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Derivative talk
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SET50 FUTURES:

msaudrynyrrudsuvuneniducves FED nla: sun rinlk SET50 Vu
3971 1u=Un SHORT S50M23 AlUMAN3N 945 9 1rinrnls 935
20 I1a: CUT LOSS 4 9

SET50 OPTION:

Iu=tinso LONG S50M23P950 RIUANIN 13 97 (SET50 = 945) 1t
nnnls 23 9, (SET50=935) la: CUT LOSS 3 9n SET50 WNAD

SINGLE STOCK FUTURES:

IluzUnfio LONG KBANKM23 nu 132.00 unn Ja9uunils 10% 101
rinrls 188.00 uN l1a: A9 STOP PROFIT Anu

IU=U1 LONG SCGPM23 USIoru 40.00 u1n 10nnmls 42.00 uan
la= CUT LOSS 0.50 unnynnu

GOLD FUTURES:

GF10 FUTURES: llu:Un TRADING GF10M23 fi 32000-32500
UN $o LONG nsoua lla: CUT LOSS 100 un

GOLD ONLINE: iu:tin TRADING GOM23 A $1940-1970 lla: CUT
LOSS $3

FOMC DOT PLOT AMAAINaNnAoNIUe 66 fi 5.6%

A1 BLOOOMBERG

15 DNUNYU 2566

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

Gold Futures P.8
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| Derivative talk

anauzvayunaJnu

All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 109,479 114914 5,235 8704 -12408 97252
Foreign 123,583 120,650 2043 9264 20038 111763
Retail 199,746 187 254 2497 560 7634 209015

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 28,742 27 834 808 -1,032 -5,806 -21326
Foreign 82 550 65,205 16,255 25773 40,384 74212
Retail 73,798 50,961 -17,163 -24 741 -34 55 -52 886

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 47,919 57,992 10,073 14,381 45 66543
Foreon 5,358 7985 2839 2871 773 59997
Retail 3,455 50,744 12712 17232 7685 -125840

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 842 1,452 510 =241 -45 144
Foreign 34,348 44783 10,435 14147 12743 22336
Retail 38,326 23,281 11,045 14388 12788 21892

Call Option Lena(Short)

Pasition : Contract

Accumulated Long(Shor)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 151 523 37z 1,187 -B23 -1,698
Foreign 360 471 -111 -420 391 2,584
Retail 3,384 2,901 482 1,817 432 -B8G

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 22 34 10 e 404 930
Foreign 480 434 45 856 =10 206
Retail 2331 2387 56 934 334 1136
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SET50 OVERVIEW

SET50 935 945
S50M23 935 945

NOISINIA HOHVY3IS3YH Ag

wan1sUs=3u FED DURAISNSINONIDUCA 5.25% nUAA IETHE
dryryrrulsuvunenibesiusounindoveadan 2 ASIIUR 5.75% 9nAANT

Ruifongoggundnidnniuneved FED As:AU 2% nNAAUAET DOW JONES

onudusuad -0.68% doutnuisiinouautaluinisUs:guves sun. onudi PR AT NNIERAG

AgyaudryUruUSUVURNITDuS 9NAANWRUWoSTUS:g:010NguIduIUSU P e =S - —— :

Ty W

VUIINNISWUR 1597 TUS=8:GURANWRUNTDY9:3:a0adIId0fRIU dryryInu

uduueuiludeduausenatnruluyy VALUATION A9:Qn DERATING — s =

PER aJdu1 mudavanisidosninmundIuAuKUD NNG.AONISUSNFA n el

Susov d.d. Buisaonv:=unisus:nAludUn kN Nolidavuiondaunyin TECHNICAL COMMENT

IISyrKUu VfUIHQHHWHWSBOV'}UU\]UIIUOTUUIU']U']\]I’]']TH SET50 INDEX Juu S50M23 N34 SIDEWAY UP ;UNSoU

WNRAIMIUNSOU 935-950 9n 942-955 9n

SET50 INDEX FUTURES

DIRECTION TRADING: nsaudryrynrudSuvuneniusved FED iia: sun
rild SET50 VUlA9iA iu=Un SHORT S50M23 AluAnNga 945 9a 10N
nnls 935 9n 3= CUT LOSS 4 9

