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Derivative talk
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SET50 FUTURES:

saAUNTuAUUSUAdISY AFiNTY FUND FLOW TKaoania:nasidoun
Wdy Duisuneauso SET50 u:Un TRADING S50M23 funsou
905-920 90

SET50 OPTION:

U=t LONG S50M23C900 R 7 9 (SET50=905) IJnrinrls 22
9M (SET50=920) lla: CUT LOSS 3 9a ANA SET50 Wngnuils
DOWNSIDE 91116

SINGLE STOCK FUTURES:

lUzU1 LONG IVLM23 uSIonu 33.75 unn 10annnls 36.00 unn lia:
CUT LOSS 0.50 unnannu

IU=Un LONG ERWM23 USIoru 4.66 un Jeguunils 22% 1dam
s 4.88 1N 11a: LOCK rnls 10% A 4.72 un

GOLD FUTURES:

GF10 FUTURES: @nnu: LONG GF10M23 nui 31900 u1n drinls
110 1N fiosto 1hrnAnls 32380 UN STOP PROFIT ANu
GOLD ONLINE: 1iu:Uin TRADING GOM23 A $1900-1930 lla: CUT
LOSS $3

BOE rsoslwsd VunaniUe 0.50% g 5.00% gudn 15 U

Surprisingly Large Hike

erest rate by half a

fiun: BLOOMBERG

23 UNU1YU 2566

~\

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

Gold Futures P.8
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NOISINIA HOHVY3IS3YH Ag

All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 182,121 144,176 37,545 46485 03644  B7208
Foreign 155,640 155,723 83 34159 47387 13875
Retail 287,318 325178 37,862 12,326 48257 -101,083
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 48,385 51,284 2,898 7,954 233 _10,886
Foreign 113,953 118,148 4195 24485 73524 10,194
Retail 149,729 142,635 7,004 32420 73757 20,860

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

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 111,193 74,988 36,205 54501 87,791 59,845
Foreign 18,247 12 767 5,480 4550 24879 37,080
Retail 83,450 125,145 41,685 59,001 -112670  -96,925
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Short Mt 2 Doys 1 Wesks 1 Months
Institution 1,138 843 205 545 =170 206
Foreign 20,476 22,007 21,531 14067 1512 13278
Retail 18,316 18,080 1,236 14713 1,342 12,982
Call Option LonalSher} Position : Contract Accumulated Long(Shor)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 182 389 187 =237 -1,835 -2,484
Foreign 1,082 1,485 393 271 327 1,640
Retail 3,978 5,388 580 s08 2,162 844
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 590 568 122 55 249 S44
Foreign 1,647 1,206 441 136 445 148
Retail 5,852 5,415 563 291 685 -385

AU: aNeNIUdde ua. 1ide wad
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SET50 OVERVIEW

msUs:ul BOE onutiuausuiuneniDu«dn 50 BPS uinndinainAm
25 BPS UINS:AU 5% haueniduiWoveou U.K. ogjs:auain 8.7%YOY
veu:RwY U.S dosiinasvauls:sau FED AitiughsanisusuiunaniDudiio
NAAURUIW NsavdrynyrruiRurtinVunaniDusingsiu NAAUINUAD U
f0aM0IASYINIB=A0ETONAAUADSIATUNTUAU BRENT 91utiusuay
3.86% 10uIsINAAUFERUNdUWANU doudedeluds:inARgegTunio:
VInAdWUauINUs:IBUNTSIDadluTy Us:ifiuauiawnz6avey STARK
TiaAnsBovnogun1o:1uIUN VousRRANWANRUUINAGIDIUSIUSaU
Argnguaniusou 3 Ioun 32.18 UIN/USD JulsinAfusio FUND
FLOW myTidavaiiondouvunuiinin SET50 USugnumunsou 905 —

920 90
SET50 INDEX FUTURES

DIRECTION TRADING: shAnunduauUsuadiisy fiFinnd FUND FLOW flka
oonia:NsIouRluty 1Julsinaausio SET50 1uzUn TRADING funsou
905-920 90

SPREAD TRADING: 1Un SHORT SPREAD S50M23U23 T¢if -1.71 N
Je0unnls 0.20 9» 1u=unfiasialnunin SPREAD S:+9 S50U23 aunoy
S50M23 U 5UR 29 0.9. 2566 9:1MAU -4.91 9

SET50 OPTION: lu:Un LONG S50M23C900 R 7 9 (SET50=905) 1J7rin
ls 22 9n (SET50=920) Ila: CUT LOSS 3 9a A SET50 Wngnuis
DOWNSIDE 911n

nuosSu  nuoMu

SET50 905 920
S50M23 905 920

S50M23 (30 MIN CHART)

