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SET50 FUTURES:
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Gold Futures P.8
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(SET50=950) Ila: CUT LOSS 3 9nAn SET50 IN3JVU

SINGLE STOCK FUTURES:

Usu9nIvin LONG KBANKM23 TUR 132.00 unn 101rinrnls 138.00
uN la= CUT LOSS 1.50 unn91nnu

Ilu=unfio LONG LHM23 nu 8.50 uan Jaguunnls 23.60% 1Jann
s 9.00 UTN Ia: LOCK rinls 20% i 8.65 UN

GOLD FUTURES:

GF10 FUTURES: iu:Un TRADING GF10M23 A 32100-32590 U1n
1350 LONG nsoua wsou CUT LOSS 100 unn

GOLD ONLINE: iuzUn TRADING GOM23 A $1950-1980 fla: CUT
LOSS $3

U.S. INITIAL JOBLESS CLAIM

A1 BLOOMBERG

n1sUSunagnsiu Derivative Talk slodAtUNISIE
ogsonISovu CNEDIBIWLBOINWAAA I
AuzUnNagnSNIsBovIus:nawduUrinNIsWIu.- 2
doun  WielKiinaunuaunsndsuilasunagns

THgUsANSNWUINEWU Ao

nedwainsu ASP Smart E:a

elegram e Asia Plus Group

COOOQO /s Pus Group
 Follow Now J

RESEARCH DIVISION
usenrannswe 1018y wad

INAANR NISs:sSSU
undiAsn:KJedBWUZIUFURAIANU IA=NNJINATA
1avn:109ulindIAs1:k: 004132

Us:3ns Snufanua, CISA, CFA
UndIAS-HURIBWUZIUFIUAAIANU lAzFUINATA
1avn:109ulndINS1:K: 025917

uoawsstu UaeuSsuns

UndIAS KT8 UZIUAUAAIANU lazFUINATA
1avn:109ulndIAS1:K: 019994

¥IYBY WUNISUN?
undIAsn:KJ9dBWUZIUFURAIANU IA=NNJINATA
1avn:=IJgulndIASI:K: 064045

sU¥SS INAIUMS

Wyoutin3IAs:H

Jgvauama

s sssmsiosormanninin, Z ) ASIAPLUS

Securities



Derivative talk
nagnsnNIsaynuaywus

anauzvayunaJnu

NOISINIA HOHVY3IS3YH Ag

All Futures Long(ShorI] Position : Controct Accumulated Long(Shorf]

long Short Mat 2Days 1 Waeks 1 Months
Institution 143215 148847 4532 31510 24808 115502
Foreign 207 572 180,128 27 444 40916 55054 56957
Retail 270,127 292,039 22,812 9,406 -30245 -172,459
SET50 Futures Long(ShorI] Pasition : Contract Accumulated Long[Shorf]

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 58,538 8326 9,788 12055 10078 9662
Fereign 165,139 128,331 35,808 47300 55074 34,988
Retail 139858 166,879 27,020 35254 44996 25326

5ing|e Stock Futures Long[Shorf] Pasition : Controct Accumulated Long(Shorf]

Long Short et 2 Days 1 'Wesks 1 Months
Institution 62910 60,143 2767 -20,516 -27 603 62 427
Foreign 9,547 10,380 843 1706 8987 52,846
Retail 66,792 68,716 1,924 18,810 1816 -115273
Metal Futures Long(ShorI] Position : Confroct Accumulated Long(Shorf]
long Short Mat 2 Days 1 Waeks 1 Months
Institution 1,320 2,080 -740 -339 -1,198 -2,484
Foreign 30,850 39 487 8,537 7957 -B9BE  -32.746
Retail 26,412 17,135 9,277 8286 10182 35230
Call Option Lona(Shor} Position : Confract Accumulated Long(Shor)
Long Short et 2 Days 1 Waesks 1 Months
Institution 2167 7892 1375 1,332 1,688 -4
Foreign 1,109 298 811 898 1078 3,613
Retail 6,867 8,053 2188 2230 2786 3212
Put Option Lona(Shert} Position : Contract Accumulated Long(Short)
long Short Mat 2 Days 1 Waeks 1 Months
Institution 242 224 18 -12 -85 811
Foreign 406 937 -531 -F30 -1,038 -585
Retail 4203 3,690 513 742 1124 26
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SET50 OVERVIEW

