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Derivative talk
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SET50 FUTURES:

JadunondousrnuUs:inAnGUraniuntuonisigndnn - UPSIDE
poWlUIUudUVaINsIdavluUs:INA u=un TRADING Tunseu 925-
935 9m la: SHORT NSOUUU

SET50 OPTION:

IuzUnso LONG S50M23P950 A 22 97 (SET50 = 935) 1UNA"[s
32 9 (SET50 = 925) 1la: CUT LOSS 3 9nA1n SET50 YUOEWIAR

SINGLE STOCK FUTURES:

Usu9niva LONG KBANKM23 TUR 130.50 unn 1driarls 136.00
uN l1a: CUT LOSS 1.50 unnvnnu

Ilu=Unfio LONG LHM23 nu 8.50 unn 101n1nn[s 9.00 unn iia: CUT
LOSS 0.15 uan9nNnu

GOLD FUTURES:

GF10 FUTURES: Iu:Un TRADING GF10M23 A 382210-32710 UINn
la: CUT LOSS 100 un
GOLD ONLINE: iuzUin TRADING GOM23 R $1950-1980 lla: CUT

LOSS $3
Rmuwalnaifiou w.A. DnuslivanatmIusIAIUNTURAU
TTH CPI (%YoY) e Brent Oil Price (%YoY )
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SET50 Index Futures/Option P.3
Single Stock Futures P.6

Gold Futures P.8
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NOISINIA HOHVY3S3YH Ag

All Futures Long(Shorf] Position : Contract Accumulated Longl:5|'lorﬂl
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 100,915 106,557 5642 20659 0348 141,743
Foreign 148,663 108,828 39,835 27021 27977 2734
Retail 204,384 238,577 34,193 _47880 -37,325 189,057
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]
Llong Short Met 2 Days 1 Weeks 1 Months
Institution 35,402 44,142 8,740 3,305 4621 2,181
Foreign 108,307 78,626 29,681 16,848 9275 10241
Retail 106,204 127,235 20,941 13,543  -4854 12,422

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

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 44 968 33,562 11,406 28953 3945 104,304
Foreign 8,150 4556 1,504 554 3350 28504
Retail 34 568 47 568 13,000 28399 7295 -132,898
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Shart Mt 2 Doys 1 Wesks 1 Months
Institution 1,931 1,210 721 a8y 1,896 c02
Foreign 33,140 24,455 8,685 10,863 15065  -2,698
Retail 17,655 27,061 9,406 S11,250  -16,961 2,196
Call Option LonalSher} Position : Contract Accumulated Long(Shor)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 506 148 3-8 181 529 550
Foreign 622 234 388 192 658 2,561
Retail 2,503 3,249 746 383 1187 -180
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 142 109 33 -39 -223 Ses
Foreign 155 429 274 179 11 475
Retail 3,181 2,850 241 218 234 -1063
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SET50 OVERVIEW

J93urnuUs:InADUKGNTUNIUoN9IN 3 Us:Ifu 1) nsussavonnadluns
VENUIWAUKUANSTANLNUIUTFFOUA  2) N1SSIEIUAIAVNISIIIULDN
MANISINUASAIWITU 3.6 IAUFIIKUILINNGINAIAATIA 1.80 IIAUSIKUI
IRSUIRUANUINUB=a0n0USoUISIlUdOUADIAVANISWUSIY 8. R
VUMD 4.3% YOY B:avadanNiFfounou 4.4%YOY anndunJoasoiuIwo
o rirlA FEDWATCH TOOL Annsus=uu FED Tuidiou .9.9:AvnoniTu«ld
A 5.25% lla: 3) wan1suUsyu OPEC+ RDUAVENSNSANANMAINSWAR
3.4 MBPD [Uflulangl 2567 ninuidwatioUanst 2566 8nnastosusuan
faunswanwuiau 1 MBD Tuideu n.A. kuustANUTUALUSUVUIIST 5.9
% Uy 8 durnms  doudedsluls:INASUTTKUNMUNTURANNSS1IEvURU
Wolgiou 0.6. 0 BLOOMBERG CONSENSUS ANASWENUED 1.6%YOY
anadNIFiounoun 2.67%YOY BuadiduuonFioAdUIFSIA NUY.:ISIVU
ponIduR:anad NelRUduIondouTngsiuntn SET50 INDEX USUvUIIG
UsziunmsiouluUs:inAgaidudedonsnn  UPSIDE  $uUaunsaunns
Indoulron 925 - 935 A

