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SET50 FUTURES:

aaaviuieaglun1ie Risk On dauquas Fund Flow nisulnaidunils
@gwaindlenidluadndnuisise wuzun Trading S50M23 lunsau
955-968 30

SET50 OPTION:

wuzihse Long S50M23P975 1 26 9 (set50=960) wlviils 41 qa

(set50=975)uaz Cut Loss 3 3m A SET50 wnisaandg

SINGLE STOCK FUTURES:

#01u2 Long IVLM23 %)u 35.00 U Uaanv1anu 15% dusuiuil
uuzd1 Long ADVANCM23 u3taes 210 v 1hvihnnls 216 um uaz

Cut Loss 2 UININNU

U3ugait Long CKM23 Uit 20.50 uwm Whsinnls 21.10 U uag Cut

Loss 0.20 UMMAINNU

GOLD FUTURES:
GF10 Futures : uuzi1 Trading GF10J23 nsau 31770-32260 U

($1960-1990) Wazha Cut Loss 100 U

Gold Online: kuzu1 Trading GOM23 fi $1990-2020 waz Cut Loss $3

aunsweidegogiunna: RISK ON

Last %Chg %MTD %YTD Last %Chg  %MTD

America Dollar Index 102.14 [ = E -1.33%
NASDAQ 12,013.47  {0.73% 87%  14.78%) EURO/USD 1.09 11.87%
S&P 4,050.83 0.57%  12.03%  {5.50% USD/THB 34.18 0.18% [13/42% {11.24%
Russel 1,768.38 0.18% [(6.78%  {0.41% Gold Spot 1,978.58  -0.09% {18.30% {18.47%!
DJIA 32,859.03 0.43% {0.62% £0.87% *enay uunadoAdudaua

Europe BOND (US)

FTSE 100 7,620.43 0.74% [%3.25% 2 Year 4.12 50% [-1446% -6.92%
DAX 15,522.40 i1.26% 1.02% 5 Year 3.68 05% 119198 -8.00%
Euro Stoxx 50  4,285.42 1.28% {1.11% 10 Year 3.55 42% 04798 -4.4198
CAC 40 7,263.37 1.06%  10.06% BOND (TH)

ASIA 1 Year TH 1.74 I00.35% lio.ze% E}?.‘u%\
Philippines 6,644.75 0.21% .35% 10 Year TH 2.36 W0.52%] [-8.68% [0.68%
Indonesia 6,808.95 0.45%  0.50%

Australia 7,174.40 0.73% [1.16%

Japan 27,782.93 0.36% .23%

Malaysia 1,424.61 0.30% [£2.03%

Korea 2,453.16 0.38% .67%

China 3,261.25 0.65%  £0.56%

Hong Kong 20,309.13 0.58% .64%
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All Futures Long(Shorf) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 174,262 161,342 12,920 9,019 -46,882 494,000
Foreign 125,189 119,122 6,067 12,191 65,724 227,966
Retail 265,783 284,770 -18,987 -21,210 -18,842 -721,966
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 36,795 35,074 1,721 977 -6,105 20,826
Foreign 82,555 80,245 2,310 8,128 26,239 99,178
Retail 91,145 95,176 -4,031 -9,105 -20,134 -120,004

Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2Days 1 Weeks 1 Months
Institution 111,186 102,118 9,068 -1,695  -44,313 464,482
Foreign 21,190 19,258 1,932 1,651 42,485 118,414
Retail 113,592 124,592 -11,000 44 1,828 -582,896
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 1,935 2,074 -139 1,740 1,709 4,767
Foreign 20,746 17,919 2,827 3,457 -2,416 17,134
Retail 19,307 21,995 -2,688 -5,197 707 -21,901
Call Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 844 259 585 1,668 2,144 -7,906
Foreign 311 580 -269 -224 -45 2,946
Retail 6,770 7,086 -316 -1,444 -2,099 4,960
Put Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 358 349 9 231 520 -7,009
Foreign 195 292 -97 -47 -75 -3,717
Retail 3,152 3,064 88 -184 -445 10,726
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SET50 OVERVIEW