MMSSIENNUADIAY INITIAL JOBLESS CLAIM ansgonutiwiivu 2.61 1iau
FIILY UNNN31ANA 2.35 IAUSIKUY d:FounAISNURSUTEN YU
y:a06 IRBNUUKTIMTRIsINARUVeIRUWeanadnu rlKinadnuA A
dnsUs:U FED TudUn ki (BUR 13-14 0.9.) 9:AJnonITun 5.25%
nuUFonaKUanSg<onutUSUVUILGoY 0.5% - 1.2% &ounny DOLLAR
INDEX Awangour 0.73% wouildudeduuonsio FUND FLOW Alkai
Ugunatniunona doudavgluds:inAD&nyny1nuuonNINSIsIURs
AWUSoULUSINATAY U.KoNsAN IFiou w.A. Manauaniusou 39 IFoun
55.7 AUURINNNANNSHVIRYD a:foutiunAnsUSINATUUS:INARGIRUGD
196 neliTeduinndouinududenin SET50 INDEX Sutiogiugoulsuvu
UaunseuNsin@oulnon 940-950 9

SET50 INDEX FUTURES

DIRECTION TRADING: Ao WAAndusionisnaniTocingsoslansvivu
va\]ah@qnazmsﬁ/uﬁolﬂsugﬁvTuUszlnﬂl‘CJuUﬁUhqu SET50  Iu=tn
TRADING S50M23 Tunsau 935-945 9niia: LONG nsauany

SPREAD TRADING: 1Un SHORT SPREAD S50M23U23 Teifi -1.71 M
Jeguumls 1.59 9m luzUinfiosiolnunnn SPREAD s:1310 S50U23 aunoy
S50M23 U 5UR 29 0.9. 2566 9:IMAU -4.91 90

SET50 OPTION: &n1u: LONG S50M23P950 Qn CUT LOSS 3 9n dnsu
5uiiuzunse LONG S50M23C925 1 17 97 (SET50 = 940) 1Unnls 27
N (SET50=950) 1a= CUT LOSS 3 ynn1n SETS0 I3
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SET50 940 950
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S50M23 (30 MIN CHART)
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TECHNICAL COMMENT
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SET50 Index Last 1Yr Hist. Volatiity 2Week Hist. Volatiity
945.95 11.69 14.3311
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Break Intrinsic Time All-in-  Theory Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23C1000 1.10 0.50 =10011  0.00 1.10 5.83% 0.32 0 16573 16.50 0.07 58.32 5.8%
S50M23CaT5 370 1.50 =978.7 0.00 370 3.46% 2.02 0 17852 15.98 0.19 48.28 3.5%
S50M23Ca50 10.10 420 =9601 0.00 10.10 1.50% 8.20 0 13110 15.17 0.41 3872 1.5%
S50M23Ca25 23.40 840 =9484 2095 245 0.26%  22.08 0 5890 14.77 0.70 28.28 0.3%
S50M23Ca00 4450 1320 =9445 4595 #MANA -015% 4299 0 a73 17.07 0.a7 18.44  -0.2%

Put Option

Premium Chg Break Intrinsic Time All-in-  Theory Volume Open Implied Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23P1000 59.00 -14.90 =941 54.05 485 -0.52%  58.10 896 16.55 -083  -1485 -0.5%

