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All Futures Long[Shorf] Pasition : Contract Accumulated Long[ShorI]
Long Short Mat 2Days 1 Wesks 1 Months
Institution 76,526 B1,525 -4,999 -30,074 100,869 216,926
Foreign 115,830 117,008 -1,178 20,709 52,045 -20.970
Retail 216,014 209 837 8177 B 365 -152914 -195956
SET50 Futures Long(Shorf] Pasition : Contract Accumulated Long[ShorI]
Long Short Mt 2Days 1 Wesks 1 Months
Institution 27,815 33417 -5,602 -5 404 -7,628 11,639
Foreign 84,323 81777 2545 19856 10,233 -2BT24
Retall 121,264 118208 3,056 -13,452 -2,805 17,085

Sing|e Stock Futures Long(Shori] Position : Contract Accumulated Long[ShorI]

Long Short Met 2Doys 1 Wasks 1 Months
Institution 27,5950 32722 -4732 -19 583 93,241 1897 812
Foreign 7,458 5587 1,911 1,043 42 556 23932
Retail 34,008 31187 2 821 18,540 -135.837 221 544
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shori]
Long Short Mt 2Days 1 'Wesks 1 Months
Institution 633 2474 -1,841 -854 -08 -2,075
Foreign 22 411 28,879 6,468 653 1715 24273
Retail 24 260 15,951 8309 1,507 1,813 26,348
Call Opfion LonalShert) Position : Confract Accumulated Long(Shert)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 216 278 -£2 114 -250 -3,336
Foreign 570 406 164 395 426 2,881
Retail 2,801 2,903 -102 -509 -136 55
Put Option Lona(Shor) Pasition : Confract Accumulated Long(Shert)
Long Short Mt 2Days 1 'Wesks 1 Months
Institution 253 132 121 215 240 542
Foreign 490 259 23 -319 267 S86
Retail 3,060 3412 a5z’ 104 -1,107 -1,228
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SET50 OVERVIEW

nsufsAnues Dollar Index vhgageaeluseu 2 Weudl 104.25 9a Tneflussvyuy
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wihuaviiauasusivanigreenindniimaiiludinees GDP Growth 1066 7
VIH  1.3%qoq  (1INNI1MARNAIN  1.1%qoq) Lazn1sIIeeusEeY  Initial
Jobless Claim an¥gafifisiiu 2.29 uausuvis GEndmaaaadiuty 2.5 uau
saumi) sihlilentadl FED azU$utiunenide 0.25% lunsuseyuiiiou fe. gty
dgv1ouan FED Watch Tool ‘1‘7iLﬁmmmm%Li‘fluiumiﬂ%’uﬁumaﬂﬁaa@jﬁ 52%
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SET50 INDEX FUTURES

Direction Trading : Dollar Index MuGsA1vilsf Fund Flow Sailuualiiuluasen
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Wz Trading S50M23 lunseu 918-930 n

Spread Trading: {Un Short Spread S50M23U23 167 -1.71 90 Yagiuils 1.2
0 uuzifieselaenin Spread 5¥MIng S50U23 ausie S50M23 o udl 29 .6,

2566 LU -4.91 30
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SET50 Index Last 1Yr Hist. Volatiity 2Week Hist. Volatility
928.88 11.65 12.0529
Call Option
Premium  Chg Break Intrinsic Time AII-irl- The_ory Volume Open Impligq Delta Effect.ive Time
Even Value Value  Premium Price Interest  Volatility Gearing Decay
S50M23C1025 0.40 -0.10 >1025.4 0.00 0.40 10.39% 0.04 0 9304 16.16 0.02 54.37 10.4%
S50M23C1000 1.30 -0.10 >1001.3 0.00 1.30 7.80% 0.29 0 13864 16.01 0.07 46.98 7.8%
S50M23C975 3.70 -0.20 >978.7 0.00 3.70 5.36% 1.48 0 13711 15.91 0.16 39.54 5.4%
S50M23C950 9.10 -040 >959.1 0.00 9.10 3.25% 5.44 0 10952 15.88 0.32 32.25 3.3%
S50M23C925 18.90 -1.10 >943.9 3.88 15.02 1.62% 14.86 0 5005 15.70 0.52 25.79 1.6%
Put Option
Premium  Chg Break Intrinsic Time AII-irl- The_ory Volume Open Impligq Delta Effect.ive Time
Even Value Value  Premium Price Interest  Volatility Gearing  Decay
S50M23P1025 96.60 0.20 <9284 96.12 0.48 -0.05% 97.90 0 214 #N/AN/A  -1.00 -9.62 -0.1%
S50M23P1000 72.00 0.20 <928 71.12 0.88 -0.09% 73.20 0 884 #N/AN/A  -1.00 -12.90 -0.1%
S50M23P975 51.40 040 <9236 46.12 5.28 -0.57%  49.43 0 1863 15.49 -0.85 -15.28 -0.6%
S50M23P950 3180 -1.20 <9182 21.12 10.68 -1.15%  28.43 0 4494 15.55 -0.68 -19.98 -1.1%
S50M23P925 16.90 -1.20 <908.1 0.00 16.90 -2.24% 12.90 0 6318 15.64 -0.47 -25.91 -2.2%