N1391891UF Y Initial Jobless Claim @13g fioonun 1.98 wausiumis 11nni
paInAIn 1.96 uausuvis yhlideinemsnduves FED Indau dedneds FED
Watch Tool A1n Terminal Rate 71 5.25% feufinzuSuanaenide-lugas 2H66
dwmalvinameglunnig Risk On gouq avfeusnnaavuansgiusuiulugag
0.4%-0.7% @14 Dollar Index Migouen 0.5% wagnyu Fund Flow Ailuaidnun
paavugfinAuInTy avveurnauilineniteans 522 e uidmiy
paavuuitnamuieAneans 1.8 Wuduvdeys fuveviadoinnaniuil
Hutuln Futures Serires H adaud 1066 se@flaniuz Net Short avenlu
SET50 Futures 71 1066 1{u Net Short avs 1.44 uaudya) VTWIﬁLLi@ﬂUﬂﬁ‘%@
avistreiiuInanas wiluszerdalumn Flow Inadhaiiniaseiiles leduiniiu
flonadngnaavuimustuiu  dudadedunnuinenusendeenlneiiou
.. 66 MRS -6.7%yoy uAfaYTisenuRininainanuas -7%yoy vlikass

[y v

yiie neldtaduwindeutnasuain SET50 a351951Un50U 965 - 975 99

SET50 INDEX FUTURES

Direction Trading : na1avufiagluniig Risk On dauquag Fund Flow Misulva
WanHsedeieiniilonialuaditnusine wug Trading S50M23 lunseu 955-

968 99

Spread Trading: AMANN5al Spread 5e1ing S50U23 ausie S50M23 i ufi 29

fl.e. 2566 i -4.91 9a Jagtuey -2.70 dalinTannneliiUnanuglag

SET50 Option: Wuyi1se Long S50M23P975 7 26 901 (set50=960) Liwirls

41 90 (set50=975)uaz Cut Loss 3 9a AIA SET50 WNI40ant1

S50M23 (30 MIN CHART)

An: @e9Uide va. Loy waa

X ASIAPLUS

WUASU wuadu
SET50 965 975
S50M23 955 968

*areldaniazfinaimindyiualiy
fumiuge deifedafiutemiafianiu
fuuzthnagnsnistoueseningius 2
%8N AL

Can

ASIAPLUS

* LaUNAATU “ASP Smart”

* Telegram “Asia plus group”

Follow now

[f]o]v]<

(Q Asia Plus Group )

—

TECHNICAL COMMENT

S50M23 AAWWIAIU 968 A A
agludinindiuensey 955-968

o




DERIVATIVE TALK

I d

nagnsnisainuouwus

SET50 Index Last 1YT Hist. Volatiity 2Week Hist. Volatility
969.55 11.3 11.1242

Call Option

Premium Chg

Effective Time
Even Value Value Premium Price Interest  Volatility Gearing Decay
S50M23C1025 6.30 -0.20 =1031.3 000 6.30 6.37% 451 1453 5269 13.34 0.18 28.33 G.4%

Break Intrinsic Time All-in-  Theory R Open Implied

S$50M23C1000 1200 -D80 =1012 0.00 12.00 4.38% 9.39 1043 4960 13.46 0.30 2421 4.4%
S50M23C975 2140 100 =9964 0.00 21.40 277%  17.63 701 5652 13.86 0.44 20.03 2.8%
S50M23C950 3570 180 =9857 1955 16.15 1.67%  30.01 250 3680 14.95 0.58 15.87 1.7%
S$50M23C925 51.00 -330 =976 4455 5.45 0.67%  46.64 102 682 14.72 072 13.62 0.7%

Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Deta Gearing Decay
S50M23P1025 67.70 070 =957.3 5545 12.25 -1.26%  65.47 a7 182 13.63 -0.80 1148  -1.3%
S50M23P1000 49.00 300 =951 3045 18.55 -1.91% 4546 27 308 13.98 -0.68 -1350 -19%
S50M23P3975  32.80 270 =9422 5.45 27.35 -2.82%  28.81 281 1081 13.95 -0.55 1617 -28%
S50M23Pa50 21.50 1.10  =08285 0.00 21.50 -4.23% 16.30 252 2825 14.65 -040 1821 -4.2%

