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SET50 FUTURES:

nsUSuagnannrusnaus:INAINAcWILILUBUVOINISUSUTU
nonIDu veu-RJedsnulubisunaauaInUs:iunsidodnia:
FLOW Traoon niuztin SHORT S50M23 A 930 97 101rinrls 915
9Alla: CUT LOSS 4 90

SET50 OPTION:

IuzUn LONG S50M23P950 A 22 A (SET50=930) 1UnNn1ls 37
90 (SET50=915) la: CUT LOSS 3 9»n A1 SET50 Wngu

SINGLE STOCK FUTURES:

luzun LONG IVLM23 USIoru 33.75 un 1Jnnnnls 36.00 unn lia:
CUT LOSS 0.50 uan91nnu
lu=Un LONG ERWM23 USIorU 4.66 unn 10ann1ls 4.88 unn lia:
CUT LOSS 0.06 unnannu

GOLD FUTURES:

GF10 FUTURES: outiiUn LONG GF10M23 nuﬁ 31900 U U
fnls 110 unn fiosio 1UNrANTs 32420 UNN STOP PROFIT Anu
GOLD ONLINE: fiuzUin TRADING GOM23 i $1920-1950 lla: CUT
LOSS $3

NUIWodINNY W.A. +8.7% gunNdAIA

Time Cur. Imp. Event Actual Forecast Previous
Wednesday, June 21, 2023

13:00 &s GBP Core CPI (MoM) (May) 0.8% 0.6% 1.3%

13:.00 & GBP Core CPI (YoY) (May) 71% 6.8% 6.8%

13:00 & GBP CPI (YoY) (May) 8.7% 8.4% 8.7%

13:.00 & GBP CPI (MoM) (May) 0.7% 0.5% 1.2%
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All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 133,221 124,681 8,540 20,795 83259 24188
Foreign 176,418 210,484 34,076 84477 25756 35845
Retail 280,451 254,925 25,536 63827 -57,503  -80,033
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 54 807 58,872 5,085 2,081 332 8,569
Foreign 140,317 160,587 20,270 80955 -47584 11311
Retail 164,425 138,080 25,335 78,804 47232 2742

Sing|e Stock Futures Long[Shorﬂl Position : Contfract Accumuloted Long(Short)

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 59,502 41,206 18,206 26130 74177 8789
Foreign 8,071 8,951 -850 11172 18,905 30732
Retail 47,320 64,726 17,406 37,302 -04082  -39,521
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Short Mt 2 Doys 1 Wesks 1 Months
Institution a7s 1,817 =041 -1,383 -285 1,165
Foreign 26,007 38,543 12,536 14318 2273 -5890
Retail 30,667 17,180 13,477 15701 1,888 4725
Call Option LonalShert} Position : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 175 215 -40 774 -1,685 -2,111
Foreign 1,032 910 122 421 73 2764
Retail 8,360 8,442 82 1195 1613 153
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 141 98 33 119 280 516
Foreign 803 1,108 -305 206 331 1,140
Retail 5,608 5,335 272’ 415 51 624
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SET50 OVERVIEW

msaudrynynnudsuiuneniDusvedus:snu FED IWonnduRuwod
UMUNEA 2% NAAURANARUANSTHOUTUSUAY -0.16% T -0.72% Vru:h
hglsUonutinissneuiuruioved U.K. vengsio 8.7%Y0Y uinndina
8.4%YOY rlinainAIngn BOE :Usulunenidesiuboinindovedtan
2% (IAANAFIUSUVUBN 0.75-1%) NAAUASU FTSE 0utiusuay -0.25%
doudnuIsIiISINAAUYIN DELTA onudiunad isus:Iiuntunisidounadu
SouvuINANUIUTIAEFIKUIUS-S1UANWINUSIUAS FMUAANTI FUND
FLOW §unAnulnasonankasonutivagansiunainfiu 3.6 Wuahuuin
= SHORT SET50 FUTURES 3n 2 nijudnyryn nelsiidadaionsdouinugiu

AR SET50 INDEX Wnmomunsaulunsau 915-935 90
SET50 INDEX FUTURES

DIRECTION TRADING: nnsUSuavnannrumnus:inAonaouliuiuuau
vaunsusuvumneniTed vruzAdedunieludisinaauanUs:idunisidodna:
FLOW Tnaoen iuztih SHORT S50M23 A 930 97 1U1rinrls 915 9aiia: CUT
LOSS 4 90

