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SET50 FUTURES:

iUn LONG S50M23 1 935 90 rinls 4 9anuzUntiosiaidariarinls 945 é N
M 1A= CUT LOSS 4 9n91nNu AMn SET50 WNAD SET50 Index Futures/Option P.3

SET50 OPTION:

IuzUinso LONG S50M23C925 1 16 9 (SET50 = 935) 1Un1nNls
26 YR (SET50=945) lla: CUT LOSS 3 9A SET50 IINdvoanvy

Single Stock Futures P.6

Gold Futures P.8
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AuzUNnagnsnsdovnus:nonadurinnsiu- 2
an1u: LONG LHM23 nu 8.50 un Un STOP finu dmsudul doama - WiialritinaunuanusnUSuIUABUNagNs
IuzUn LONG IVLM23 USI9eu 32.75 uan 1drinls 35.00 unn na: WADUs:ANSMwLNBaTu Fo

CUT LOSS 0.50 unnannu

iUn LONG KBANKM23 T6ifi 132.00 uan 1thrinrnls 138.00 uan
la: CUT LOSS 1.50 unna1nnu clegram @) Asia Plus Group

GOLD FUTURES: OOOOO /-:riusCrowp
GF10 FUTURES: luzUn TRADING GF10M23 A 32100-32600 U1N GIIED

ia: CUT LOSS 100 UN \. J/
GOLD ONLINE: fiuzUin TRADING GOM23 A $1950-1980 lla: CUT RESEARCH DIVISION

LOSS $3 usEnrannswe 101ge wad

nedwainsu ASP Smart E:a

INAANA N38s:5SSU
WTI CRUDE OIL undiAsn:KJedBWUZIUFURAIANU IA=NNJINATA

1avn:IJeulndIASIzK: 004132
Crude Qil WTI Futures # 66.93 -3.24 (-4.62%)
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| Derivative talk

anauzvayunaJnu

All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 137,83 103,682 34209 932 4453 139,996
Foreign 93,320 102,018 _8,598 16670 11363 81592
Retail 170,570 185,081 25,511 15738 33173 221588

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 23,829 2144 1,685 5014 -1,759 8,249
Foreign 72171 74,045 -1,874 22,217 18,009 30,649
Retail 65,063 65,774 189 17,203 -14,250 -22 400

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 98,879 68,824 30,055 11640 44916 100,252
Foreon 2950 6548 3,598 4T 5524 58315
Retail §3,422 89,879 26,457 7623 39392 -156,567

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met ?Doys 1 Wesks 1 Months
Institution 0G4 o7y -13 935 547 585
Foreign 17,590 20,353 2763 9941 9908  -B189
Retail 18,113 15,337 2776 10877 10,555 7,604

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 96 160 54 -1,001 4595 -1,006
Foreign 270 229 41 0 886 3,251
Retail 1,965 1,942 23 1001 1382 2245

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 228 71 157 k11 261 686
Foreign 236 639 -403 -335 -1,184 -0965
Retail 2,808 2,560 245 27 933 279
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SET50 OVERVIEW

Us=IfusinuUs:inAagiinmMsAnmuwaUINSVaus 1sduUIoansgefou
W.A. BIANASIWENUAD 4.1 %YOY lla=n1sUs=uu FED Ao=Swaludun 15
0.9. 5IANAF0:-AIRONITYCA 5.25% AUIAU IHEIRIKUNHINAONTSAY
dryrynnusniduulgunansiuved FED TugauRindovaud veu:Asian
UNJUAUINUTIUSUAdISINGN 4% NAAUINNAIUMIOAL SUPPLY naul
SNUIUSAIBYIWIUNISEI09N Vou:A DEMAND MSWUSDEgIAIENEmL
IAsugavausuBudulsinanuseunauwawuludul sMudedeiuls:inA
g9oUBuUNUUS:IRUNINTSIToY NMeETRTUIondoURVIAISITUIAZOU
VAuGAU TR SET50 INDEX SUtiingawinfionunseu 935- 94590

SET50 INDEX FUTURES

DIRECTION TRADING: 1Un LONG S50M23 A 935 9n finls 4 9aiu=tintio
poIUNMN[s 945 9, 11a: CUT LOSS 4 9m91nNuU ANM SET50 WNED

SPREAD TRADING: 1Un SHORT SPREAD S50M23U23 Téf -1.71 M
Jeuumls 1.2 9a 1u=Unfiosdlnunin SPREAD s:+9W S50U23 aumoy
S50M23 ru HUR 29 0.8, 2566 91U -4.91 90

SET50 OPTION: I1lu:Unso LONG S50M23C925 1 16 9N (SET50 = 935)
1UAnnnnls 26 90 (SET50=945) lla: CUT LOSS 3 9» SET50 INdoanv

nuosSu  nuoMu

SET50 935 945
S50M23 935 945

S50M23 (30 MIN CHART)

