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Derivative talk

nagnsniIsatnuauwus

SET50 FUTURES:

annu: SHORT S50M23 nuuSIonu 924 9n gnun LOCK nnls 4 9n
5utinnm SET50 Wuwou lu=Un TRADING Tunseu 920-930 9n

SET50 OPTION:

iUn LONG S50M23P950 finuiads 30 9a liuztintiosioidnrinmnls
37 3R (SET50 = 920) 1a:= CUT LOSS 3 ynnn SETS0 INOJWULWOU

SINGLE STOCK FUTURES:

luzun LONG KBANKM23 USIoru 130.50 unn 101nnnnls 136.00
uN la= CUT LOSS 1.50 unn91nnu

Ilu=Unfio LONG LHM23 nu 8.50 u1n 1dannnls 9.00 unn lia: CUT
LOSS 0.15 uan9nNnu

GOLD FUTURES:

GF10 FUTURES: llu:Un TRADING GF10M23 A 32100-32590 un
1a:s0 LONG nsdua wsolu CUT LOSS 100 un

GOLD ONLINE: 1luzun TRADING GOM23 A $1940-1970 1a:= CUT
LOSS $3
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| Derivative talk

anauzvayunaJnu

All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated Long(Shorf]

Long Short Met ?Days 1 Wasks 1 Months
Institution 82,591 109,469 26,878 40,836 22324 95380
Foreign 139,565 126,093 13,472 589 40,635 27,590
Retail 218,048 204542 13,408 40247 18311  -122,980

SET50 Futures Long(Shorf] Position : Contract

Accumulated Long(Shorf]

Long Short Met ?Days 1 Wasks 1 Months
Institution 31,082 33,359 2 267 3015 1,560 2068
Foreign 109,007 98,596 10,501 1418 24501 504
Retail 120,371 128,505 8234 4433 23041 1474

5ing|e Stock Futures Long(Shorf] Positien : Contract

Accumulated Long(S-horf]

Long Short et 2Days 1 Wesks 1 Months
Institution 43,482 86,765 23283 50323 32859 31330
Foreign 8,117 3,568 2549 10384 11210 49,536
Retail 68,500 48,066 20,734 48939 21748 80,865

Metal Futures Long(ShorI] Pasition : Contract

Accumulated Long(Shorf]

Long Short et ZDays 1 Wasks 1 Months
Institution 097 595 401 -843 673 -1,318
Foreign 23,299 22719 580 11312 4048 25723
Retail 13,771 14752 981 12155 4721 27,041

Call Option LonalShert) Position : Contract

Accumulated Long(Shert)

Long Short Met 2Days 1 Wasks 1 Months
Institution 374 417 -43 122 39 -1,792
Foreign 457 &Ti 87 Ta 478 2,900
Retail 3,655 3,699 42 187 -217 -1,108

Put Option Lona(Short) Pasition : Contract

Accumulated Long(Shert)

Long Short Mt 2Days 1 Wesks 1 Monihs
Institution 212 242 -30 55 -165 453
Foreign 512 M -159 -328 250 18
Retail 2,727 2,458 229’ 393 -85 =511

AU dNeNIUddFe ua. 11de wad
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Derivative talk
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SET50 OVERVIEW

MSSIENNUADIAVEORaIooNTUIFOU W.A. 66 NAGD -7.5%YOY AN
NANNAIAKAAD -0.4%YOY AULDALNIVIKARND -4.5%YOY ANJIMaA
ANANAGTD -8.0%YOY Us:ITun1ANISavoanis:aoavingsiud:fioundu
IFInNsiuoveIASuETRIUIIA:N1AGI0NUALISIS:8:aATU Iogdlsh
pulus:g:duRgonUnvassUnARIUUAdIDOIRUUIFOU 1.8 AKARD -
7.9%YOY 10udedsuoniBUNsafolavasanidou w.A. UNUISTHAG)D
UogavaniFou 1.8, AKAGD -7.6%YOY 13uiU douds:IGudUs AL
auleluRns:IdiuR SUIRUNTS ROTATION 91NKU GROWTH STOCK N4
VALUE STOCK Wnnvua:riouannsisti NASDAQ AUSUad 1.31%MTD &ou
N9 DOW JONES USUVU 2.3%MTD uodilu SENTIMENT uonsio SET50
INDEX Tunnudou iisiogulsinunouluntusuniinasioddaidudaie
317 UPSIDE nmelsidadgiondouinusunin SET50 INDEX AUTiingutiu
woulunseau 920 - 930 9

