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SINGLE STOCK FUTURES:

[Wnanuz Long BLAM22 1#iiyu 39.18 uam Whvindls 42.00 uwm uas Cut

Loss 0.75 UIMaInNu MyuaIN#ianIe Bond Yield fnausILseda

\Unsn1uz Long MAJORM22 i 20.91 um sidnls 21.50 vanuas Cut

Loss 0.3 UM QUAINAMNABLIEBIANUNSIUANINTIUNNLATYFAR

GOLD FUTURES:

Bond Yield fifndatiu uaganuieiarenisldulsurenisiuidssnuas FED
AINAAUSIAMBIAT UUzn Trading GFM22 nsau 29940-30430 UM
($1830-1860)

nIwWsaUN1sBovigvay PRODUCT Anuzua

Symbol Close Chg %Chg Vol (Contracts) Ol (Contracts) Ol Chg (Contracts)
SET50 995.24 -0.66 -0.07% n.a. n.a. n.a.
S50M22 994 14.00 1.43% 181,663 353,825 (14,150)
BLAM22 39.18 -1.62 -3.45% 6 1,693 2
MAJORM22 20.91 0.12 0.58% 2,911 (150)
GFM22 30260 -0.66 0.00% 61 277 (4)
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All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 111,213 106,668 4545 21,044 19227 180,418
Foreign 102,924 115,912 12,988 11,630 41,111 128294
Retail 209,336 200,893 8,443 12674 -21884 -308712
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 44 045 40,223 3822 3,185 10,4089 -10,005
Foreign 67 265 81,534 -14 269 -23,545 32 463 98,790
Retail 100,558 90,151 10,447 20,351 -Z2054 -88 785

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

Long Short et 2Days 1 Weeks 1 Months
Institution 45 682 56,197 210,515 21706 -20953 206,542
Foreign 10,378 13,790 3412 671 577 19,253
Retail 62,799 48,872 13,927 22377 20376 225795
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 6,235 5,709 -474 3,605 =121 3,345
Foreign 24322 19,882 4,440 12,351 8,000 5,916
Retail 16,754 20,720 3,966 15956 7879  -8,261
Call Option Lona(Sherf) Position : Confract Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 249 367 -118 =120 132 -1,645
Foreign 355 234 121 135 110 1,151
Retail 4447 4445 -3 -15 -242 454
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 417 188 219 181 275 1,024
Foreign 220 193 27 40 134 4 580
Retail 4414 4,660 246 22 409 5,004
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SET50 OVERVIEW

NsenuRuielagnsensImavdiiiou w.a. 65 veesa 7.1%)yoy adantuseu
139 agﬂuﬂiauﬁmﬁ%’mmﬂuﬁm 6.6%y0y-7.7%yoy Wigini1 Consensus AR
5.7%yoy TnendninansiamdsnuasemsivsuTungunasnstiemasann
MAsgEIvIRae dulssiufnnuszesdalUlininluinssess aus. Tutui
8 f.u. 65 Gﬁﬂﬁ@dﬂ%é’mmamﬁmmmLﬁ:uLwﬂﬁfmﬁfﬂlﬂﬁmiﬁqé’zgﬁgmﬁw,ﬂa
wagfemenonideolussosdly  Vadluyuuesheifeusadufionmaiuiod
N33 lUTEAUAS sndutladeiivhlinsusutunenidemes  nusilonmaintu
Tuge 3065 iadu 4065 maintuneaduadvauseiinme Fund Flow filua
panINAAILAINANNUIaUlaluyguves Valuation anas Wi s Usdiu
nsufudunenidemn 0.25% agnsenuse SET50 Index 50 9a duuswifiu
salszmadiedadelmiduindouuarlhiminluiinsmenutudleluiou
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8 90 dmiuTuiluugih Trading S50M22 lunsou 988-1000 9auay Short finseu