SET50 INDEX FUTURES

DIRECTION TRADING: Uvduliondeusinus:inARGIKINUNauonisign
9NR UPSIDE  Aowuluidusuvodnisidoviuds:ing u=un TRADING Tu
NSoU 925-935 9n IIa: SHORT Nsauuu

SPREAD TRADING: 1Un SHORT SPREAD S50M23U23 Teif -1.71 M
Jeguumls 1.59 9A luzUnfiosiolnunnn SPREAD s:1dg S50U23 aunog
S50M23 U 5UR 29 0.9. 2566 9:IMAU -4.91 90

SET50 OPTION: liu=Linso LONG S50M23P950 fi 22 9¢ (SET50 = 935) 1th
rnls 32 97 (SET50 = 925) lla: CUT LOSS 3 9nATA SET50 VUOENFINA

I-r\\..
=

nuosSu  nuomu

SET50 925 935
S50M23 925 935

S50M23 (30 MIN CHART)

Mo
7 i =
A e -

TECHNICAL COMMENT
S50M23 aglugovwnMasaIdannInIY
NSoU 943-955 YA
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility

924 89 11.57 3.8419
Call Option

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

Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Delta Gearing Decay
S50M23C1000 0.70 010 =10007 0.00 0.70 8.20% 0.04 0 16304 16.68 0.04 55.15 8.2%
S50M23Ca75 240 030 =9774 0.00 2.40 5.68% 0.43 0 16867 16.60 0.12 45.94 5.7%
S50M23Ca50 6.40 090 =0564 0.00 6.50 3.41% 274 0 12810 16.06 0.27 38.42 3.4%
S50M23C925 1570 270 =08407 0.00 15.70 171% 1058 0 6007 16.37 0.49 2911 1.7%
S50M23C900 3070 540 =9307 2489 5.81 063% 2675 0 953 16.47 072 21.81 0.6%
Put Option

Premium Chg Break Intrinsic Time All-in-  Theory Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay

S50M23P1000 76.80 -630 =9232 75N 1.69 -0.18% 7615 0 897 15.89 -0.96  -11.5% -0.2%
S50M23P975 5220 -10.80 =9228 5011 2.09 -0.23% 5158 0 1899 12.96 -093  -16532 -0.2%
S50M23P950 3180  -910 =9181 2511 6.79 -0.73% 2892 0 4555 15.04 075 -21.62  -07%
S50M23P925 16.80 -7.00 =9082 0.1 16.69 -1.80% 1179 0 6127 16.09 -0.50  -27.72 -1.8%
S50M23P900 7.20 -480 =8928 0.00 7.20 -3.47% 299 0 9912 16.57 -0.27  -3523 -35%