0
S50M23P975 3650 1340 =9385 29.05 7.45 -0.79% 3483 0 1918 15.79 -0.81  -2096  -0.8%
S50M23P950 1830 -1070 =9317 405 14.25 -1.51%  16.04 0 4441 15.46 -0.58  -2995 -1.5%
S50M23P925 6.70 -6.40 =9183 0.00 6.70 -2.92% 495 0 5402 15.19 -0.30 -4236  -2.9%
S50M23P900 2.30 -2.20 =897.7 0.00 2.40 -5.10%  0.89 0 10259 16.64 -0.12 -49.91 -5.1%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX n:)'luauwusan'lu:vaouna\]rgumuds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 945,95 18.95 Z00x  BiEl23 10,000 SR S— S 0
Symbol Sefle Chg %hg Vol Ol Ol Che - 3%“ 50000
SE0J23 92501 0.0 0.0 73 &1 0 (10,000) A
S50K23 526 92 00 0.0 40 133 0 o \a-k—\ A , 10000
S50M23 341,30 14.7 16% 302664 595,954 51330 - i _
\Va WA Y o
550023 338.00 4.5 15% 4,734 90,67 7107 (0.9 ‘\ ’V WYY o
550223 938.80 14.8 165 13685  38.74d 3,929 (40,000) W
SEOHZ4 933.70 137 15 3,292 3,188 1138 (50,000) \ -250000
SET50 Futures Lonal(Sher) : &runan 80U Long(Short) 82,000} = -300000
©1 o™ bag) [a] Il [3¢] o o©1 o o o3
Long Short Met 235u 2 ddani 1idau R R - < - - A S
2 2 £ 5 5 5 5 &5 5 B & &
Ao 58,538 58,326 -9,768 -12055  -12.081  -9.862 Lo o = = = £ 9 F = = =
qoh gy I - moo= T3
dmha B5139 126,331 36,808 47303 38003 34358 - -« = 9
otas 139,859 1B6.873 -27020  -35254 -25928  -25.376
AUN: @89IUDVY Ua. 19188 wad NU": d189UdVe Ua. 19188 wad
AMN1STU SPREAD U d@uinduaan ASPS MODEL SET50 ns:AuAn PER N
1L Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 S50K23 S50M23 (i) uU.A. 66E 'Cl.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.n. 66E
¥ L. PER 155 888 902 908 915 922 942 963
U 30 w.A.66 U 27 nw.66 u 30 0.A.66 ru 27 W.e.66 ru 30 w.n.66 ru 29 0.8.66 PER 16 917 931 938 945 952 973 994
SS0F23 PER 165 945 960 967 974 981 1,003 1,025
S50G23 333 PER 17 974 989 996 1,004 1,011 1,033 1,056
S50H23 -5.93 -2.60 PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
$50J23 -9.70 -6.37 -3.37 PER18 1,031 1047 1055 1063 1071 1094 1118
S50K23 -9.81 -6.47 -3.06 031 PER185 1,060 1076 1084 1092 1,00 1125 1,149
S50M23 -8.80 -5.45 -164 173 142 PER19 1,088 1105 1113 1122 1130 1155 1180
*gundgudasiaanidouloingsswing w.g. - fi.a. 66 whiy 1.75%
AUN: @8J1UDVY Ua. 19188 wWad NU": d18uUdVe Ua. 19168 wad
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SINGLE STOCK FUTURES
LONG KBANKM23

Derivative talk
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rinlsans 1Q66 Andudndou 28% veuus:unrunsrinlsanst 2566 A 3.8
KOUAUUIN (+8% YOY) Vru=RIuslliu 2Q66 Dilsurnuuainsielineniosu

ans (NIl munsUsSUTUSRSInoNITURUTRAUGoNaU M-RATE $0d 1U.4. 66

$91AMKU KBANK Foviguu PBV $19 0.59 Iin uesdnluiwaibeiruunu

AAuNdUs Bov19s1 0.67 1M

SIANKUSIBAU  INJganunu: SIDEWAY andnisuringnulhiduinolsu 125

uan wSoudu EMA 10 35U Udd DOWNSIDE As1an Usaiguithrunernnnls

15R 138 UIN

nagnsnisainu

USug9ain LONG KBANKM23 TUR 132.00 unn darimnls 138.00 unn iia:

CUT LOSS 1.50 unnannnu

Future Underlying
Settle . Ol .
Future . Basis Vol Ol Leverage| Upside PER 66F
Price Change
KBANKM23  133.50 0.00 293 4209 -104 13.64 25.00% 7.56
AUN: ENe0LdIL Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD K:::JTI‘ “ 'i.Tn o
5.0% 2 Iu.""'-*.- "
3 3% 'l""lT "..ﬂl"-. n i =
| L L I
28% 1 [ higit

KBANK - st @ ]