SPREAD TRADING: iUn SHORT SPREAD S50M23U23 T¢if -1.71 90
Jouumls 1.49 9n nuzUnfiosiolnunnn SPREAD s:1d10 S50U23 aunog
S50M23 U 5UR 29 0.9. 2566 9:IMAU -4.91 90

SET50 OPTION: liu:Linso LONG S50M23P950 AlliRndn 13 9 (SET50
= 945) 1UNAMIs 23 9n (SET50=935) lla: CUT LOSS 3 9» SET50 WNM
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SET50 Index Last 1Yr Hist. Volatility 2Week Hist. Volatility
946.07 11.46 13.8349
Call Option
Premium  Chg Break Intrinsic Time AII-|.n- Thepry Velime Open Im pllfa.d Delta Effect.lve Time
Even Value Value  Premium Price Interest  Volatility Gearina Decav
S50M23C1000 0.90 -0.20 >1000.9 0.00 0.90 5.80% 0.12 0 15999 17.64 0.06 65.47 5.8%
S50M23C975 3.30 -0.30 >978.3 0.00 3.30 3.41% 1.37 0 18112 16.68 0.19 54.55 3.4%
S50M23C950 9.40 -0.60 >959.4 0.00 9.40 1.41% 7.67 0 13124 14.74 0.45 45.25 1.4%
S50M23C925 25.10 -0.10 >950.1 21.07 4.03 0.43% 23.41 0 5887 15.53 0.77 28.90 0.4%
S50M23C900 47.70 0.10 >947.7 46.07 1.63 0.17% 46.19 0 957 19.28 0.90 17.89 0.2%
Put Option
Premium  Chg Break Intrinsic Time AII-|.n- Thepry Velime Open Im pll.e.d Delta Effect.lve Time
Even Value Value  Premium Price Interest  Volatility Gearina Decav
S50M23P1000 54.70 -0.30 <9453 53.93 0.77 -0.08% 54.06 0 901 17.04 -0.94 -16.32 -0.1%
S50M23P975 31.70 -1.10 <9433 28.93 2.7 -0.29% 30.32 0 1912 15.59 -0.83 -24.64 -0.3%
S50M23P950 13.50 -1.30 <936.5 3.93 9.57 -1.01% 11.65 0 4753 14.90 -0.55 -38.47 -1.0%
S50M23P925 4.00 -0.50 <921 0.00 4.00 -2.65% 241 0 7736 15.36 -0.23 -54.43 -2.6%
S50M23P900 1.20 -0.30 <898.8 0.00 1.20 -5.00% 0.21 0 10139 17.58 -0.08 -61.41 -5.0%
AUN: 8N8UDIL Ua. 19158 Wad
NIwsSoUN1sBEov1y SET50 INDEX ﬂO'lUETUWUSElﬂ’]U:VOJUﬂa\]F]UGI’I\]US:IHFT u
nsad@snu na: SET50 FUTURES
UNDERLYING Close Chg %Cha asumsbou
SET50 946.07 “121 -0.13%  14/6/23 - e P 0
Symbol Setfle Cha %Chg  Vol. Ol Ol Cha (10.000) 50000
$50J23 925.01 0.0 0.0% 73 81 0 A
S50K23 926.92 0.0 0.0% 40 133 0 (20.000) A
! ! 0% /V'\/\N pJ -0
S50M23 946.00 0.8 0.% 153,185 503,663 6,523 20,000) W
S50U23 942.90 0.7 0.1% 24,734 83,446 435 \ h‘ /' w/\ W -150000
{40.000) N ¥
$50223 943.90 10 0.1% 5897 40,530 1666 I w
S50H24 938.30 14 0.1% 1261 8,105 -225 50.000) \I ~200000
SET50 Futures Lona(Short) : dryrun a:au_Long(Short) (80,000} e 250000
Long Short Net 2 %u 2 Haleni 1éau g L T R L i goa CE
3 8 8 = & B 3 5 § ® & S
a0y 28,742 27,834 908 -1,032 -7,366  -21326 Ly & F 2 F f % oz z oz 7
~ © - = (=N ! 5 ~
6192A 82,550 66,295 16,255 25,773 64,965 74,212 - o ~o- - = 8
Mutag 73,798 90,961 -17,163 -24,741 -57,599 -52,886
AUN: NgUDIY Ua. 19158 Wad AUN: 8N89UDIL Ua. 19158 Wad
AIANISTU SPREAD fu guimhduaan ASPS MODEL SET50 ns:nuA1 PER A9
IhhLne Spread BSelna - Bselnd
S50F23 $50G23 S50H23 $50J23 S50K23 S50M23 (irin) u.A. 66E 0.A. 66E .8 66E w.n. 66E D.8. 66E n.&. 66E s.A. 66E
, PER155 8838 ' 902 908 915 922 942 963
u 30 Wn.66 ru 27 nw.66 tu 30 0.A.66 U 27 W.8.66 ou 30 W.n.66 ru 29 0.8.66 PER 16 917 931 938 945 950 973 994
S50F23 PER 165 945 960 967 974 981 1,003 1,025
S50G23 -3.33 PER 17 974 989 996 1,004 1011 1,033 1,056
S50H23 -5.93 -2.60 PER17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
$50J23 -9.70 6.37 337 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
S50K23 -9.81 -6.47 -3.06 031 PER 185 1,060 1,076 1,084 1,092 1,100 1,125 1,149
S50M23 -8.80 -5.45 -1.64 173 142 PER 19 1,088 1,105 i, 1,122 1,130 1,155 1,180
“auufgudaneandoulomnasswine w.a. - .8, 66 Wiy 1.75%
NUN: @1891UdVY Ua. 19188 wad NUN: @euudVe va. 1918y wad
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SINGLE STOCK FUTURES
LONG KBANKM23
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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