AL ENeNNUDTE Ua. 1158 Wad

NIWSoUN1IsBavIy SET50 INDEX nmuauwusamu:vaouna\]r]umdds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 9z24.59 761 0.82  2iEl23 10,000 \ﬁ\ 2t S s T 0
Symbol Settle  Chg %Chg Vol Ol Ol Chg - A= 50000
SE0J23 92501 0.0 0.0 73 &1 [ . N
. s -100000
N TS TR A
350023 520,60 8.8 10% 26539 60,332 4,263 (20,000 w \\ i '—f V\N\"\'M N
: : — - - - \\ N \,,NJV\‘J 200000
550223 92140 56 0.9 §d428  33.561 705 (40,000) I ¥
SEOHZ4 F13.00 7.0 0.8 2189 8,225 54 (50,000) h’\h\, -250000
SET50 Futures Lonal(Sher) : &runan 80U Long(Short) 82,000} LT LT LT L LSS oo -300000
Long Short Net 25u 2 ddawi 11dau ﬁ E 2 i E E E i E 2 i E
—y 35402 44142 8,740 3305 -8.497 2181 3 2 2 32 2 2 2 23 3 32 3 3
dmha 108,307 78626 23,681 B84 32185 10.241
otas 106,234 127.235 20841 -13543  -23188 12422
AU &1891UDVY Ua. 19188 wad NUN: d189UdVe Ua. 19168 wad
AMN1STU SPREAD nu duinduaan ASPS MODEL SET50 ns:AuAn PER N
IhrLne Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 $50K23 S50M23 (ifn) U.A. 66E 'Cl.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.n. 66E
3 A PER 155 888 902 908 915 922 942 963
U 30 w.A.66 U 27 nw.66 u 30 0..66 ru 27 W.e.66 tu 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 1,125 1,149
S50M23 -8.80 -5.45 -164 173 142 PER19 1,088 1105 1113 1122 1130 1155 1180
*gundgudasiaanidouloingsswing w.e. - fi.a. 66 whiy 1.75%
AUN: @89IUDVY Ua. 19188 Wad NU": 8189UdVe Ua. 19188 wad
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SINGLE STOCK FUTURES

LONG KBANKM23

melins:ianisnauuived FUND  FLOW  goudumarntiiunsinngl
LAGGARD naud iSul RISK TO REWARD Uinaufs 1i KBANK As1AAu
anay 12.2% YTD unnanlundu s.w. Tkry 1a:=unnndn SET a: SETBANK A
Finau 6.4% l1a: 1.5% YTD MmUaIAUSIATKU Boviuuu PBV $10 0.59 fiodn

TUiwaiRsuAuANIoduNaUs R 0.67 1M

SI1AKRUSIBAU  INJganunu: SIDEWAY andnisuringnulhidunnolsu 125

un wSoudiu EMA 10 53U Udd DOWNSIDE Ag1an Ussiguitnuneninils

15R 134 N

nagnsnisainu

Usu9aNn LONG KBANKM23 TUR 130.50 unn idarimnls 136.00 unn i

CUT LOSS 1.50 uanannnu

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
KBAMKMZ23 12935 -2.15 320 4593 0 13.64 | 25.00% 7.56
AUN: ENe0LdIe Ua. 1018 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD h||-' H.kl:. . }|' " .
% I'l'l.m"' r"..l . IL",..w'-"'l'm'|.-"""' lih' "‘b-ml,,ll .
SETSD st ""Iw.n”L i .|Hli W 13500

|.F,['|j.v' I"" lI.Il'ln|i<‘I ¥ h’.n' ETSE
72% @ V E

0% % % % E 0% 2% 4% 6% 8%

ALA: SNeNNUdFe Ua. 1oide wad

ALUN: dNenIudde ua. 1ide wad
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SINGLE STOCK FUTURES
LONG LHM23
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iGodnrinls 1066 1dugnranvedy IIa:nAn1w9INTAUIR 2Q-4Q66 AAWU
foUINVU Tngiawn: 4Q66 9:10ugnguanvedt rlknisUSuasvousIAAU
fioiluduro:RATUNSIVIaunu s1AKUD UPSIDE 24% nla-Unaulesiosduwa
gu103un3n 6% riol