SPREAD TRADING: 1Un SHORT SPREAD S50M23U23 T¢if -1.71 N
Jeguumls 0.49 9n luzUnfiosiolnunnn SPREAD S:1d10 S50U23 aunog
S50M23 U 5UR 29 0.9. 2566 9:IMAU -4.91 90

SET50 OPTION: ilu:Uin LONG S50M23P950 fi 22 90 (SET50=930) 177
rinls 37 90 (SET50=915) A= CUT LOSS 3 90 A1n SET50 Wngu

ﬁﬁ:*"%q—wﬁ e ey

nuosSu  nuoMu

SET50 915 930
S50M23 915 930

S50M23 (30 MIN CHART)

AL, e S

TECHNICAL COMMENT
S50M23  9gluBoInIFIULOINSOUNS
Indoulron 915-930 9n

Securities

A ASIAPLUS



Derivative talk
nagnsnNIsaynuaywus

SET50 Index Last 1Yr Hist. Volatiity 2Week Hist. Volatiity
92593 11.52 11.2126
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Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time

Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Gearing Decay

S50M23C1000 0.10 -0.20 =10001  0.00 0.10 8.01% 0.00 514 16943 21.83 0.01 89.27 8.0%

S50M23Ca75 0.50 -0.50 =975.5 0.00 0.50 5.35% 0.01 2838 17190 20.21 0.04 79.67 5.4%

S50M23Ca50 1.90 -1.90 =951.9 0.00 1.80 2.80% 0.42 2270 13018 17.30 0.15 73.31 2.8%

S50M23C925 7.90 -7.00 =9329 083 6.97 0.75% 5.08 1857 6589 14.86 0.48 56.59 0.8%

S50M23C900 2550 -1000 =9255 25893  #N/AMNA -005% 2454 93 981 15.83 0.86 31.22 0.0%
Put Option

. Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time

Pr m Cho Even Value Value Premium Price Volume Interest  Volatility Gearing Decay

S50M23P1000 7490 1070 =9251 74.07 0.83 -0.09%  75.91 1 954 #NANA 100 1236 -01%

S50M23P975 5230 1090 =9227 4807 3.23 -0.35% 50.93 57 1893 2452 -092  -16.25  -0.3%
S50M23P950 27.20 810 =9228 2407 313 -0.34% 2635 265 4524 1475 -0.89  -3015 -0.3%
S50M23P925 9.00 410 =916 0.00 9.00 -1.07%  7.02 1895 7362 14.89 -0.51 -5283F  -11%
S50M23P900 2.00 0.80 =898 0.00 2.00 -3.02%  0.49 2429 8143 17.07 -0.16 -71.96 -3.0%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSOUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsadasnu la- SET50 FUTURES
UNDERLYING Close  Cha %Cha  asumsbouis
SETSO 925,93 -5.65 =034 2UWE23 - - 0
— e Stock Foreign Net (hs) i cc TFEX Foreign Met (rhs)
Symbol Setle  Chg %Chg Vol Ol Ol Chg (10.000)

550,23 525,01 0o 0.0 73 81 0 \\IN N\_\A /}\ 50000
(20,000} §

S50KE23 326.32 0.0 0.0 40 133 0 Vv \ IJ V\m J\_/ \_100000
S50M23 324.00 -11.0 -12% 261,007 543531 4,566 30,000) A WMW

550023 32170 -10.3 1.2 74010 13013 4,547 \ 4 150000
S50723 52310 105 At 1431 52246 2870 000 w
SEOHZ4 13,60 0.z -1t 5004 10,207 £30 50,000 -200000
SET50 Futures Lonal(Sher) : &runan &8 Long(Shert) 80,000 \- 250000
Long Short Met 235u 2 ddani 1idau 8 8% 8 § 8 8 § 8 & & 8 T
& & & = e IS 5 P = = < <
- 54807  59.872 -5.065 2061  -5474  -8.569 f &€ § 2 = 35 2 5§ 3 2 5 3
— £ 3 & I g 24 3 F I 3L
dmha 90,317 1605ET -20270  -80355  -7.200 11,31 & & 2 F
otas 164,425 139.090 25,335 73834 12674  -2.742
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 IVLM23

