4307 16.58 0.54 23.01 1.9%
Put Option
" Break Intrinsic  Time Allin- Theory Open  Implied Effective  Time
Premium Ch Volu
- Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23P1025 96.20 -10.00 =9288 9544 076 -0.08% 9557 0 214 16.92 -0.96 -9.27 -0.1%
S50M23P1000 71.00 -1060 =928 7044 0.56 -0.06% 7117 0 aa4 12.45 -0.86  -1260 -0.1%
S50M23P9T75 4930 -920 =9252 4544 4 36 -0.47% 4310 0 1862 15.49 -0.82 -1536 -0.5%
S50M23P950 3080 1040 =9192 2044 10.36 -1.11% 2819 0 4618 1553 -0.66 -19.88 -1.1%
S50M23P925 17.00 -7.00 =808 0.00 17.20 -2.32% 1351 0 7344 16.05 -045 2474 -2.3%
n: aneedse va. il naa
s ﬂO'\UﬂUWUSﬂﬂ"\U:Vaﬂuna\lr!l]ﬂ'l\]us:lnﬂ
nawsoun1ssovie SET50 INDEX
Tumsaaasnu na: SET50 FUTURES
UMNDERLYING Close  Chg #Cha asUmstoue
SETS0 32356 1042 103 225123
TFEX Foreign-het frhsy - 50000
Symbol Setle  Chg %Chg Vol. Ql Ol Cha 20,000 st
SE0J23 3250 0.0 0.0 T3 51 O T M N 0
S50KZ23 330,00 13.3 143 23 217 5 -50000
S50MZ3 523,80 13 12 347365 558,208 55,356 (10.000) 100000
S50L23 92630 11 17 33037 TE.240 7.145 29,000 450000
S50223 927.80 1.1 1.2 12261 33412 2,561 0,00 - ]
S50H24 324.50 8.8 105 T.440 9453 1933 (40,000) - ~200000
(50.000) - 250000
SET50 Futures Long(Short] : dirunud &l Long(Short) (£0.000)
Long Short Net 25u 2 idani 1fiau (30,000} —— - P - o - o - :"‘Q - o -300000
— B7.095 70,707 3612 1948 12,871 -419 2T 2 T 2T T T Z T T Z T ¢
m m m m m m m m m m 1] m
damd P& 8707 13,103 -ER1Z -23353 57546 2 02 2 2 2 2 2 2 2 2 2 2
MuUag 221,983 237480 =154 T.561 10452 57965
n: ety va. i naa i aneenidde va. il naa
AIMNISNU SPREAD ru duimou?an ASPS MODEL SET50 ns:AuA1 PER A9
I0Lne Spread Beina - Bseing
S50F23  S50G23  S50H23 550123 S50K23  S50M23 (irh) UA. 66E DA 66E .. 66E wa. 66E D.8. 66E ne. 66E 5. 66E
ru 30 UA.66 tu 27 nw.66 tu 30 D.A.66 U 27 866 tu 30 W.A.66 cu 29 D.8.66 PER155 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
S50H23 593 260 PER 17 974 989 996 1,004 1011 1,033 1,056
550123 970 637 337 PER175 1003 1,018 1026 1033 1041 1064 1,087
S50K23 981 647 306 031 PER18 1,031 1,047 1055 1083 1071 1094 1118
023 880 a5 s 173 a2 PER185 1060 1,076 1084 1092 100 1,125 1,149
PER19 1088 1105 1113 1122 1130 1155 1180

*aunigudaseanidoulonesswing w.e. - fi.a. 66 Wiy 1.75%
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SINGLE STOCK FUTURES