fan: aneaudde va. oWy waa

AYIWAUWUSANIUzVaIUNaINURAIUSINA

nawsounistovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Chag %Cha asUumsBoue
SETSO 928.86 -0.34 -004y 255023
10000 —— sock-FaregT et TPy resx FaTe ket -0
Symbol Setle  Chg %Chg Vol. Ql Ol Chg
55023 92501 0.0 0.0 73 a1 o -50000
. _ {10,000) ~——--—m B,
SEOK23 929.40 3.4 0.4 3 73 42 100000
SEOMZS 927.10 0.z 0.0 212826  BXRA0 13966 P R b I\ A
SSoUzE 524.40 0.z 0.0 15959 BE28d 1936 wooon AN ™™ -130000
S50223 924.20 -0.1 0.00% 3722 30,863 -124 200000
{40,000} AN -
S50H24 920,90 0.z 0.00 883 7.532 -136
e 1 N S —— -250000
SET50 Futures lonaiShort) : Andnan AU Long(Short) ]
Long Short Net 25u 2 idani 1ihau 180,000} —— -TSTS P - TS S oo oo -300000
(=] (=] [=] [=] [=] [=] (=] (=] (=] [=] (=] [=]
aniu 27815 33417 -5.602 -6.404 -6.524 1633 & £ &£ £ £ &£ £ &£ &£ £ &£ E
o o o L1 1] 1] o o o L1 1] 1]
Aaha 84,323 31777 2,546 13,856 -10502  -28.724 2 2 2 2 2 2 2 2 2 2 2 &2
udan 121264 118,208 3056  -13452 17026 17085
i anedse va. e wda ey va. il wae
P - — - ' '
A1AN1STU SPREAD tu duimrau21n ASPS MODEL SET50 ns:aAuA1 PER (]
Ihrine Spread BSelna - B3¢ind
S50F23 550623 SS50H23 550123 S50K23  S50M23 (i) U.A. 66E DA 66E .8, 66E W.A. 66E D.8. 66E Nn.e. 66E  5.A. 66E
-
ru 30 A6 ru 27 Nw.66 ru 30 D.A.66 U 27 W.e66  ru 30 W.A.66 ru 29 D.e1.66 PER155 888 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
5023 333 PER 165 945 960 967 974 981 1,003 1,025
S50MZ3  -5.03 260 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 67 2,06 031 PER18 1031 1047 1055 1063 1071 1,094 1,118
oMz 880 45 e 173 a2 PER185 1060 1,076 1084 1092 1100 1,125 1,149

PER 19 1,088 1,105 1,113 1,122 1,130 1,155 1,180

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

Long KBANKM23

A

lsans 1Q66 Anludndiu 28% vesszunnnisriilsansy 2566 71 3.8 niludu

UM (+8% YoY) vaueiuualiy 2066 dusauuainselanenidesuans (NI)

nsusuTugnsnen e dulviduengy M-Rate 439 .8, 66 51A1U KBANK &0

UL PBY 517 0.59 i wasinldunadlaieufiuAadengus #8181 0.67 i

FIAuseiu vdae Higher Low Buwmilewdu EMA 10 Ju inluuviadieu

Bullish Breakout ddeyqunandn Upside Slaniavutu iWhusnedl 139.00 um

nagnsnasavnu

\Unan1uz Long KBANKM23 167 135.00 uw wugiidese wWhiils 139.00 v

ey Cut Loss 1.50 UIMIINYUY

Future

Underlying

Settle

Price

Future Basis Vol

Ol
Ol leverage| Upside PER 66F
Change

KBANKM23 13455 0.05 451

4532 68 11.21 25.00% 7.56
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HISTORICAL PRICE
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KBANK C: 136.00
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Long PTTEPM23