NOISINIA HOHVY3IS3YH Ag

IWLVU QOQ HUUKANIINUSUICUVISRIWLTULNOES10 3.90 910
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AAN1NMISIoN 2Q66 WIULNUIVaULUSKHIS AnNIstUnnisunav:uUSuso

3.45 au

AU vrusimA  SPREAD  wamfiruAnelsinannonus:Ins:3dune:nsuio

TndiAsgAuIonnountn KaavuISNUosls FAIR VALUE InNAU 44 uan

$IAKHUSIBIU gomaldnUioy HavNARIudsulsu EMA 75 U

VOUsAKIN

nosunlsu 33.75 (EMA 10 3u) IuzUnivna:au IHion1araisousunoU

nagnsnisainu
lu=Un LONG IVLM23 uUSIonu 33.75 un 1Uannals 36.00 unn lia: CUT
LOSS 0.50 UN9INNU
Future Underlying
Settle ] Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
WVLIM23 34 .51 0.01 118 7630 =130 - 41.78% 6.18
AUN: e91UdFe Ua. 19188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD '"‘-C:“““Iw o
[lal™
SETSD e ' ‘I-I""i"\.‘\""“'-‘
0.1% ! "w.‘l_ : | " i \‘I|”‘Il‘\:‘-‘_l .
14.9% : IMI""L.M ""m'.‘ - =
PETRO - o rsi1(14, 70,30, 1)
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SINGLE STOCK FUTURES

LONG ERWM23

uoltunlsuna 2Q66 1Js:a0029 QOQ (TURN AROUND YOY) Haduu
nanManeuiRualulng IsueudunuwulUdnisifulngos 2H6E6 - 1Q67
mURANUNRouIRBoFIBIAUNING ADIISITUINGUINMSIWLIREOTUIU
unlngia=suN1gngNIanevingados 4Q — 1Q veannt FV IMAu 5.70 un
SINAUSIYIU IMIWNAD IKUDIAU EMA 75 Ju wSoudand: HIGHER
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LOW Ug8 DOWNSIDE Un9:91An 10nHungSunoUagn 4.88 un

nagnsnisainu
lu=Un LONG ERWM23 USIatu 4.66 uan 1Uamnls 4.88 unn 1a: CUT
LOSS 0.06 unvINNU
Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ERWM23 4 68 0.00 500 1082 -500 - 16.44% T5.00
AUN: Ned1UdFe Ua. 19188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD e -
0o
-19% — ".‘!lhl.: n N e
SETS0 b T .-.r--i--=|w,.~-'l' T l-rr"'l: J I" = lw!l"‘,lLl n._ IIl'“- - -
HHI I’h.w‘“ I“"" it |||I H'Ilpr'.
TOURISH . e :_._.,.... w
ALA: SNeNNUdFe Ua. 1018 wad AUN: dNenIUdFe ua. 1015e wad
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 STPIM23 353 3.5 4,503 17,629 3 6.44 3.53 3.55
2 BEAUTYM23 0.6 058 4,229 12,501 - 1,275 4.05 063 0.61
3 SUPERMZ3 054 054 3,000 35,354 - 1,000 4.28 0.54 0.53
4 SIRIM23 184 184 2,265 21,444 - 55 15.44 194 1.4
5  BLAMZ3 26.85 268.75 1,014 5730 - 999 13.04 2779 26.63
3 EAM23 58.25 57.75 886 8,998 - 1,522 15.81 60.85 59.16
7 TIBM23 159 159 824 17,149 - 5 1.60 155
8 GPSCM23 59.09 59 753 2,277 - 349 8.12 60.50 56.52
9 GUMNKULM23 33 3.2 673 121,419 - 428 19.36 3.36 329
10 BAMMZ3 10.72 10.8 637 9,939 - 254 11.05 10.63
11 LPNMZ3 44z 432 511 3,083 11 673 447 435
12 PLANBMZ3 8.1 8.3 504 10,050 - 500 7.02 8.10 8.30
13 ES50MZ3 8.84 8.85 500 8,074 - 2,400 5.48 9.01 8.84
14 ERWM23 468 468 500 1,082 - 500 6.78 493 4.68
15 BCPGMZ3 9.05 9.05 400 4,904 - 502 4.24 9.05 8.85
16 CPFM23 20.85 209 322 18,662 - 103 799 2196 2070
17 STECM23 853 8.6 258 3,297 - 33 6.19 8.96 8.65
18 CBGM23 65.28 65.25 253 2,202 - 182 6.56 67.60 63.22
18 IMTM23 39.15 3875 245 2,655 21 4075 3849
20 GULFMZ23 4525 45 237 6,106 - 3 272 46.09 4462