Long CPALLM23

wwaldumlsves CPALL Tuain 2Q66 Saganlasieiiios lngmavaneilsaslalans

QoQ kar YoY NMaeweinInaghTy 1ngsna 9 7-Eleven MAKRO Lotus’s

MINNTILATETNY TazmApeulsTy vInAumIAnisduasialuginbaenas (na

W.A. 66) FIILNYUNITIUINGY TINVINTTRAUALALUTNTIINYNDTINIVDIUTEN

AUTeie Ysugiuauwinuviaiieu Technical Rebound i Hammer anm

\Jugn Bottom v8338u 1U8RUAIT Breakout 62.25 Uv dzBudusauiusm

nagnsnasavnu

Wiz Long CPALLM23 U3l 61.50 uw 1hvininls 65.00 uw way Cut Loss

0.75 UIMNANYU

Future Underlying
Setfle _ ol _
Future ] Basis Vol Ol leverage| Upside PER 66F
Price Change
CPALLM23 6220 0.20 392 2945 -G54 14.97 13.64% 30.54
n: ansesdde va. ewde nda
HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD CPALL G: 62.00 aily
III
SET50 i LI" [ .l""!
. 0.7% 1 .L.l*l iy rll“hl"l'ﬂ, I b =
Ilmﬂn!lﬂ! - Iil' _ : 1 i 'f 85.00
2% wﬂ'm] - |’|'|1'i+‘. P.L-'.*Tl‘fllﬂlr"l s "!! e 5
|- A | W e
n: aneensdte va. oudy wda i aneenite va. oude nda

O ASIAPLUS

Securities § v
i \ 1
et | | RRRRR




DERIVATIVE TALK ‘

nagnsnasainuauwus

Long JMTM23

AANLIansy 2566-67 ALLituTu 22.9% yoy uag 19.1% yoy i1 New high siaiilaq
nselagsiavimmilidule aenadesiuneingnuiivasnmsdayadtuamuly
anuilnegamunmiviaasiailos $1A1WU USugnuuse tusaussull 2566 avviou

ANAnangIfuNMIzRusLazAsygRvreasfmlUun Fair Value 65.00 v

FIAUTIE T Andyay1ad Technical Rebound vidannvageukwiIsulay 36.25

UM NIBUFYIUUINAIAIINTIMIE Higher Low U Upside Msuidaning
nagnsnasavnu

wuzi Long JMTM23 Ustiad 41.00 uw wvinnls 43.00 U wag Cut Loss 1

UIMINNU

Future Underlying
Seifle _ ol _
Future ] Basis Vol Ol leverage| Upside PER 66F
Price Change
JMTIZ23 4290 015 397 4481 -16 - 23.08% ar14
un: ansensdde va. oude naa
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD ‘JH.T"Fn :.2'75 daily |
SETSD i .I | “IIH] P ,' V'I""w. P 'i-l
I 07% \.Inl.w' ¢ ||" e |I
Iy,
-13.0% " A e
-50% -40% -30% -20% -10% 0% 10% 20% @ — i
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TRACKING PERFORMANCE

Realized Profit on May 2023 6.2%

YTD 2023 Realized Profit 78.5%
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fan: aneaudde va. oWy waa

TOP 20 MOST ACTIVE VOLUME

Ol Change Lleverage Resistance

1 BEAUTYM23 079 074 17,643 33,106 - 1,507 405 1.06 098
2 SIRIM23 175 174 8,600 41,070 1,049 15.44 175 171
3 TTBMZ3 1.49 151 8,239 22,114 2,868 1.53 1.48
4 TUMZ3 149 148 3,636 9,244 - 1,897 910 1549 1470
5 TRUEM23 6.4 B8.35 3,217 16,745 - 2,496 12.42 B8.54 5.62
6 GULFM23 477 47.5 2,717 11,919 2,013 272 48.60 47.20
7 BEMM23 833 83 2,022 12,934 513 1330 833 B.41
8 ERWM23 4.37 4.36 2,000 2,568 - 1,502 8.78 4.37 4.26
9 BANPUM23 BO7 805 1,747 50,240 526 16.03 813 776
10 CPALLM23 62 81.75 1,580 3,599 80 1497 62.35 61.51
11 CKPM23 3.74 3.68 1,516 17,349 - 1,011 4.88 3.79 3.69
1z  PRMMZ3 6.18 6.2 1,500 3,316 - 4 4.64 6.18 5.63
13 IRPCM23 2.27 z.24 1,348 21,980 - 19 8.54 2.29 2.27
14 BDMSM2Z3 28 28 1,234 3,000 1,202 17.05 28.06 28.35
15 ORM23 209 20.8 1,171 3,185 353 2192 2131
16 GUNKULM23 333 33 1,037 134,243 - 1,081 19.36 333 334
17 PSLM23 10.02 10.2 917 2,166 - 922 1476 10.22 10.28
18 COM7M23 27.67 27.75 879 4,498 - 240 494 29.17 27.32
19 STPIMZ3 3.62 3.5 832 19,852 - 177 B5.44 3.73 3.69
20 BCPGM23 8.83 8.85 800 6,066 - 500 4.24 8.83 8.75
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GOLD FUTURES
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NIAIILTINAAUIINUTUTUIOISRT AN ULNUNUSURTENSE  uazuder1veg
Ruagaans naudmMinfseAugeEIAITNaNansy (W) seninaduayunis
WunthuSutueenide vyuly Dollar Index 2uilvdutu 0.32% Unit 103.24
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$1AMRaFN GF10M23 WleAy adu 40 uw Unil 32,390 U (1,977 iaeey™)
geanisimmesdInaIn spot anandiadeulmuim 1,970 wisys ANTIAN
GF10M23 Suflazimdoulmlunseu 32,150-32,500 um fhedsensuusiii
Trading GF10M23 a8y 1,960-1,990 LM%EJQJ/”I WUV 32,100-32,600 U
wazAMUAYA cut loss 100 UIMAINYU etestuamudssmnnsiamesn