U AR SET50 Wng1uanksananuliuilevuay Fund Flow Nveae

Spread Trading: A58l Spread Se1ing S50U22 ausie S50M22 qu ufi 29
.. 2565 azwintu -8.45 90 Jagtuegh -7.20 90 faliinnasnnweTauuzii

Wait & See

SET50 Option: L1158 Long S50M22P1000 1 12 9a (SET50=1000) 11 27 90

(SET50=985) wag Cut Loss 3 9a A SET50 faagluyieingu

%

O ASIAPLUS 7

=TT | | RRRRRR

WUASU wuadu

SET50 985 1000
S50M22 988 1000

*aeldaniizinataindyduaaiy
Aunduge fre3dedaiiudeniefinniy
ALUINNAENENIST0U T8N INNTURIY 2

499N A

~

ABIAPLUS

* LoUnaAtU “ASP Smart”

* Telegram “Asia plus group”

Follow now

[flolv]4

(Q Asia Plus Group)




DERIVATIVE TALK

I

nagnsn1satnuauwus

Last YT Hist. Volatiity 2Week Hist. Volatiity
SET50 Index  995.90 12.14702 10.29029

Call Option

_ Break Intrinsic Time Allin-  Theory Open Implied Effective Time

Premium CH0  “ron  vawe  Vame Premium Price O™ interest Volatiity _-'° Gearing Decay
§50M22C1050 120  -0.30 =10512 0.00 120  555% 075 315 9143 1273 007 6021 01
$50M22C1025 380  -110 =1028.8  0.00 380 3.30% 350 683 8774 1231 021 5498 00
$50M22C1000 1210 290 =10121 000 1210  163% 1121 401 7321 1288 046 3310 0.0

S$50M22C875 2820 -3.90 =1003.2 2090 7.30 0.73% 2613 29 5501 13.39 074 2600 0.0
S50M22C950 4960 -4.00 =9995 4590 370 0.37% 4720 46 2073 16.48 0.86 17.29 0.0

Put Option
. Break Intrinsic Time Alliin-  Theory Open Implied Delt Effective Time
0 D @ Even Value Value Premium Price I Interest  Volatility Gearing Decay
$50M22P1050 5530 530 =9947 5410 1.20 -0.12% 5457 3 165 14.28 -0.87 1573 0.0

$50M22P1025 3220 330 =9928 29010 3.10 0.31% 3232 66 1036 13.82 -0ve -23.59 0.0
$50M22P1000 15.90 190 =9841 410 11.80 -1.18%  15.03 223 3173 12.50 -0.55  -3434 0.0
S50M22P975 670 0.80 =9683 0.00 6.70 -277% 496 600 5719 1417 -0.28 4118 0.0
S50M22P950 310 0.50 =9469 0.00 3.10 -4.92%  1.05 522 7000 16.23 -0.14 4385 0.0