-12% -10% 8% £% 4% 2% 0% 2% 4%
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SINGLE STOCK FUTURES
LONG LHM23

iGodnrinls 1066 1dugnranvest IanANWIINTAUIR 2Q-4Q66 ANAWU
fouUINVU Tngiawn: 4Q66 9:10ugnguanvedt rlknnsuSuasvousIAIAU
fioifuduro:RATUNSIVIaunu s1AKUD UPSIDE 24% lla-Unaulesiosduwa
gu103un3n 6% riol

SIANKUSIEIU  WKO: TECHNICAL REBOUND Halonnadounsauany
SIDEWAY UP Inginuinguni9gind: HIGHER LOW Anlonianaunndou
IUOFNUEIIEUR 9.00 UIN

nagnsnisainu

lu=unfio LONG LHM23 nu 8.50 unn Uaguunnls 23.60% 10nM1nnls 9.00
uAN 1az LOCK rinls 20% A 8.65 un

Future Underlying
Settle _ Ol :
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
LHM23 8.60  0.04 505 3336 499 - 16.73%  13.44

AUA: SNeNNUdTE Ua. 1018 wad

HISTORICAL PRICE

TECHNICAL CHART

LHC: 865 dail
YTD =mMTD
9% 7 P
SETS0 L M".,‘b"\-\-" ,«.w"jlm‘ 'W""“lk oo
23% . AARE N T —— o -
T ™, At L ) B85
. A T
T7%
PROP I
2.0%
] rsif(14, 70, 30, 1)
-126%
LH
18% @
-14% -12% -10% -8% % 4% 2% 0% 2% 4%
AUN: @18dUdIE Ua. 19188 Wad NU": d189UdVe Ua. 1918y wad
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 KTBM23 19.34 19.4 7,292 11,849 4,908 19.63 19.58 19.05
2 BANPUM23 8.7 8.65 6,407 42,806 - 653 16.03 8.59 8.54
3 TRUEM23 698 6.95 2,070 17,528 1,984 12.42 7.54 677
4 CPFM23 216 215 2,020 21,517 - 757 799 2118 2090
5 GULFMZ3 47.14 47.25 2,013 8,039 - o07 272 47.18 4498
& BLANDMZ3 0.87 0.86 1,379 71,903 - 1,621 8.95 0.87 0.33
7 TIBM23 166 167 1524 61,172 878 168 165
8 PTTM2Z3 31.41 3175 1,446 4,571 - 1,287 921 3262 30.88
9 IWLMm23 33.19 3325 1,224 9977 - 2 962 34.30 3275
10 BEMM23 8.41 8.4 1,046 8,929 - 1,016 13.30 g.00 8.20
11 PTGM23 1222 121 1,013 7,663 - 510 498 13222 1118
12 HMPROM23 13.75 137 911 3,395 - 701 859 13.75 13.42
13 SIRIM23 188 188 870 22,924 - 1,468 15.44 191 182
14 MINTMZ3 345 345 832 1917 - 185 8.96 35.04 34.02
15 SCGPM23 393 39.25 735 4,287 551 39.30 37.28
16 EAMZ3 649 65 693 22717 180 1581 65.44 60.76
17 IRPCM23 237 236 698 19,078 - 433 8.54 2.40 231
18 BAMM23 11.45 114 670 12,128 - 398 1197 10.80
19 PTTGCMZ23 38.19 38.25 656 3,676 - 105 727 4050 36.50
20 PTTEPM23 1525 152 648 2,964 - 447 16.78 153.27 150.11
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GOLD FUTURES

SIANOIANNANAANSTIOAUUSUROVU 25.4 IKSuryd Ko 1.3% Unn 1,965
IKSerYS [AIISIUUNINNISBOUATVOINUADAASIA-NISANANISUIN
sunASNaNansge-AIdnsmaniDulunisUsuuidoutl  navansgidniwe
A0IAVIUOULVOSUAIARNISINIUZINIIAA  TuvnuARaInAIANSNIS
sunmsnanglsy (ECB) v:0msusuvudnsnenituludunrnin duwald
DOLLAR INDEX USugioanaundn 0.76% Wnagin 103.3 90 @ nsSuntingioy
AnmVaalAsuINvdIAnyrataus:INA astsAYusInAla:gwanluansy
soutfanisUszsuWATUSnIWSUR 13-14 Dy,