SET50 INDEX FUTURES

DIRECTION TRADING: &nus SHORT S50M23 nuUSIoru 924 9n 07ulign
Un LOCK rinls 4 9n dnsudulinin SET50 wuwoulsi DOWNSIDE 71
Ilu=Un TRADING funseu 920-930 95

SPREAD TRADING: iUn SHORT SPREAD S50M23U23 T¢f -1.71 90
Jeguumls 1.59 9n nuzUnfiosiolnunnn SPREAD S0 S50U23 aunog
S50M23 U 5UR 29 0.9. 2566 9:IMAU -4.91 90

SET50 OPTION: 1Un LONG S50M23P950 Anuiads 30 9a uthtiosioldn
rnls 37 9m (SET50 = 920) la: CUT LOSS 3 93nANm SET50 INSUHUWIU

nuosSu  nuoMu

SET50 920 930
S50M23 920 930

S50M23 (30 MIN CHART)

[
NS

: ]
TECHNICAL COMMENT
S50M23  agluBaIWNAoUaINSOUNS

Indoulron 920-935 9n
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SET50 Index  Last 1Y Hist. Violatiity 2Week Hist. Volatiity

927.00 11.51 9.17081
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 0.60 0.00 =10006 0.00 0.60 7.94% 0.03 0 16833 17.35 0.04 5947 7.9%
S50M23CaT5 220 0.00 =977.2 0.00 2.20 5.42% 0.37 0 18358 17.14 0.1z 49.40 5.4%
S50M23Ca50 5.90 020 =9559 0.00 5.90 3.12% 271 0 13484 16.04 0.27 42.39 31%
S50M23Ca25 15.00 1.60 =940 2.00 13.00 1.40%  11.21 0 6241 15.63 0.53 3249 1.4%
S50M23Ca00 31.30 230 =9313  27.00 4.30 0.46%  28.62 0 1007 15.87 0.78 23.04 0.5%

Put Option

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

Even Value Value Premium Price me Interest  Volatility Gearing Decay
S50M23P1000 7390 -390 <9261 73.00 0.80 -0.10%  73.26 896 17.68 -086 1201 -0.1%

0
S50M23P975 4990 -560 =9251  48.00 1.90 -0.20%  48.63 0 1918 15.80 -0.90  -1672 -0.2%
S50M23P950 2900  -600 =921 23.00 6.00 -0.65% 2599 0 4422 15.78 -073 -2340 -0.6%
S50M23P925 1310 -390 =9119 0.00 13.00 -1.63%  9.52 0 6275 15.38 -047  -3344 -16%
S50M23P900 4.50 -2.60 =8955 0.00 4.50 -3.40%  1.97 0 9781 15.64 -0.22 -4474  -34%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX nmuauwusamu:vaounaurgum\lds:lnﬁ TU
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 927.00 346 037 TiEl2E 10,000 S — S 50000
Symbol Setfle Cha %chg Vol Ol 0l Cha A 0
SE0J23 92501 0.0 0.0 73 &1 0 (10,000) \
S50K23 526,92 0.0 0.0 40 133 0 e "N\ A . -50000
S50Mz23 26,50 52 0674 24254 545654 28,756 o \“" /l V‘\J\,\_ -100000
(30,000}
550023 323.50 4.6 054 23823 83080 3,207 08 Y
150000
550223 524.00 4.3 0.5 5933 34815 2177 (40,000) \ I"v/‘ WJ\WA_JV\._P’
SEOHZ4 920.00 4.2 0.5 1513 8,053 188 (50,000) W -200000
SET50 Futures Lonal(Sher) : &runan 80U Long(Short) 82,000} T e e T e T T aa -250000
Long Short Met 235u 2 ddani 1idau R R - < - - A S
_ 2 2 £ 5 5 5 5 &5 5 B & &
daniiu 31.092 33359 -2,267 3015 -3.095 2,065 Loy b = = = 3 9 T = = =
- & = o = o = 8 o o ch
dmha 109097 58596 10,501 1418 18511 534 oo - Al
otas 120371 128,605 -8.23¢ -4433 -4 -147¢
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 1060 1076 1084 1092 1,100 1,125 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 KBANKM23