PN @893y va. 1oy waa

AIAUWUSENIUzVaIUNaINURAIUSINA

nIwsoun1ssovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha asumsboune
SETS0 995.24 -0.66 007 BEZ2 e Stosk Forsign Nt (1) o hceTFEX Frson ettt 130000
Symbal Setle  Cha %Cha Val. Ol Ol Cha - ~ 120000
SEOIZE 954,25 0.0 0057 70 4 o . 100000
SSOKzZ 996,67 0.0 0.0 26 150 ] 80000
S50M22Z 994.00 -2.2 -0.2 181663 353825  -14.150 o Egggg
S50U22 986.90 -7 0.2 22791 56.649 -576 000 A A 20000
SE0Z22 984.60 18 023 5,726 21,185 L] 0
S50Hz3 573.40 23 0.2 1662 7176 6 -20000
-40000
SET50 Futures Lona(Shert) : Srunn AU Long(Short) — - -60000
Long Short Met 25u 2 dulami 1idau o o o o & o o & o o a -80000
— 44045 40223 3622 3135 -@0G7  -10005 y 2 32 8822 388 8§
5 o o m & m m o m m m m m g
Pt 67,265 51534 -14.269  -23546  TEO039 98,790 4 02 £ 2 2 2 2 2 2 2 2 %
adan 100,535 0,151 0447 20351 -67.952 -68.789 T
n: aneedse va. i nda i ey va. il nia
A1IANISnU SPREAD ru guinau?an ASPS MODEL SET50 ns:AuA1 PER AN
10 Spread B3eina - B3eInd
$50121 S50K21 S50M21 S50N21 S50Q21 S50U21 (i) u.A. 65E 0.n. 65E w.8. 65E w.n. 65E D.8. 65E n.e. 65E s.A. 65E
L4
U 29 W84 0u BWAGA (U9 TE6d u29nAsA tu30anéd 29 nebd PER20 933 952 961 e 980710068 1,036
S50021 PER 20.5 957 976 985 995 1,005 1,033 1,062
SS0K2L  -L68 PER 21 980 1,000 1,009 1019 1029 1058 1,088
S50M21 1.8 0.40 PER215 1,003 1,023 1,033 1,043 1,054 1,084 1,114
S5ON21 116 053 013 PER22 1027 1047 1057 1068 1078 1,09 1,140
$50Q21 513 362 402 415 PER225 1,050 1,071 1,082 1,092 1,103 1,134 1,166
S50U21 581 413 453 -4.66 051 PER 23 1,073 1,095 1,106 1,116 1,127 1,159 1,191
*sundgndaneandaulowaseie f.u. - n.0. 64 whiu 0.5% PER235 1097 1119 1130 1141 1152 1184 1217
n: anensite va. oude nada fiun: aneeidse va. i naa
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Long BLAM22

wwalturlsansy 2565 Amn1salasUSuiiuay 18% yoy a1ngsnausiuiiuga

v A

durilsavdng 2Q65 azddsoilesannain 1Q65 fvun Fair value U 2565
Wiy 52 uwenads Appraisal value (Widhwdfinannainnisal Embedded
Value:EV qu &ull 2565 31 20%) \ilwuisin PBV © 2565 71 1.7 wih Fsfidquanann
Aads PBV 10 U ffoundaued BLA 8¢ 0.5 SD futladsuanainuualiu Bond yield

MUV dWAUINABNINTINTINIAMUTBIUTENUTZAUTIN

a £ = L3 . v @ A ¥ % ¥ [
NMWNNNAUA FIMILIVNIURRINNARUAUBLEU EMA 200 U WIBUHALY10UUIN

MawAlAndaway Higher Low Usziliuilmunevinnilslin 42.00 vw
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Un Long BLAM22 e 39.18 u Lihwirnls 42.00 uw uag Cut Loss 0.75

UIMINANU
Future Underlying
Settle ) ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 65F PBV &5F
Price 65F
BLAM22 39.18 -0.38 606 1104 208 21.03 -15.08% 2044 1.51 17.61%
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Long MAJORM22

AMEUAS3e3 Dr.Strange NITUARBUSURNIN dxviowrny Box office lulszne
ansgvhaeglfdusudud 2 08l 352 SruwFeqm Tudusdul 2565 uagnin
swlaludszwalnenin 337 awuw wdweenawld 3 dUant uenmileann
AMURS 1309 Dr.Strange 83309 Jurassic World, Light Year fiunazadnssnels
Aoutnage uaznmeumsiies Top Gun nszuameursuinafaInmsusesulatly