nagnsnisainu

s1ANaUAN GF10M23 IoAu USLvu 170 uan Uan 32,370U1N (1,968
IMSUrYs) aINdNsIANadAMaIn SPOT adnnindoulkousionu 1,945
IMSUrYS ANSIAN GF10M23 Sulivzogiunseu 32,250-32,450 U AN
SIANOIANAEIUWOUAUNSIANNORNILISIEAU  MTKEheaduAdiuzUn
TRADING GF10M23 USIofu 1,950-1,980 IKSuryd S0 32,100-32,590
Uln  IBKINSIANVgUAILNIRNSOUaN  lluzUnsaidn  LONG  ANandy
REBOUND lla=rinungn CUT LOSS 100 unannu IlioJedAiunouidey
KINsSIANNaIANIAAEUTHOEAYINANA

GOLD SPOT

IOXGL C: 1,963.72 daily

|" Il'll-n»] ... }l'l‘l‘l"l

w )
M Ckd |I"|I A L]
; 1950

AL aNeuIUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,973 19 0.97 22,000 34,940  -5299
GOU23 2,001 17 0.8 6,960 10,221 -780

MINI GOLD FUTURES

Last Chg  FChg val o] OiChg
GF10M23 32,370 100 031 2,411 6,055 -536
GF10Q23 32,520 120 0.37 733 3,495 212
GF10V23 32,600 90 0.28 126 578 u

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 (GOM23)
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AANWSIATNDIAT IISIVIENm Kam EMA 75 Su 10uinuiieu BEARISH

BREAKOUT dudrynyrnuau 10udaro=Indanigiusio AMANSoU $1950-1980

GOLD ONLINE: iiu=tin TRADING GOM23 R $1950-1980 lla: CUT LOSS $3

GOM23

GOWZ3 6:1.972.50 daly

1980

. .”i"T||l+in.|"ﬂl“l
Il'mm,.#l . '.l.'" L': * {

..||'F|.‘I "y
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it i,”|n'|.l|
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rsi1{14, 70, 30, 1}
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nasndavsaninavAliiiduuin

FX (uaw/ USD)
34.00 34.25 34.50 34.75 35.00
1,850 29,898 30,118 30,338 30,558 30,778
1,880 30,383 30,606 30,830 31,053 31,277
1,910 30,868 31,095 31,322 31,549 31,776
1,940 31,353 31,583 31,814 32,044 32,275
1,970 31,838 32,072 32,306 32,540 32,774
2,000 32,322 32,560 32,798 33,035 33,273
2,030 32,807 33,048 33,290 33,531 33,772
2,060 33,292 33,537 33,782 34,026 34,271
2,090 33,777 34,025 34,274 34,522 34,770
AUN: @NguUdFe Ua. 19158 Wad

BASIS s:9 GOM23-GOLD SPOT

(Gold Online Futures Jun-23) GOM23 daily

q tm.s L N ety
LIS L o [SLERRY R 1 "l. . )
LI TTHh thr,p "o

Gold Spot Price,RT IQXGL

rs1 Diff=8.9000

AN: aNeuIUdTe Ua. 10158 Wad

A1uarunalsvaanuveod MINI GOLD FUTURES

UNSCNUS WEDe

(Atesswiiou 810 uwn/drurut/dio)

Teilla frls ANETTHLHEN+ Avls
future wlanuuilas fevu) VAT (vw)  (miavulgve
32,770.00 250.0 2,500 (210} 2280
32,720.00 200.0 2,000 (210} 1,730
32,5670.00 150.0 1,500 (210} 1290
32,620.00 100.0 1,000 (210} 750
32 570.00 50.0 500 (210} 250
32,520.00 0.0 - (210} (210)
32,470.00 -50.0 (500} (210} 710y
32,420.00 -100.0 {1,000} (210) {1,210
32,370.00 -150.0 {1,500} (210) {1,710
32,320.00 -200.0 (2,000} (210) (2,210
32,270.00 -250.0 (2,500) (210) (2,710

ALN: dNeNIUdFe ua. 10158 Wad
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