wasUlMINAINAA

GOLD SPOT

GOM23 C: 1,985.20 daily
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Gold Online Futures

Lost Cha  %Chg Vol o] O1 Chg
GOM23 1,989 8 0.42 22,000 34,940 -5299
GOU23 2,020 9 0.46 6,960 10,221 -780
Mini Gold Futures

Lost Chg  %Chg Vol o] Ol Chg
GF10M23 32,350 11 2,411 6,055 -536
GF10Q23 32,450 150 0.96 739 3,495 -212
GF10vV23 32,480 40 0.12 126 578 57

fan: aneaudde valelde waa

nnewme 9 51ANUATee Gold Futures (Nigh
Session) Settle a4 1381 22.00 U. wazUTUNN;

ForeiinTuluglanan 19.30-22.30 u.
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GOLD ONLINE FUTURES (GOM23)

[y a

NAN195IAMBIAN  NaakudsudAy U
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Zone Neck Line WSauwaL7gu

[
A

Bearish Breakout §Uuwuu Double Top Us@ideyanauay A1mnseay $1970-$2000

A

Gold Online: wuzi1 Trading GOM23 i $1970-2000 wag Cut loss $3

GOM23 BASIS s:r919 GOM23-GOLD SPOT
IQXGL C: 1,970.66 daily (Gold Online Futures Jun-23) GOM23 daily |
Hi‘ ..l"' . ,il\-i"l!.rl*‘l-h-r = L et ;.-.l: [ BOREE L i FrHeote 1.ML.-‘-‘-., . =
L i ' """"—.,.""Inl Gold Spot Price,RT IQXGL
b Tl ;!
[t ) .'-l et i S n_
I t u h TRELE no-
™, | L

.-Inm, Jh"l,l‘""nl,l -

TSit(14, 70, 30, 1) —] R B T
rs1 Diff=14.5400
AN AV Va A N
y
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
ﬂ'lSIIl.la\lS'lﬂ']l"lO\'lﬂ'lIhlUUU‘]n muomn'ﬂsvmquvoo 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 32,720.00 520.0 2,500 210) 2,290
1,930 30,732 30,962 31,191 31,420 31,650 32,670.00 200.0 2,000 (210} 1,790
1,960 31,210 31,443 31676 31,909 32,142 32,620.00 1500 1,500 (210 1,280
1,990 31,688 31,924 32,161 32,397 32,634 32,570.00 100.0 1,000 (210) 750
! ! ! ! ! ! 32,520.00 s0.0 500 (210} 290
2,020 32,165 32,406 32,646 32,886 33,126 32,470.00 0.0 _ (210) (210)
2,050 32,643 32,887 33,130 33,374 33,618 32,420.00 -50.0 (S00) (210} (710}
2,080 33,121 33368 33615 33,862 34,110 32,370.00 -100.0 (1,000) (210) (1,210)
32.320.00 -150.0 {1,500} (210 {1,710}
2,140 34,076 34,331 34,585 34,839 35,004 32.220.00 -250.0 (2,500) (2109 (2,710
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