SIANKUSIEIU KO TECHNICAL REBOUND Kalonnadounsauany
SIDEWAY UP lnginuifgunigind: HIGHER LOW A nlonidanaunndou
IUOFNUBEIEUA 9.00 UIN

nagnsnisainu

Iu=unfio LONG LHM23 nu 8.50 uan 10nm1nnls 9.00 unn lia: CUT LOSS
0.15 UININNU

Future Underlying
Setile _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
LHM23 8.42 0.02 - 2838 ] - 16.73% 13.44
AUN: NguUdFe Ua. 101de wad
HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD e o
SETS0 B L M"“. Pt A "’mﬁ&‘hﬂ“
o0% - r:Y ;A.."v‘ _— s L% ""'\‘:;‘ = lkpt - =
d‘ﬂ"”"» & At A ' 5
PROP o l %*.Mw
-1.2% ! &
AUn: nguudFe Ua. 1aide wad AUN: @N89UdTE Ua. 19188 Wad
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TRACKING PERFORMANCE
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ALA: ENeNIUDTE Ua. 118 Wad

TOP 20 MOST ACTIVE VOLUME

1

oefte Basis Vol Ol Ol Change Lleverage Resistance Support
1 AAVMZ3 2.85 286 5,245 36,989 - 2,160 843 2.84 278
2 TIBM23 164 167 5,207 21,010 - 760 163 160
3 KTBM23 19.45 195 3,255 9,561 - 4,304 1963 1949 19.19
4 TUM23 1456 144 2,729 15,894 - 214 9.10 1467 1426
5 JASM23 16 16 2,026 40,862 - 1 461 192 159
6 MTCM23 40.75 4125 1,651 4,456 - 177 577 42.06 40.63
7 CPFM23 20.62 205 1,253 22,328 - 348 799 2082 20.10
8 CBGM23 65.59 65.75 1,107 4,003 - 182 6.56 65.59 61.96
9 BEAUTYMZ23 071 071 1,097 18,110 - 81 405 072 057
0 BCPMZ23 3331 3325 1,048 2577 - 1,032 1198 3278 3281
11 SIRIM23 175 174 1,039 26,009 10 1544 175 164
1z IMTM23 41 41 1,017 5171 592 4175 39.76
13 BANPUMZ3 831 8.3 977 44,732 - 265 16.03 878 825
14 PTTEPM23 14335 1425 780 4104 - 268 1678 14400 140.05
15 PTTGCM23 36.17 3575 744 3,705 - 229 727 36.25 3341
16 P5LM23 9.4 9.45 716 1,930 704 1476 5.40 8.65
17  GULFM23 47.52 47 696 8,262 - 497 272 47 69 4536
18 PTIM23 306 30.25 644 5969 - 493 g.21 3064 30.30
19 ORM23 20 201 635 3,963 2 20.00 19.40
20 GPSCM23 58.25 58 603 4185 - 65 312 58.25 5555

AL 8NeNNUdTe Ua. 1oide wad
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GOLD FUTURES GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,957 33 -163 22,000 34,940  -5299
GOU23 1,988 32 -1.56 6,960 10,221 -780
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SIANNDUAINAINANSTEON 2 Surinsitiiuun USuanad 15.88 InSuryd

- oL YA > T A o N
KSo 0.8% UniiJoAuduiunsagn 1,961 INSUrY 9INISUINVIENDIANTUZIUE MINI GOLD FUTURES

aunswgUaonne ha‘uﬂaﬁaﬁuoalﬁaoﬁumazlﬂsugﬁvna:msmml]mz}'ls:hﬁ

Last Chg  %Chg val o] OiChg
3 AL o) LL A L GF10M23 32,310 250 -0.77 2,411 6,055 -536
vouansy NYNaISTaN1ansSgouuRNNRUNEVENgIWAUKU 1la:N1SIUnIue gz 3244 2 oer 78 3aes an