S50M23P925  13.50 070 =9115 0.00 13.50 -5.99%  8.03 393 4353 15.36 -0.28  -2014  -6.0%

Pan: @eauivy va. ol waa

AIWAUWUSANUzVaIUnaInuAUS:INA

mwsoumsi?evw SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UNDERLYING Close  Cha F%Cha asumsbouie
SETS0 963,55 130 020 ANEES
- 50000
Symbal Setfle  Cha %Chg Val. Ql Ol Cha 0
SEOFZ3 002, 4 0.0 .07 35 0 o " om0
S50G23 97118 0.0 0.00% a1 97 0 o
S50HZ3 965.42 4.2 04w 32734 14053 -153539 ~100000
SEO0MzZ3 863,90 3B -0dx  BEZH 370853 -3,781 -150000
S50U23 360,90 -3.7 0.4 7,890 36,394 -363 -200000
550223 SE0LED 3G 0.4 2453 19773 SEG -250000
- ~ -300000
SET50 Futures lonaiShert) : drunad &AL Long(Short)
Long Short HNet 25u 2 ddami 1Aau o o e o e wm e e ST T -350000
— 795 35074 1721 377 620 20826 T 2 ¢ % T T L % 02 T ¢ O9
o o o o ] [ o o o ] g g
o 82555  B0.245 231 6128  B0455 99178 e - - S S =
nodan 195 85178 -4,031 -3,105  -54.245 120,004 TR oo T
i aneeuise va. wide waa i @nenuise va. il wda
. -
. - S .
AMNISNU SPREAD tu duinauaan ASPS MODEL SET50 ns:AuA1 PER A9
Ihhng Spread B5dina - B3eind
S50°F23  S50G23 SSOHZ3 55023 S50K23  S50M23 (i) UA. 66E Dn. 66E 1.8, 66E WA, 66E D.&. 66E ne. 66E 5. 66E
-
ru 30 U.A.66 tu 27 nW.66 tu 30 0.A.66 U 27 1W.8.66 U 30 WA.66 cu 29 D.6.66 PER 155 888 902 908 915 922 942 963
S0F23 PER 16 917 931 938 945 952 973 994
550623 s PER165 945 960 967 974 981 1003 1,025
S50H23  5.93 260 PER 17 974 989 996 1,004 1011 1033 1,056
$50023 9.70 637 337 PER 17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
S50K23 981 647 3.06 031 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
S50M23 -8.80 545 164 173 142 PER 18.5 1,060 1,076 1,084 1,092 1,100 1,125 1,149

PER 19 1,088 1,106 1,113 1,122 1,130 1,155 1,180

*gungudaseanidoulongsswing w.e. - fi.a. 66 whiy 1.75%
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SINGLE STOCK FUTURES

Long ADVANCM23

aaviansiuiivesiilsl 2566  nsgaaseldazidulalaniu  AuIn1sidl
wwlduasiidy  vdeuseviuluiiunisnssdugnAfldauwnananiisnanauy
‘?j ! = v 1 a A A [

Aausiva1el 2565 unuNsAATIAN dauUSnsilielonasuTenLuNA Uay BanYY

1%

M5048990 AwUILUUATY AUMAITBNNAULNNN Fair Value windu 243 uin

39A9UT183U Higher Low wag Higher High Buwile EMA 200 Tu lddswsgain

oy EMA 10 Ju Wugadnazan ieaanissaunsvdutiuse wWhmned 216 vm

nagnsnasavnu

Wiz Long ADVANCM23 Ustaad 210 uw wWvinmls 216 uam wag Cut Loss 2

m‘mmﬂwu
Future Underlying
Settle _ ol _
Future ] Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVANCMZ3  214.00 3.00 826 3458 510 13.97 25.79% 21.02
n: aneedse va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD .MTD ADVANC C: 211.00 daily
-3.8% i ‘ | ‘]. “|I|l“ll'ﬂ‘ IWL
SETS0 " i ity l"‘ i i i
I 0.4% Hﬂ” T |L‘v b '-,“, < W .l| it -
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Long CKM23

seldangsiasumunneaafulainnszlaadustae 2066 Wusuly 910013
Susuinuneaswanglasimsivgndoudy  Nenuneaselsslivatanssun