NOISINIA HOHVY3IS3YH Ag

rinlsans 1Q66 Andudndou 28% veuus:unrunsrinlsanst 2566 A 3.8
KOUAUUIN (+8% YOY) Vru=RIuoliu 2Q66 Dilsurnuuainsielineniosu
ans (NIl munsUsSUTUSRSInoNITURUTRAUGoNaU M-RATE $0d 1U.4. 66
$91ARU KBANK Foviguu PBV $19 0.59 Iin ueddnluiwaibeiruunu
AAuNdUs Bov19s1 0.67 1M

SIANKUSIBAU  INJganunu: SIDEWAY andnisuringnulhiduinolsu 125
uIN wSoudu EMA 10 5u Udg DOWNSIDE Avniin Us:i0uidarunerinrinls
157 134 un

nagnsnisainu

lluzUn LONG KBANKM23 USIoru 130.50 uan 1daninals 136.00 uln a:
CUT LOSS 1.50 unnannu

Future Underlying
Seftle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
KBAMNKM23 132 20 0.20 149 4313 -185 13.64 25.00% T.56
AL ENeNIUDTE UA. 10158 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD ':;I::::umsn . L.|" t .
7.8% I.l-l'u"'.l' r""l 'I IL.l""'"ln'-“""""'”' IN Ilb.w“', N
SETS0 "TI‘N.->| I ; N 136,00
I |anr.llll.h.‘ lI.Il'l -‘l“ *'J"I h'n' ww
BANK - ik I.A_....,;,.
AUN: anguude Ua. 10ide wad AUN: @NedUdFe Ua. 19188 Wad
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Derivative talk
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SINGLE STOCK FUTURES
LONG LHM23

iGodnrinls 1066 1dugnranvest IanANWIINTAUIR 2Q-4Q66 ANAWU
fouUINVU Tngiawn: 4Q66 9:10ugnguanvedt rlknnsuSuasvousIAIAU

fioifuduro:RATUNSIVIaunu s1AKUD UPSIDE 24% lla-Unaulesiosduwa

gu103un3n 6% riol

SIANKUSIEIU KO TECHNICAL REBOUND Kalonnnadounsauany
SIDEWAY UP Inginuinguni9gind: HIGHER LOW Anlonianaunndou

IUOFNUEIIEUR 9.00 UIN

nagnsnisainu

Iu=unfio LONG LHM23 nu 8.50 uan 10nm1nnls 9.00 un lia: CUT LOSS

0.15 uaNINNU

Future Underlying
Seftle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
LHMZ23 8.50 -0.05 B 2837 0 - 16.73% 13.44
A": Nev1Udde Ua. 101e Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e .
7.8% 7 ;Am A o
SETS0 - - -f‘,,‘ L"\-\-"L';w - ;,J\‘xr“-w“ i V\J”‘ ‘k
s d:ﬂ«':'\ . ‘.Ahj War ) W- X - -
o 06% I@_

-18% -14% -12% -10% &% 5% 4% -2% 0% %

AL ENeNNUdFe Ua. 1oide wad
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change leverage Resistance Support

1 TIBM23 165 167 6,696 60,294 5,896 166 163
2 TRUEM23 6.82 6.85 65,049 15,544 4,986 12.42 6.83 6.06
3 SIRIM23 183 184 3,383 24,392 514 1544 193 175
4 TUM23 13.66 136 3,135 6,939 - 8,883 9.10 1366 13.79
5 AAVMZ3 285 288 3,102 36,666 713 848 288 285
6 BEMM23 8.19 8.2 2,620 9,945 - 2,116 13.30 8.20 7.69
7 BANPUMZ3 849 845 2,104 43,458 - 1,430 165.03 857 833
8 EAM23 63.1 63 1,607 22,537 1,034 1581 63.11 60.73
9 5M23 164 164 1,201 21,615 1 9.68 168 164
10 GULFM23 458 45.75 1,148 8,946 - 1,056 272 46.00 44.82
11 PTTEPM23 150 150 1,104 3,411 - 526 1678 15257 14570
1z  PTGMZ3 12.05 119 1,019 8,173 - 2 498 1205 11.16
13 MINTM23 3421 34 613 2,102 - 259 896 3491 33.36
14 BEAUTYM23 072 07 560 15974 - 1,093 4.05 072 0.53
15 CPFM23 2054 205 558 22,274 80 799 20.88 20.40
16 MTCM23 402 405 542 2,994 106 577 4171 4020
17 TKNMZ3 1182 118 542 10,902 32 536 1185 11.38
18 BLANDM23 0.87 0.85 503 73,524 - 999 895 0.88 0.83
19 ES50M23 876 8.65 502 10,998 500 949 876 8.48
20 KTBM23 19.19 191 445 6,941 384 1963 1956 19.06