ﬁﬁ:*"%q—wﬁ e ey

AL, e S

TECHNICAL COMMENT
S50M23  9gluBoInIFIULOINSOUNIS
Indoulron 915-930 9n
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility

918.69 11.51 11,5513
Call 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
S50M23C1000 0.10 0.00 =10001 0.00 0.10 8.86% 0.00 748 16652 25.55 0.01 83.94 8.9%
S50M23Ca75 0.30 -0.20 =975.3 0.00 0.30 6.16% 0.00 1201 16963 2213 0.03 84.93 6.2%
S50M23Ca50 1.00 -0.90 =951 0.00 1.00 3.52% 0.10 1805 13348 18.11 0.09 85.21 3.5%
S50M23C925 520 =270 =9302 0.00 5.20 1.25% 3.21 1777 7094 1575 0.37 66.14 1.3%

S50M23C900 2000 -550 =820 18.69 1.31 0.14%  19.06 144 1029 15.01 0.83 3821 0.1%

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 8170 680 =9183 8131 0.29 -0.04%  B1.67 20 954 #MNANA 100 1124 0.0%

S50M23P975 56.50 420 =9185 56.31 019 -0.02%  56.68 35 1865  #N/ANA 100 -16.26 0.0%
S50M23P950 33.00 580 =917 31 1.69 -0.18% 3179 258 4722 19.33 -0.89  -2482  -0.2%
S50M23P925 12.00 300 =913 6.31 5.69 -0.62%  9.91 1842 7099 15.89 -0.62  -4775  -0.6%
S50M23P900 2.40 0.40  =897.6 0.00 2.40 -2.30%  0.76 3680 5913 16.95 -0.20  -7494 -2.3%

AL ENENNUDTE UA. 10188 Wad

NIWSouUN1sBavay SET50 INDEX nmuauwusamu:vaounaanumads:|nF1 TU
nsad@1snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 91369 -7.24 0794 2Z2EIZE - . . 0
k—»\cc Stock Foreign Net (Ihs) e o TFEX Foreign Met (rhs) 50000
Symbeol Setfle  Chg 3%Cha Val. (@] Ol Chg (10,000) P A A
50123 525 01 00 0.0 73 & 0 \V J V‘\f\ [ \ o
S50KZ3 326.32 0.0 0.0 40 133 0 (20.000) V“ \\ ,J v‘\.\ iv‘u \ :80 000
S50M23 1350 55 -0Ex 22027 461222 -82.309 (30.000) i )\'M AL \. 100000
550023 1530 5.4 -0Ex TT.A62 9213 12700 \X \‘NJ W 120000
550223 517,30 52 05% 1355 53437 1191 e \1\ l W 140000
SE0H24 14,30 -4.7 -0.5% 3,188 3,305 -302 50,000} A -160000
W“\ ~180000
SETS0 Futures lonalShert) : dhdrdn &8 Long(Shert) 60.000) 200000
Long Short Met 235u 2 ddani 1idau 8 & 2 QI & & 2 2 & 8§ & 4
- 4 8 £ & 8 5 5 £ B & 5 £
- 48385 51284 -2.893 -7.964 1415 -10,66& f & S 2 = £ £ 5 =2 2 5 3
— I C 2 3z & & 3 Z 2 2 <2
dmha 13953 118148 -41395  -24465 -48203 -10194 & a e 8
otas 149729 142635 7.094 32423 46788 20,860
AUN: @8JIUDVY Ua. 19188 Wad NUN: d189UdVe Ua. 19188 wad
AMN1STU SPREAD U d@uinduaan ASPS MODEL SET50 ns:AuAn PER N
IhhLne Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 S50K23 S50M23 (i) U.A. 66E 'Cl.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.A. 66E
¥ L. PER 155 888 902 908 915 922 942 963
U 30 w.A.66 U 27 nwW.66 ru 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
S50F23 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
*gundgudasiaanidoulongsswing w.g. - fi.a. 66 whiy 1.75%
AUN: @8J1UDVY Ua. 19188 Wad NU": d18uUdVe Ua. 19188 wad
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Derivative talk