Tu gud.an uneadglusdssuneln vsue-alss wagsalnihaediaeld e

] [
a2

SUAWLNERLINA YaurTiAAdILLUaiIls USENgNan BEM uag CKP MR Suan

Jasradlas szl Fair Value U 2566 winfu 27 U

£

ivuegludnuauianuulldueiag Lufinsse L ULSUNAULNATY

nasInduLEl EMA 10 Juld flenala Upside Tnafitmanesnsduin 21.10 v
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UFugaid Long CKM23 TUfl 20.50 U1 wilwindnls 21.10 umw uag Cut Loss 0.20

‘U’Wlﬂ']ﬂ‘VJu
Future Underlying
Seftle _ ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
CkM23 20.85 0.25 766 T 164 10.75 13.92% 26.23
n: ety va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD CKC:20.60 \ daily
"'- ”‘""\‘ by
SETS0 | ! ‘ Il
0.4% ‘N-||_.“‘ h | |\‘ | | .u",l
- ‘*"F“i_ b *"‘ . ol in =
-18% -16% -14% -12% -10% -8% 5% -4% -2% 0% 2% @ —
n: aeeidse va. e nada i aneenidse va. il nda
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TRACKING PERFORMANCE

Realized Profit on Mar 2023 42.0%

0% 10% 20% 30% 40% 50% 60%

-, = -, = . . PP R - -
v mednneanwnasiinadalufuusihdudon Foofuinadadige leanmuwuazanauniastofufidheideuusdlidaaa ey
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fan: aneaudde va. oWy waa

TOP 20 MOST ACTIVE VOLUME

Vol Ol Ol Change Leveroge Resistance Support

1 JASMZ3 21 21 22,627 73753 - 498 461 223 210
2  TRUEMZ3 8.35 8.25 9,534 27,680 7,531 12.42 2.90 2.30
3  BEMMZ3 9 ) 6,123 13,577 - 1,909 13.30 926 890
4 AAVMZ3 2.84 2.84 5,053 70,658 2,024 8.48 2.96 279
5 [ESS0M23 8.64 8.8 5,000 22,660 5,000 g.49 8.64 8.26
6 ORM23 2115 2058 4,707 4,379 637 2216 21.15
7 SIRIM23 172 173 4,201 25,643 - 350 15.44 1.82 169
8 GUNKULMZ3 391 392 3,782 103,345 3,734 19.36 411 391
S  TIBMZ23 137 145 3,254 26,698 1,920 1.40 136
10 CPFMZ3 215 214 2,524 21922 2,119 7.99 2175 21.14
11 BLANDMZS3 1 0457 2,435 87,600 2,435 895 1.00 096
12 TENMZ3 9.77 9.8 2,000 15624 1,000 5.36 9.77 9.65
13 GULFM23 53 53 1,812 14,326 1,727 272 54.17 53.00
14 BANPUMZS 102 108 1,610 52,210 1,462 16.03 10.62 10.15
15 IRPCM23 263 262 1,572 24,339 541 8.54 272 2.45
16 SUPERMZ3 0.62 0.62 1513 52,162 1,508 4.28 0.63 0.62
17 CHGMZ3 3.59 3.62 1,504 3191 1,503 13.31 3.64 3.48
18 CPALLMZ3 623 62.25 1,454 4,384 - 410 1497 64.00 62.01
19  KCEMZ3 46.6 46.25 1,443 5936 - 73 8.55 49.14 46.58
20  BAMMZS 1345 136 1,362 14,400 1,155 14.30 13.20

fan: @waudde va. oy waa
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GOLD FUTURES

FIAMBIANAIAENSTEIOAL L WNTL 15.7 WwiSegys %30 0.8% Umagil 1,980

Y

a 1

WRE  IneTusIyNaINMTeeuMTaIAIiuneaasansy  NaanssiUnmMe

1% a A

ToyaAsugnaneeuwe  agfieuwainiuiuguesuaiannisinenumeduam

Fiudunnnty uazuargsedugagaluseu 3 dUai sudsszanumandsd 3
Y09RAR 4Q65 dndnad 1 uar 2 hlAnnIsmamsaisAINasEnss
(win) zazapmsUTuTUSATIRENDY dewal Dollar Index Wilofu anas 0.46%
Unit 10217 90 dwduiuil Fesiamuiuasdvismmslidiadonisusion
dnuyana (PCE) vasansy Uszdndeu nu. 39 PCE darluannsnsiniuiled