ALA: SNeNNUdFE Ua. 1018 wad
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GOLD FUTURES

sHANaIANANnansItoAU anad 3.9 IKSury« Unogh 1,932 ISy nal
foginagvouds:sausunAIsNaanss (IWn) audnyryinudniwna:inurin
UsuvudnsneniDuaunuiev:s:asfoatds:auilunovedwn i
ananinismamsnilngIiinanuInngt  70%  RiwAvVunaniDedn
0.25% funisUs=uuidiou n.A. U deidudeduausiomsindoulnovedsinn
nauAn dmnsusuti uanintionINdouinasdun 2 voaus:snuIWRAFRegmian
guRoVRNMIUVOAaIASUINVEIAYVaIansy 15U 9usuvasSuadannis

F1USIWAUNH, sonvrstnuliodo Ia:astEUNIASUTRY dad

nagnsnisainu

s1ANeUAN GF10M23 IJofu anad 90 un Uan 32,010 UN IABUINY
1,935 IMSUrYY @undnsiANavAmatn SPOT  andanindeulnousionu
1,933 IKS8rYY ANSTIAN GF10M23 Sulivzogiunsau 31,850-32,300 UN
MnNsindeulrovesiANadAItoonu Miks:nagdutinainuanunsnidn
annu: LONG GF10M23 nuiads 31,900 uan Jeguuirinls 110 unn u=un
fiorio AAKIINTS REBOUND Ingiidananals 1,960 1KSuryd 1se 32,420
UIN lasikKuAYA STOP PROFIT T8RANU IWeUnlon1avinnukninsiAn
nouAIA3aUTOEAIINATA

GOLD SPOT

IOXGL C: 1,932.79 daily
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AL aNeuIUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,937 0 0.0l 22,000 34940 @ -5299
GOU23 1,967 0 0.0l 6960 10,221 -780
MINI GOLD FUTURES

Lot Chg  %Chg Vol o] Ol Chg
GF10M23 32,010 30 008 2,411 6,055 -536
GF10Q23 32,120 50 -0.16 733 3,495 212

GF10V23 32,300 -30 -0.09 126

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

AANSIAINBIAN D= FALSE BREKAOUT munaunouiingingu BULLISH
ENGULFING shAnauindnseunnsindoulion $1920-1950

GOLD ONLINE: iiu=tin TRADING GOM23 R $1920-1950 lla: CUT LOSS $3

GOM23 BASIS s:r91 GOM23-GOLD SPOT
GOMZ3 €:1,937.20 daily (Gold Online Futures Jun-23) GOM23 daily :
L TR I Y e ™
gt | |‘II'|.-"|' W I’-ml M : " '+"1':' Tt .""r:i'! ey
lJ.m {1} ",, T ﬂll," 1950 - el T ot Tt-‘rr.i“.:.'
Il"].” 'II'--Il".I ” | e Gold Spot Price,RT IOXGL ‘
’ L L "y '-‘., il L
i STl L . N .
macdi(i2, 26, 8) i l L ' ! i ' i e T -‘T
rsi D‘\ff=4‘l‘m0
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 32,370.00 250.0 2,500 (210} 2,280
32,320.00 200.0 2,000 (210} 1,780
1,910 30,868 31,095 31,322 31,549 31,776 32.270.00 150.0 1500 210) 1290
1,940 31,353 31,583 31,814 32,044 32,275 32,220.00 100.0 1,000 (210} 780
1,970 31,838 32,072 32,306 32540 32,774 32,170.00 50.0 500 (210} 280
32,120.00 0.0 - (210} (210
2,000 32,322 32560 32,798 33,035 33,273 32.070.00 =00 (500) 210) 710)
2,030 32,807 33,048 33,290 33,531 33,772 32,020.00 -100.0 (1,000) (210} (1,210)
31,570.00 -150.0 (1,500} (210} (1,710)
2,060 33,292 33,537 33,782 34,026 34,271 3152000 200.0 (2,000 210} 2.210)
2,090 33,777 34,025 34,274 34,522 34,770 31,870.00 -250.0 (2,500} (210} (27100
AUN: @NguUdFe Ua. 19158 Wad AlN: @N89UdTE Ua. 19158 Wad
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