Twitter ndseonanglewiies 2 Ju 8935 DCF ¢ Fair Value U 2565 wdu 25 U

Awmanatia Windawmilonseuuu Symmetrical Triangle agazilyaln Upside

MINHILUTIAMLIATLA 21.00 Um dadmsngyiilsegusian 21.50 U

nagnsnasavnu

\Un Long MAJORM22 167t 20.91 v wvidils 21.50 umuag Cut Loss 0.30

“U'W]'ﬂ]’]ﬂ‘l/‘]u
Future Underlying
Seitle _ , EPS GROWTH
Future ] Basis Vol Ol Ol Change leverage | Upside PER 65F PBY é5F
Price H5F
MAJORM22 2091 -0.26 150 3016 2 870 21.95% 2222 239 -49 43%
n: aeedse va. i nda
HISTORICAL PRICE TECHNICAL CHART
MAJOR C: 20.90 daily
o 13 ‘ |
| ‘{ !rllL ) Symmetrical Triangle
n Il T
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TRACKING PERFORMANCE

0.0%
Unrealized Profit on June 2022

Realized Profit on June 2022 | 0.0%
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TOP 20 MOST ACTIVE VOLUME

Future Ser.He Basis Vol Ol Ol Change leverage Resistance Support
Price
1 TUM22 17.00 0.20 5285 8203 2518 921 17.52 16.89
2 BANPUM22X 11.55 0.05 4375 31357 330 13.88 12.81 12.09
< CHGM22 3.84 -0.16 4018 10279 ] 15.04 3.7 361
4 GUNKULMZ22 579 -0.06 2607 143624 103150 2199 598 539
5 Jasmzz 3.75 0.03 2081 221604 -5005 8.16 3.55 335
6 IRPCIM22 346 0.00 1847 59183 2507 1012 3.56 334
7 osPM22 34.79 021 1612 24669 1904 755 34 46 33.08
8 LPNM22 468 0.02 1135 704 0 6.81 4.80 453
9 AAVIM22X 2.80 -0.08 1066 7306 1 8.71 2.81 265
10 SPRCM22 10.00 0.00 1027 8124 500 797 12 64 11.56
11 THANIM22 4.37 -0.03 1003 23004 20 4.54 4.58 425
12 TTCLM22 473 0.01 1003 5049 42 6.90 525 477
13 BLANDM22 1.02 0.02 906 69714 506 87T 1.02 1.00
14 TRUBMZ22 4.83 -0.01 770 130702 25714 12.74 4.61 442
15 STECM22 13.10 0.20 694 4709 1101 629 13.50 13.02
16 PTGM22 13.90 0.10 615 11369 1404 4.91 16.25 14.54
17 BLAM22 44 37 -0.38 606 1104 208 21.03 39.55 36.11
18 KTBM22 14.92 0.02 560 16357 801 16.34 16.42 14.87
19 TTBM22 1.30 0.01 555 89217 4605 1.26 1.22
20 VLUM22 4510 0.10 516 5901 531 10.96 51.22 4743
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GOLD FUTURES N\
Gold Futures

FIMMBIAINAIRansTIlaAY USuanas 9.84 WSy w3 0.53% Uahl 1,841 T B s
GFQ22 30,180 62 140 16

GFV22 30,220 90  -0.30 23 41 -16

WREET WIINAAUIINNTYITUTDISHTINARDULNIUNUSURTANST wazn1sul

| e ¢ v o X o A Mini Gold Futures
AURIANRUADaATS dawalvi Dollar Index w8udu 0.23% Uail 1024 3n

& o o o g GF10M22 m,zowo” c:: ’G‘q 3,9\;:J 9,?93 O'S‘q
wanINilsAmesmiladsauainnisimuievesnasu SPOR lagauilsgay Gz W s am v
1 GF10V22 30,270 50 -0.16 814 2,254 9%
USunaumstiensesnasianas 2.98 fiu diedu 1,063 fiu lagduavill dnaie
¢ v A s, i o o d flan: apauAde va.eudy wda
Uszinudesdnmusawinsussausunasnaeeglsy (830) TuTuwgia vagiile
ansy Whiminluidavtuielutuans saluladentanldlunsfiansanis e : :A1Uaves Gold Futures (Nigr;l
Session) Settle a4 1I@1 22.00 Y. wazdsan

nsuSudunenilevessuinsnansansy (wn) Nasiinsuseyuiun 14-15 1. U ! )
nseveintulutasian 19.30-22.30 .