suAsnanansglianuddglunisinniasunisosnsnidey

nagnsnisaJnu

59 MBI GF10J23 WioRu udumunaialansay 220 um Uait 32,110 U
(1,980 i385y~) E9NIITIANNBIAINAIA Spot éwqmﬁl,ﬂ?{aulmu'%t,’am 1,978
WS AINSIAT GF10J23 iuﬁ%aaﬂuﬂiau 31,900-32,300 U1 NHFNI
SamesiurILTuas s Tuman N saiTid NSy vildEneisens
wuzil Trading GF10J23 USta 1,960-1,990 1iieegy™ %39 31,770-32,260 U
way AUUARA cut loss 100 UIMANNNY detlastupudes mnsianesdn

waeuliminanAn

GOLD SPOT

IGXGL C: 1,979.24 daily _

e
i, "

ity
'I|,|

rsi1(14, 70, 30, 1)

2023 Traquest Lmaed A e M RN

fun: @enuiTe va. oWy wad
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Gold Online Futures

Lost Chg  %Chg Vol o] Ol Chg
GOM23 2,008 13 0.65 28,773 15,273 2162
Gou23 2,033 13 066" #NA " aNA " aNA
Mini Gold Futures

Llost Chg %Chg Vol [e]] Ol Chg
GF10J23 32,110 0 - 2,163 4,943 -275
GF10M23 32,180 90 0.28 1,515 6,062 115

GF10Q23 32,260 25 427 2,325 71

fan: aneaudde valelde waa

nNewme : 91A1UAves Gold Futures (Nigh
Session) Settle a4 1381 22.00 U. UazUIUIMN;

ForeiinTuluglanan 19.30-22.30 u.
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GOLD ONLINE FUTURES (GOM23)

AFN1931AMM09A7 TamIzas1egIusloudy EMA 10 1 wiouuwviaiisy Hammer
JEYLAUAIATLIITBNAY NTBUTUIL AIRNTaUNISAGaUlmIN $1990-$2020

Gold Online: tugi1 Trading GOM23 7 $1990-2020 wag Cut Loss $3

GOM23 BASIS s:r919 GOM23-GOLD SPOT
GOMZ3 C: 2,008.00 daily ] (Gold Online Futures Jun-23) GOM23 daily |
. : L I ;' 1L '“
* 2020 L .:-r+w¢;r1¢+.j.| . e z
T II I'Il I|‘J 1990 - BT Th, e
PR e Ie )" Wpieia, s Y
I.."'T -l’h1 I'+ Gold Spot Price,RT IQXGL * I e
o B B & el il B
im‘w h u -=.+. \b_---. -I|
Irmm o301 rs1 Diff=28.7600 |
N~ _,\.\ - Va
@
(RS it ik e i — =]
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
msudaammnaam’ImUumn muomn'ﬂsvmquvao MINI GOLD FUTURES
UNECNUS EEoe
FX (uan/ USD) (Aresswdew 78.10 unn/dhunu/d)
3400 3425 3450 3475  35.00 e mils - mesmadous il
future vlaeuualag (wEvu) VAT (U] (aulave
1,800 29,0900 29,304 29518 29,732 29,946 22 360,00 520.0 > 500 210) > 290
1,830 29,575 29,792 30,010 30,227 30,445 32,310.00 200.0 2,000 (210} 1,750
1,860 30,060 30,281 30,502 30,723 30,944 32,260.00 150.0 1,500 (210) 1,230
1,890 30,545 30,769 30,994 31,218 31,443 32.210.00 100.0 1,000 (210) 750
! ! ! ! ! ! 32,160.00 s0.0 500 (210} 290
1,920 31,029 31,258 31,486 31,714 31,942 32,110.00 0.0 _ (210) (210)
1,950 31,514 31,746 31,978 32,209 32,441 32,060.00 -50.0 (S00) (210} (710}
1,080 31,999 32,234 32,470 32,705 32,940 32,010.00 -100.0 (1,000) (210) (1,210)
31,860.00 -150.0 {1,500} (210 1,710
2010 32484 32,723 32,962 33,201 33,439 31910.00 e (2.000) 210) 2210)
2,040 32,969 33211 33454 33,696 33,938 31,860.00 -250.0 (2,500) (2109 (2,710)
n: ansenidse va. oude naa fiun: aneenidde va. i nda
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