SIAKUSIBAU  INJganunu: SIDEWAY andnisuringnuliidunnolsu 125
UIN wSoudu EMA 10 5U Udd DOWNSIDE Asnin Us:i0uidmuneriarils

15R 138 UIN

nagnsnisainu

lu=unfio LONG KBANKM23 nu 132.00 un Jeguunils 10% 10nnls

138.00 UNN l1a: A3 STOP PROFIT ANU

Future Underlying
Settle _ Ol )
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
KBAMNKMZ23 132 81 0.31 38 4134 -25 - 25.00% 7.56
ALN: ENe0ILdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD K.::.HT iy
5.9% - |“_. g i
* 23% ' ,_--'T ‘—_“lll-.. _ 13800

| |,‘|ri|r*'ﬂ‘".a""- _l"."lr"'h"lﬂn"' S
il e -

-12% -10% 8% £% 4% 2% 0% 2% 4%

ALA: ENeNNUdFe Ua. 1018 wad

ALN: dNeNIUdFe ua. 115 wad
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SINGLE STOCK FUTURES
LONG SCGPM23

waus:nounisvay SCGP 9:AouqailiugoiRindovedt muiAsugnalani
noooiusd  duwalironudounsidauAninuovesaunsalinausing
Us=9audiualiuipulavusgngsiontiod  Tuvru:nus:inFlneia:nauus:ine
oBuudaidugnusielsranved SCGP 2:laUs:Tustinnnnisiugiovednia
nsnoviRyolia:N1sIUIeTSauRIWILVU FAIR VALUE Ifnfu 56 Unn
SIAMRUSIEU dryryrru TECHNICAL REBOUND 91niudSuU 37.25 uin

uintio EMA 10 3u a:rfouluinuAugoduinaule 1Tnungegn 42.00 un

nagnsnisainu

lIuzUn LONG SCGPM23 USI9ru 40.00 uan 1danannls 42.00 uan ia: CUT
LOSS 0.50 uanvNnu