AL SNeNNUdTe Ua. 108 wad
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GOLD FUTURES

1,940 1KSOrYY  DISINAAUINNISHNAOVUVOIONSIWANOUINUWUSURS
anSy nassunmsnawiiAuInUs=AvURENITY 0.25% ds:au 4.75%
auaniuseu 22 U duwalAinans:=ianinnisnddnsunAnsnaansy (wm) 019
UsuvusmsneniDulunisUs:suidioutiidunu Tns FEDWATCH TOOL T4
UrUin 30% RIWA9-VURONITY 0.25% INUINNIAUAS:AU 21.8% dmsusul
ADIANMIINISSIBVIUVDAIASYINVENATYHaNaUS:INA [U IAW 1Q66 Vou
fJUu la=glslsu soufiusuougvesuadaRnssUswaUANKVouarsy

nagnsnisainu

s1ANDUAN GF10M23 I00AU anay 270 uan UaRA 32,200 Unn (1,946
IMSurye) IndiAsgsnAnedAnatn SPOT anannindoulnousiony 1,946
IMSUrY< ANSIAN GF10M23 Sulivzogiunseu 32,050-32,400 UNN AFNW
SIANBIAAITUWOUAUNSIIAVIORNAUASIEIU  MKtheddondiuzun
TRADING GF10M23 USIonu 1,940-1,970 IKS8ryd 1so 32,100-32,590
UIN  IIRKINSIATVEUaIUNINNSOUEaN  u:tinsaildn  LONG  AAndY
REBOUND lla=rirungn CUT LOSS 100 Unannu IlioJedAunonuidey
HINSIANNDYANIAZOUTHORAYINATA

GOLD SPOT
IOXGL C: 1,946.08 daily
i,
S T e 1870
. Jife i L
| |"""'|| |,|' 1940
| h
" .'Ill " "-.|"I'||I
| “\h"‘L' iy I.I_L‘l“"l e
| [ |I Ty
i i, " [
L
L T ™
Tii(14, 70, 30, 1)
o2

AL ENeNIUde Ua. 1de wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,949 23 -115 22,000 34,940  -5299
GOU23 1,880 22 -111 6,960 10,221 -780

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,200 290 -0.89 2,411 6,055 -536
GF10Q23 32,330 280 -0.86 733 3,495 212
GF10v23 32,460 230 0.7 126 578 57

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKA 9 STANUAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:Usunru
MssovrgInavUTUZadI0a1 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOM23)

Derivative talk
nagnNsnNIsaynuaywus

AANWSIATNDIAT IISIVIENm Kam EMA 75 Su 10uinuiieu BEARISH
BREAKOUT ddryryrnuau 10Uddro=Iindanngiusio AMANSoU $1940-1970

GOLD ONLINE: iiu=tin TRADING GOM23 R $1940-1970 lla: CUT LOSS $3

GOM23

GOWNZ3 6: 1,943.30 daly

:
| m
h illh.‘|!|,|
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il-wl"""ll _| " 1
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l 'Ir.
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rsi1{14, 70, 30, 1}
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AL ENeNNUdTE Ua. 118y Wad

nasndavsaninavAliiiduuin

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. 19158 Wad

BASIS s:9 GOM23-GOLD SPOT

(Gold Online Futures Jun-23) GOM23 daily

SIE PP I P
-'| |7 e LA o [RL TS 1 “u

et

Gold Spot Price,RT IQXGL

rs1 Diff=3.2500

AN: aNeuIUdTe Ua. 10158 Wad

A1uarunalsvaanuveod MINI GOLD FUTURES

UNSCNUS WEDe

(Atesswiiou 810 uwn/drurut/dio)

Teilla frls ANETTHLHEN+ Avls
future wlanuuilas fevu) VAT (vw)  (miavulgve
32,580.00 250.0 2,500 (210} 2280
32,530.00 200.0 2,000 (210} 1,730
32,480.00 150.0 1,500 (210} 1290
32 430.00 100.0 1,000 (210} 750
32,380.00 50.0 500 (210} 250
32,330.00 0.0 - (210} (210)
32,280.00 -50.0 (500} (210} 710y
32,230.00 -100.0 {1,000} (210) {1,210
32,180.00 -150.0 {1,500} (210) {1,710
32,130.00 -200.0 (2,000} (210) (2,210
32,080.00 -250.0 (2,500) (210) (2,710

ALN: dNeNIUdFe ua. 10158 Wad
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