A

AnseuuAuliugagaluseuiiluudn mnUsznunadu nsianisuiuan

MAINISHERVRINGN OPEC+ wazmuivaAsygiaveas anaintidlenialdsu

Sentiment yuMNIIATUNEUHUGT Yar1ugIul 66 agh 173 vmsaiu

U8y $9me Technical Rebound Buwilewdu EMA 10 Ju wiaumenis

¥ Higher Low dadayayianda Upside Useiluimunedalulii 154.00 v
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\Unan1uz Long PTTEPM23 167 150.00 v wuzthiieste wwiiiils 156.00 um

ey Cut Loss 2 UIMIINYU

Future Underlying
Settle . Ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
PTTEPM23 14921 0.7 719 4084 187 16.78 3.79% 11.50
an: angenidde va. Leide wia
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD T, vl
6% 'f I+-I‘ |"'T"'r ‘W ' '.l'i
SETSD o W *l |‘|*'5"li -
i .Nl " L) -
| |-lil i (¥ "I-"':'H"'T
ENERG 1o "||‘- !
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TRACKING PERFORMANCE

Realized Profit on May 2023 6.2%
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TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leveroge Resistance Support

1 SIRIMZ3 175 175 7,009 30,063 2 15.44 177 168
2  TIBM23 157 158 3,409 24,090 - 554 156 153
3 PTIMZ3 3163 3125 1,811 5,889 1,620 921 32.54 3163
4  BEMMZ3 8.05 8.05 1,628 13,043 589 13.30 8.24 8.08
5 BBLMZ3 163.53 163 1,485 2,515 553 870 164.60 16151
6  KCEMZ3 38.26 385 1,023 4,963 433 855 40.20 36.02
7 SUPERMZ3 0.62 0.6 1,011 37,347 - 1,991 4.28 0.64 0.60
8 ERWMZ3 441 4.4 1,000 3,566 495 6.78 441 414
5 CBGMZ3 67.75 675 884 4,269 - 461 6.56 68.48 65.39
10 HANAMZS 419 4175 828 1,621 295 6.64 4409 4111
11 CPALLMZ3 63.1 6275 784 2,896 - 170 1497 63.10 61.16
12 PTTEPM23 14921 1485 719 4,084 187 1678 15378 149.00
13 CRCM23 4208 4175 709 1,934 - 93 42.85 41.48
14 AOTMZ3 7042 7025 667 2,877 267 1110 70.60 70.29
15 BLANDMZ23 0.88 0.87 654 74,765 - 737 895 0.88 0.86
16 GUNKULMZS 3.42 34 523 125,694 503 19.36 3.44 3.25
17 CHGM23 3.09 3.08 523 2,242 508 13.31 311 2495
18 AWCMZ3 517 5.15 502 8,202 502 517 5.08
15 TPIPLMZ3 1.48 1.49 501 4,454 500 11.97 1.48 1.45
20 CPFM23 2049 204 475 23,231 a3 7899 2078 2013
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GOLD FUTURES )
Gold Online Futures
o o oA A & o A a v oA = - Lot Chg %Chg Vol o O1Chg
FIANBIANNAINENIFUBAN anaUdUIUY 2 AARanuan 15.66 LAY 19 coM s 2l ioh 20 dsw s
b v Gou23 1,982 21 -1.04 6,960 10,221 -780
0.8% Ua¥l 1,941 wiswgyn leeiusanadusaiianinn1sanfiuredng Mini Gold Futures
9 9 1Y) 2 1 A ¢ v v a = % v
NORBULNUNUSUATANSY  WaZNITUIIAITIAINUABAANT  WaIENIgIUALNY O
o ~ ~ o &4 o . GF10Q23 32,230 -200 -0.62 739 3,495 -212
VOUALATYFNAUTIVIN  @NOUNUTLNIUNITATIN 2 VDIRUATIAN  1Q66 Fmn R W % 1% M @
P0NUNEINIIAN kA IuEveTuaTaAn1sIIuaINdIAIe vyuli Dollar T T