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
SCGPMZ23 40.55 0.05 g7 3732 -241 - 11.71%  28.86

ALN: ENeNNUDTE Ua. 19188 Wad

HISTORICAL PRICE

YTD =MTD

i
5% o it
SETS0

TECHNICAL CHART

27% |

-28.9%
SCGP

-3%% -0% 5% -20% -15% -10% 5% 0% 5%

ALA: SNeNNUdFE Ua. 1oide wad

ALUN: dNenIUdFe ua. 1ige wad
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TRACKING PERFORMANCE
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-20% -10% 0% 10% 20% 30% 40% 50% 60% 70%

., = s, = . . oy o 5, .
vianuwig) medmnmareuwusrldnadalufusinduiun Soufunendadige dunssauwuazauauniafiufideiduusililnanusi
flasmaau

AL ENeNNUDTE Ua. 1188 Wad

TOP 20 MOST ACTIVE VOLUME

Future Vol Ol Change Leverage Resistance Support
1 AvM23 287 2.8 6144 32283 - 577 8.48 2.96 2.85
2 TRUEM23 689 6.85 5127 20509 - 2 12.42 71 6.77
3 TIBM23 162 163 1615 18154 1,036 171 162
4 BLANDM23 086 086 1400 71,002 - 8.95 0.86 084
5 KEXM23 1222 126 995 3,280 - a1 1135 10.88
6 BANPUM23 89 8.9 946 40954 - 846 16.03 8.89 8.77
7 M3 352 35 615 8027 - 821 962 3452 34.84
8 BAMM23 1152 114 553 11,126 - 227 1165 11.40
9 IRPCM23 24 238 521 17,777 - 547 8.54 241 240
10 THANIM23 3.3 33 500 2,019 - 500 421 330 333
11 HVPROM23 139 139 400 3,996 400 9.59 13.90 13.41
12 CBGM23 7065 7075 399 3,157 - 178 6.56 70.98 68.00
13 MINTM23  33.95 34 321 1470 - 19 8.96 35.08 33.95
14 comym23 28 2825 231 3731 - 193 494 28.85 27.08
15 KTBM23 1944 195 218 8615 - 2,005 19.63 19.65 19.40
16 GUFM23 4639 465 206 8161 - 201 272 4671 4538
17 sccm23 3367 335 205 1308 - 1 12.04 34209 33575
18 AWCM23 53 53 199 6891 - a89 5.40 5.22
19 PTTGCM23 3929 3925 194 3,010 - 23 7.27 39.15 38.69
20 TOPM23 4654 4625 147 695 - 94 9.03 4720 4615

ALA: SNeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANNaYARaInansTItoAU Indoulnotiuwou Ines:1ongnissoviaUsuiu
UIn=9nguanveudun 1,960 IKSury< nousadadunUnf 1,941 InSoryd 10U
nisUSuanald 1.7 IKSurys 3N3UndurUn navN1sus:zuulouIanIsSiuvad
sunASNaNansy (W) IiduaAdnsIneniomuAnlunsUs:sunSIt
IsifidudnyrynuRv:=USUUReNIUe 0.25% 1udn 2 ASs Meluauld naduse
nsindoulnovadnatAnaAn  laznannku  a:fouvnmalnruaouloud
ansgiioAuUnau 232.79 9a nSo 0.68% dnSudutiia:wsul uenvn
ARRIUNISUS:gUvausunATsnawglsu (930) ||a:su1msnmarjt'J‘u (CloIv)
GuUNSIUAIWeVoaIASLEINIANSY 15U 9IUSULIVOSUEIARNISIIIUSIEY