nagnsnasavnu

1AM GFM22 iilefu anas 220 U Tndl 30,180 Uw (1,845 ay™) g
N7151A9AIM  spot éwqmﬁmﬁaulmu%mm 1,835-1,840 WY1 AIATIAN
GFM22 ’B’wf%agﬂuﬂsau 29,950-30,300 U 3IANEUADAANSHTIAT NARUAD
A mes uisandaundsidlunseuiiusadiull 1,830-1,860 Wwienyd A9
wuzil Trading GFM22 USkand 29,940-30,430 UMW wazimungn Cut Loss 17

100 v iedasiuanudsmnsiamesiinioulniinanan

InAtin GOLD SPOT

b-1700

Sep Oct Nov Dec Tan Feb Har Eor May Jun
2022

¥AU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 14AUG2021-06JUN2022 Copyright® 2022 Bloomberg Finance L.P. 07-Jun-2022 07:13:27
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GOLD TECHNICAL

7AN1951AMMBIA1 TgakUITUUTINE $1850 adunIaNLYguLAdEIETIoU

ludgeau dloniandainduidignseunsiadeulnin $1815-$1850

nasndavsannadarlriduuan SPREAD s:191 GFJ22 — GFQ22

FX (uw/ USD)

34.00 34.25 34.50 34.75 35.00
1,760 28,444 28,653 28,862 29,071 29,280
1,790 28,928 29,141 29,354 29,567 29,779
1,820 29,413 29,630 29,846 30,062 30,278
1,850 29,898 30,118 30,338 30,558 30,778
1,880 30,383 30,606 30,830 31,0563 31,277
1910 30,868 31,095 31,322 31,549 31,776
1,940 31,353 31,583 31,814 32,044 32,275 L
1970 31,838 32,072 32,306 32,540 32,774 —=— = = ™ —r -
2,000 32,322 32,560 32,798 33,035 33,273

GOLD Londin AM ( USD/Ounce)

n: eneenise va. il naa fn: aneeidse va. i nda
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNS0NUS EE0e UNE0NUS EE0E
(Feasumden 420,10 uvin/dhandt/do) (Areasmdew $8.10 uwn/dhunut/d)
swia Als AIETTULTIEY+ Al seia Avrls AIETTULLEM+ Als
future wlieuwilas (mnau) VAT () (mavu)avs future wlieunilas (@) VAT () (mevu)avs
30,430.00 250.0 12,500 (1,049} 11,451 30,450.00 250.0 2 500 210) 2,280
30,380.00 200.0 10,000 (1,048} 8,951 30,400.00 200.0 2,000 (2109 1,780
30,330.00 150.0 7,500 (1,045) 5,451 30,350.00 150.0 1,500 (210} 1,290
30,280.00 100.0 5,000 {1,049} 3,951 30,300.00 100.0 1,000 (2109 750
30,230.00 50.0 2,500 {1,048} 1,451 30,250.00 50.0 500 (210) 280
30,180.00 0.0 B {1,048} {1,048} 30,200.00 0.0 - (210) (210)
30,130.00 -50.0 (2,500) (1,048} (3,548} 30,150.00 -50.0 (500} (2109 (710
30,080.00 -100.0 (5,000) (1,045} (5,045) 30,100.00 -100.0 (1,000) (210} (1,210)
30,030.00 -150.0 (7,500 (1,049} (8,549} 30,050.00 1500 (1,500} (2109 (1,710)
29,880.00 -200.0 {10,000) (1,048} (11,048) 30,000.00 -200.0 (2,000) [210) (2,210
28,930.00 2500 {12,500) (1,049} (13,549) 29,950.00 250.0 (2,500) (210) (2,710
i anenwdse va. il wda ey va. il waa
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