GF10V23 32,550 -220 -0.67 126 578 57

VoyadindnuueNNAINUASIFoU  W.A.  IWUVUGING 1A KUUTKANRU ]
NuN: a1g9udvY va. 1018y wad

noaanSITIANEod 2 SurinNSALIULY adavauvUIN-USIonU 104 90 Tng
UKl AeuRnmIuNMSSIBINUTolAaIASUINIENATYnANuUS:INA Bn1ach

ansge:iUnILEABt PMI, sondudonmAlsiuiu, nan1sAn a=s1uougvosu KUNgIKe 9 s1AUAVEY GOLD FUTURES (NIGHT
SESSION) SETTLE tu 1981 22.00 U. lazUsuinu
msBevuInAvUTUZoI0aN 19.30-22.30 U.

d9anN1SIIIUSITAUNTK gad

nagnsnisainu

s1ANEIAN GF10M23 I00AUSUANSALNULN anaumunanlansoy 290
uN UAR 32,310 UAN (1,956 IKSERYS) MNISIANBIAINANA SPOT aNaR
RlAdouTnouSionu 1,961 IKSUrYY AASIAT GF10M23 Sutiv=agiunsou
32,250-32,600 UnN thaudvuAuiu:un TRADING GF10M23 USIonu 1,950-
1,980 InSuny< Ko 32,210-32,710 UN lla:nnuaga CUT LOSS 100 un
MnNu ieJouunouIdsImnsIAINauANIAZaUTOEAINATA

GOLD SPOT

IOXGL C: 1,961.65 daily
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GOLD ONLINE FUTURES (GOM23)

AANWSIATNDIAT IISIVIENm Kam EMA 75 Su 10uinuiieu BEARISH
BREAKOUT dudryryrnuau 10udaro=Indarigiusio AMANSoU $1950-1980

GOLD ONLINE: iiu=tin TRADING GOM23 R $1950-1980 lla: CUT LOSS $3

GOM23

Il&l

|' ”’"'“l it I"'L
] i Lk .
hl L | '"*"r;:“" ‘

n-eel*.""*n'l _

rsi1{14, 70, 30, 1}

ALA: ENeNNUdTE Ua. 1188 Wad

nasidavsaninavAliiiduuin

FX (uaw/ USD)

34.00 34.25 34.50 34.75 35.00
1,850 29,898 30,118 30,338 30,558 30,778
1,880 30,383 30,606 30,830 31,053 31,277
1,910 30,868 31,095 31,322 31,549 31,776
1,940 31,353 31,583 31,814 32,044 32,275
1,970 31,838 32,072 32,306 32,540 32,774
2,000 32,322 32,560 32,798 33,035 33,273
2,030 32,807 33,048 33,290 33,531 33,772
2,060 33,292 33,537 33,782 34,026 34,271
2,090 33,777 34,025 34,274 34,522 34,770

AUN: NguUdFe Ua. 10158 Wad

BASIS s:9W GOM23-GOLD SPOT

(Gold Online Futures Jun-23) GOM23 daily

T [
.

- - -
ST g THORsrobe L
AL PR ] 1%+ L T

rs1 Diff=-4.3500

ﬁd%lzwmamu:’ﬁs ua. 10idy wad
A1uarunalsvaanuveod MINI GOLD FUTURES

UNSCNUS WEDe

(Atesswiiou 810 uwn/drurut/dio)

Teilla frls ANETTHLHEN+ Avls
future wlanuuilas fevu) VAT (vw)  (mievulgwve
32,650.00 250.0 2,500 (210} 2250
32,5640.00 200.0 2,000 (210} 1,730
32,550.00 150.0 1,500 (210} 1290
32 540.00 100.0 1,000 (210} 750
32 450.00 50.0 500 (210} 250
32,440.00 0.0 - (210} (210)
32,390.00 -50.0 (500} (210} 710y
32,340.00 -100.0 {1,000} (210) {1,210
32,290.00 -150.0 {1,500} (210) {1,710
32,240.00 -200.0 (2,000} (210) (2,210
32,190.00 -250.0 (2,500) (210) (2,710

ALN: dNeNIUdFe ua. 1015 Wad
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