Index nuilvduTusiaiiies 0.3% Uan 104.21 9a Inedull Nansgazdinig

Y

nnewme 9 51ANUATee Gold Futures (Nigh

o A

a v Y = o a a 19
YNUYDATITOAUAIAINY  hazevld  PCE  FaTunnnsinkuslaninald ) -
Session) Settle U 1281 22.00 U. LazrUIu1dnNI3

ANudAglunIsiNINIsasiensUsuTUReNLY Y18 Fomoiiatuluraaam 19.30-22.30 u.

nagnsnasavnu

$1AMDIAT GF10M23 1iaAU anas 220 U UaT 32,120 U (1,944 1wieey®)
1 o 1 d‘ dll a a
F9NINTIANBIAIARIA spot mqmwmaaulmumm 1,940 w851 AIATIIAN
GF10M23 Juflazmaaulmitunsau 31,950-32,400 UM 91NN159398998951A7
NoeAui i lvitinamuaunsaln Long GF10M23 yuil 32,120 UM gt
fol) Tmem1andsn1s Rebound uwazdiidwuneviiils 1,970 wiseqs w3
32,540 UM uazimuagn cut loss 100 UMY LitedeaiuAdudeain

iwmmmﬁﬂmﬁau"l,mﬂ@mﬂmm

GOLD SPOT

IQXGL C: 1,941.13 daily

Vel cetered ST

macd1(12, 26, 9)

22923 Towuer Ut s e e o b e

fan: @waudde va. oWy waa

X ASIAPLUS




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

GOLD ONLINE FUTURES (GOM23)

[y a

AAN195IA M0 aALWISUAIAY UShiae Zone Neck Line wiouuwviaiieu

o

[
A

Bearish Breakout §Uuwuu Double Top Us@ideyanauay A1ansey $1940-$1970
Gold Online: w11 Trading GOM23 i $1940-1970 waz Cut loss $3

GOM23 BASIS s:r919 GOM23-GOLD SPOT
GOMZ3 C: 1,953.50 daily | (Gold Online Futures Jun-23) GOM23 daily |
Lo NP R e :
l '. I'I L 'l .ﬂ“, |'| | _ | NI T THOM ot L : -_F:‘___- .
i 1| 1970 Lo+ -
| s " - -
ol .IT|. |" e Gold Spot Price,RT IQXGL
T, !
o =al | ;
“"Illél.'-"lﬂ B e T ‘+ TR ioted - ."'l - A
macdi(12, 26, 9) |
N N A B
\./ N\
R R— e e EEE———— \‘ ..... - "._w..',',.;‘i-,.:-
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
ﬂ'lSIIl.la\lS'lﬂ’]na\lﬂ'ﬁhIUUU‘]n muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNECNUS EEoe
FX (uan/ USD) (Aresswdew 78.10 unn/dhunu/d)
3400 3425 3450 3475  35.00 e mils - mesmadous il
future vlaeuualag (wEvu) VAT (U] (aulave
1,900 30,706 30,932 31,158 31,384 31,609 22 480 00 520.0 > 500 210) > 290
1,930 31,191 31,420 31,650 31,879 32,108 32 .430.00 200.0 2,000 (210} 1,750
1,960 31,676 31,909 32,142 32,375 32,608 32,380.00 150.0 1,500 (210) 1,230
1,990 32,161 32,397 32,634 32,870 33,107 32,330.00 100.0 1,000 (210) 750
! ! ! ! ! ! 32 280.00 s0.0 500 (210} 290
2,020 32,646 32,886 33,126 33,366 33,606 32,230.00 0.0 _ (210) (210)
2,050 33,130 33,374 33,618 33,861 34,105 32,180.00 -50.0 (S00) (210} (710}
2080 33,615 33,862 34,110 34,357 34,604 32,130.00 -100.0 (1,000) (210 (1.210)
32 080.00 -150.0 {1,500} (210 {1,710}
2,110 34100 34351 34,602 34,852 35103 32.030.00 e (2.000) 210) 2210)
2,140 34585 34,839 35094 35348 35,602 31,880.00 -250.0 (2,500) (2109 (2,710)
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