SINGLE STOCK FUTURES
LONG IVLM23

nagnNsnNIsaynuaywus

AAN1WNMISIoN 2Q66 WIULNUIVaILUSKIS AnNIstUnnisUnav:-uUSuso

WYL QOQ KUUKANYINUSUICUVIBRIWUTULNOES10 3.90 970

3.45 au

AU vrusimA  SPREAD  wanarudAnelsiannonus:ins:30un9:nsisio

TndiAsgAuIonnountn KaavuISNUauls FAIR VALUE INNAU 44 uan

SIAKHUSIBIU gomaldnUios HauNARIUdAUlsU EMA 75 Su

VOUsAKAN

nogunlsu 33.75 (EMA 10 3U) IuzUnivna:au o ardisousunou

nagnsnisainu
lu=Un LONG IVLM23 USIonu 33.75 un 10an1nnls 36.00 unn lia: CUT
LOSS 0.50 UN9INNU
Future Underlying
Settle ] Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
WVLIM23 34.70 0.45 208 7616 -14 - 41.78% 6.18
AUN: e91UdFe Ua. 19188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD '"‘-C:“”“Iw o
[lal™
SETS0 e d ‘I-I""i"\.‘\""“'-‘
-0.6% ! "\,‘L : | ' o “Illl‘ln:”". I
“"‘l‘_ln.-u. "4' : L E

ALA: 8NeNNUde Ua. 1oide wad

AUN: dnenIudde ua. 1oide wad
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Derivative talk

nagnsnNIsaynuaywus

SINGLE STOCK FUTURES
LONG ERWM23

uoltunlsuna 2Q66 1Js:a0029 QOQ (TURN AROUND YOY) Haduu
naNManieuinualulng ikueuidunuwullgmsiaulnbos 2H6e6 - 1Q67
mURFANUNRouIRBoFgAUNTNg ADIISITUING0UINMSINUIREITUIU
unlngia=ISuNgnaNNaneuingados 4Q - 1Q veannt FV IMAU 5.70 un
SIAAUSIYIU IMIWNAD IKUDIFU EMA 75 Ju wSoudand: HIGHER

LOW Ug8 DOWNSIDE Un9:91An 10nruneSunoUogi 4.88 un

nagnsnisainu

Iu=Un LONG ERWM23 USIa1u 4.66 uan Jeguumls 22% 10 rnnnls 4.88

U1N la: LOCK rinls 10% A 4.72 uan

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ERWM23 476 0.00 550 b2 -500 - 16.44% 75.00
AUN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
. 'r"»|'“ A
sETsnBE% 4 .'i.‘"l"'hl'""'l: J Il.:ll ‘plhmi“’!r'wil- M =
0.6% L .w..l,,||"|.h1"”" l"“'"“‘[},,I'""-I.IEI”"". I i 6

TOURISH

ERW

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

ALA: SNeNNUdFe Ua. 1018 wad
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TRACKING PERFORMANCE
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ALA: ENENNUDTE UA. 10158 Wad

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 BLANDMZ3 0.89 0.85 26,027 47,281 - 18 8.95 0.90 0.37
2 SUPERMZ3 053 053 8,021 32,354 - 3,000 428 054 0.52
3 TRUEMZ3 592 [ 5,144 5,532 - 4,010 12.42 6.52 6.27
4 AAVMZ3 273 274 2,539 22,159 - 2,533 848 231 2.66
5 GULFMZ3 43.85 435 1,735 7,049 943 272 45.00 4410
6 AWCM2Z3 492 4.9 1,605 5,364 - 1,414 492 476
7 SIRIM23 189 188 1,159 19,399 - 2,045 15.44 195 186
8 STPIM23 339 3.44 1,015 13,141 - 4,488 6.44 3.40 3.48
9 STAM23 17.68 176 1,008 971 - 682 397 17.70 17.87
10 SAMARTMZ23 5.83 575 1,002 3,643 - 10 6.64 6.41 5.83
11 BANPUMZ3 9.07 91 968 36,724 - 348 16.03 832 9.00
12 GUNKULMZ3 318 3.1 762 121,838 419 19.36 3.22 3.24
13 GFPTMZ3 121 121 600 1,750 - 737 12.10 11.34
14 CKPM23 3.3 332 554 3,678 - 537 4.88 3.30 3.20
15 ERWM23 476 476 550 582 - 500 6.78 496 4.66
16 EAMZ3 58.28 57 511 8,804 - 194 15.81 60.10 58.44
17 ESS0M23 8.86 89 503 7,572 - 502 9.49 9.02 8.32
18 PLANBMZ3 832 8.3 501 9,550 - 500 7.02 8.32 8.24
19 LHM23 839 24 500 1,804 - 503 1364 839 834
20 STECM23 797 825 383 2,256 - 41 6.19 8.50 8.38

ALA: SNeNNUdFE Ua. 10188 wad
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GOLD FUTURES

STAMNaVANNANAAKSTIDOAU Sovaulisy 18.45 InSuryd néo 1% Unn 1,913
IMSUYY MU INSUNANISNANHANYIKIWAUUSUTUSRSIAONITY BuSoufiv
sunAsNadINnU (Tl3) oudduausSuiunenitey 0.5% ds:Au 5% guan
GuAIAD 2551 UoNINTUNISAUS:SIUSUNANSNAWAKST (IWR) §9AJaY
AnyrunnUlUS:MIWNSINANADANIAUINSEIUR 2 SIWAR:IAUKUNUSUTU
onsmenilurioll  a:nsiUaveyasonviginuliodoiveransgindiAm
HUUTRANITUREaa"SIToAN la: DOLLAR INDEX VEUVU 0.3% UaR 102.41
90 EMSUIUT AOIARMIUNNSINAJVOINSSUNISSUNANSIWA A=N1SS1ENU