aUnnK, vonAUaN lazastinouidolugiusina dac

nagnsnisainu

s1ATNDUAN GF10M23 10oAU IWUVU 50 uan UaR 32,140 un (1,948
IMSUNYS) auNINsIANaIAMaIn SPOT adnnindoulkousionu 1,943
IKSurYY AMNS1A1 GF10M23 5uﬁv:ozﬁunsou 31,900-32,400 uaN NFANW
s1ANOUANINGUETOGUWOUTUNSOURUSIIDUIS 1,940-1,970 IKSeryd nnlK
Whgd9uAuIUUN TRADING GF10M23 USIonu 32,000-32,500 UN II5IKN
vguauuIinNsaua lluzuinsaidn LONG lla:mnunyn CUT LOSS 100
UININNU ioJauunUIFEIINSIANaUANIAZEUTHOEAINANA

GOLD SPOT

IOXGL C: 1,943.45 daily

macd1(12, 26, 9)

et e o T e

AL aNeNUdTe Ua. 1oide wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,951 6 -0.33 22,000 34,940  -5299
GOU23 1,981 6 031 6,960 10,221 -780
MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,140 40 012 2,411 6,055 -536
GF10Q23 32,220 60 -0.19 733 3,495 212
GF10v23 32,400 40 D12 126 578 111

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKA 9 STANUAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:=Usuncu
MssovrgInavUTUZadI0a1 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOM23)

NOISINIA HOHVY3IS3YH Ag

AANWSIATNDIAT IISIVIENm Kam EMA 75 Su 10uinuiieu BEARISH
BREAKOUT ddryryrnuau 10Uddro=Iindanngiusio AMANSoU $1940-1970

GOLD ONLINE: iiu=tin TRADING GOM23 R $1940-1970 lla: CUT LOSS $3

GOM23 BASIS s:r91 GOM23-GOLD SPOT
GONZ3 €: 1,950.90 daily (Gold Online Futures Jun-23) GOM23 daily
bl ||f|?"'|ll||',l'-bl"| T L .
il Hl 3 . ih Inhbt TEMOW b T Wb,
|ilnl_f"."'lll| "..l |I ‘- "“lT--"I!VII"M o
Il"l-' ""..Iiw ot |l " Gold Spot Price,RT IOXGL
W e ] [
S : Lt Towe Mamig apy 1,
| S B LTI B e !
macdi(12, 26, 9) rsi I.Z‘I\ff=7‘75DO
- FaN
. o N
AL ENeNNUdTE Ua. 118y Wad . AN: aNeuIUdTe Ua. 10158 Wad
o w G ] ]
nasidassannavAlAiduuin Auarunilsvaanuved MINI GOLD FUTURES
FX (uawn/ USD) GnacnuseeEog
3400 3425 3450 3475  35.00 (Fressubey 9810 vin/dhinn/di)
Taila fivls AT+ vl
1,850 29,898 30,118 30,338 30,558 30,778 future wiaeuwdas favu) VAT () (eevuldawe
1,880 30,383 30,606 30,830 31,053 31,277 32,470.00 250.0 2,500 (210} 2,280
32,420.00 200.0 2,000 (210} 1,780
1,910 30,868 31,095 31,322 31,549 31,776 32.370.00 150.0 1500 210) 1290
1,940 31,353 31,583 31,814 32,044 32,275 32,320.00 100.0 1,000 (210} 780
1,970 31,838 32,072 32,306 32540 32,774 32,270.00 50.0 500 (210} 280
32,220.00 0.0 - (210} (210
2,000 32,322 32560 32,798 33,035 33,273 32.170.00 =00 (500) 210) 710)
2,030 32,807 33,048 33,290 33,531 33,772 32,120.00 -100.0 (1,000) (210} (1,210)
32,070.00 -150.0 (1,500} (210} (1,710}
2,060 33,292 33,537 33,782 34,026 34,271 3202000 200.0 (2,000 210} 2.210)
2,090 33,777 34,025 34,274 34,522 34,770 31,970.00 -250.0 (2,500} (210} (2710)
AUN: @NguUdFe Ua. 19158 Wad AlN: @N89UdTE Ua. 19158 Wad
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