Molav PMI 10U 0.6, vodarsSy dad

nagnsnisainu

$1ANBJAN GF10M23 1o Uansufon 32,010 unn (@ouninainanua
VOUANIIUUINASOUAN) 1RBUIN 1,918 IKSUrYY aundnsiANedAman
SPOT andnnindoulrousionu 1,914 IKSuryd ANSIAN GF10M23 Sulie:
ogjlunsau 31,850-32,300 UNN WavNARUSaUAN MiKUNaINuUADANU:
LONG GF10M23 nuiads 31,900 unn AJAls 110 un uzUnie ANAKS
N1S REBOUND KausnA1SaJadlun 5 dufinsianunon 40 1KSuryd didann
rinls 1,940 InSorys néo 32,380 LN lla:KUAYA STOP PROFIT T3ANU
WeUnlon1avinnurINsSIANNaUAIAZEUTHOEAIINANA

GOLD SPOT

GXGL C: 1,814.79 daily
Al 1'
i J ol l11‘
ad !I" ’ '1|--"“IT"IJ'*.I
i ||"J' f fl 1900

]
8

macd1(12, 26, 9)

et ket T e

AL 8NeNIUdTe Ua. 1o1de wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,918 .13 -0.68 22,000 34,940  -5299
GOU23 1,947 -4 071 6,960 10,221 -780
MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,010 140 -0.44 2,411 6,055 -536

GF10Q23 32,120 -120 -0.37 739
GF10V23 32,310 -80 -0.25 126

3,495 212
578 111

AUN: dNevnUdFe ua. 101ge wad

HUNBIKA 9 ShANTAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE U 1981 22.00 u. lla:Usunu
MssovrgIRAVUTUBII0aT 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOM23)

Derivative talk
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AFANISIATNOUAN HanIuoSUaATYTsu $1930 HIGH 1ISUTnUNA aduauuroY

EMA 10 5u 18UIuasinu Ans1ANNauLNEnsaunisindaulnon $1900-1930

GOLD ONLINE: iiu=tih TRADING GOM23 R $1900-1930 lla: CUT LOSS $3

GOM23

GONZ3 C: 131750 daily
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T 1 1Y
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BASIS s:9 GOM23-GOLD SPOT

(Gold Online Futures Jun-23) GOM23 daily
. -l- 1 X 1;4-1,"*
o L B b,
* LR,
S
Gold Spot Price,RT IQXGL
I +
' | .. [T "+ I
" psiy, LR T

macd1(12, 26, 9)

ALA: ENENNUDTE Ua. 10188 Wad

nasidavsaninavAlriduunn

FX (u2n/ USD)

34.50 34.75 35.00 35.25 35.50
1,850 30,338 30,558 30,778 30,997 31,217
1,880 30,830 31,053 31,277 31,500 31,723
1,910 31,322 31,549 31,776 32,003 32,230
1,940 31,814 32,044 32,275 32,505 32,736
1,970 32,306 32,540 32,774 33,008 33,242
2,000 32,798 33,035 33,273 33,511 33,748
2,030 33,290 33,531 33,772 34,013 34,255
2,060 33,782 34,026 34,271 34,516 34,761
2,090 34,274 34,522 34,770 35019 35,267

AUA: SNeNNUdTE Ua. 1018 wad

rs1 Diff=2.5800

’ N SV

AN: dN8uIUdTe Ua. 10158 Wad

A1uarunalsvaanuveod MINI GOLD FUTURES

UNSCNUS WEDe

(Atesswiiou 810 uwn/drurut/dio)

Teilla frls ANETTHLHEN+ Avls
future wlanuuilas fevu) VAT (vw)  (miavulgve
32,370.00 250.0 2,500 (210} 2280
32,320.00 200.0 2,000 (210} 1,730
32,270.00 150.0 1,500 (210} 1290
32,220.00 100.0 1,000 (210) 750
32,170.00 50.0 500 (210} 250
32,120.00 0.0 - (210} (210)
32,070.00 -50.0 (500} (210} 710y
32,020.00 -100.0 {1,000} (210) {1,210
31,870.00 -150.0 {1,500} (210) {1,710
31,920.00 -200.0 (2,000} (210) (2,210
31,870.00 -250.0 (2,500) (210) (2,710

ALN: dNeNIUdFe ua. 1018e wad
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