TECHNICAL COMMENT
S50M23 1INdJ  SIDEWAY  »IUNSouU
933-945 90
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SET50 Index Last 1Yr Hist. Volatility 2Week Hist. Volatility
939.81 11.53 14.0556
Call Option
Premium  Chg Break Intrinsic Time AII-|.n- Thepry Velime Open Im pllfa.d Delta Effect.lve Time
Even Value Value  Premium Price Interest  Volatility Gearina Decav
S50M23C1000 0.80 -0.20 >1000.8 0.00 0.80 6.49% 0.10 0 17117 17.91 0.05 62.25 6.5%
S50M23C975 2.80 -0.80 >977.8 0.00 2.80 4.04% 1.01 0 18302 17.10 0.16 52.63 4.0%
S50M23C950 8.10 -1.10 >958.1 0.00 8.10 1.95% 571 0 13180 1591 0.37 43.04 1.9%
S50M23C925 21.30 -0.50 >946.3 14.81 6.49 0.69% 18.58 0 5889 16.56 0.67 2941 0.7%
S50M23C900 40.50 -1.90 >9405 39.81 0.69 0.07% 39.51 0 963 16.02 0.89 20.67 0.1%
Put Option
Premium  Chg Break Intrinsic Time AII-|.n- Thepry Velime Open Im pll.e.d Delta Effect.lve Time
Even Value Value  Premium Price Interest  Volatility Gearina Decav
S50M23P1000 60.50 150 <9395 60.19 0.31 -0.03% 61.17 0 896 #N/AN/A  -1.00 -15.53 0.0%
S50M23P975 39.10 1.80 <9359 35.19 3.91 -0.42% 37.11 0 1886 17.46 -0.84 -20.10 -0.4%
S50M23P950 19.10 0.00 <930.9 10.19 8.91 -0.95% 16.82 0 4593 15.72 -0.63 -30.94 -0.9%
S50M23P925 7.00 0.20 <918 0.00 7.00 -2.32% 4.72 0 7084 15.90 -0.33 -43.71 -2.3%
S50M23P900 2.20 0.00 <897.8 0.00 2.30 -4.47% 0.67 0 10288 17.29 -0.12 -53.16 -4.5%
AUN: 8N8UDIL Ua. 19158 Wad
NIWSouUN1sBaviy SET50 INDEX ﬂO'\UﬂUWUSHﬂ’]U:VO\]Uﬂa\]F]UGI’I\]US:IHFI u
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETSO0 939,51 -177 019 120623 10,000 ¢ = s T e 50000
Symbol Seffle Chg %Cha Vol Ol Ol Chg - A 0
55023 32501 0.0 0.0 73 1 i (18.000) ‘h-\
350K23 326.92 0.0 0.0 40 133 a VV\\ ~ -50000
(20,000} S A
S50M23 333,00 -11 -0 M2754 501237 -11253 M , 100000
(30,000} A,
50023 36,10 -0.7 -0.1 15,223 1,034 18 R A" A .
150000
50223 336,50 -15 -0.23 3526 35530 563 (40.000) \ ".‘V/J MW‘VMJJ
S50H24 331,90 -11 -0.1 455 8,023 -1d1 50,000} M -200000
SET50 Futures long(Shed) : Srunan 80U Long(Short) 80,000} LT LT L L L oL Lo oo -250000
Long Short Net 25u 2 ddawi 11dau ﬁ E 2 i E E E i E 2 i E
—y 23629 22144 1685 501 -6380  -8.249 3 2 2 32 2 2 2 23 3 32 3 3
@nd 2171 74045 -1.874 -22217 25284 30,649
satas £5.963  BS5.774 183 17203 -18904  -22.400
AUN: 8N8dUDTL Ua. 105y Wad AUN: 189NUDTY Ua. 1015y Wad
AIRNISTU SPREAD fu guihduain ASPS MODEL SET50 ns:AuA1 PER A9
1L Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 S50K23 S50M23 (i) U.A. 66E 0.n. 66E 1W.8. 66E w.A. 66E D.8. 66E n.&. 66E s.A. 66E
g A PER 155 888 ' 902 908 915 922 942 963
U 30 U.A.66 U 27 nw.66 ru 30 0.A.66 U 27 IW.8.66 U 30 W.A.66 o 29 D.8.66 PER 16 917 931 938 945 952 973 994
S50F23 PER 165 945 960 967 974 981 1,003 1,025
S50623 333 PER 17 974 989 996 1004 1011 1,033 1,056
S50H23 -5.93 -2.60 PER17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
$50J23 -9.70 -6.37 -3.37 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
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 -1.64 173 142 PER 19 108 1105 1113 1,122 1,130 1,155 1,180
*gundgudasiaanidouloingsswing w.g. - fi.a. 66 whiy 1.75%
NUN: @1891UdVY Ua. 19188 wad NUN: d1eunudVY ua. 1018y 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=RIuslliu 2Q66 Dilsurnuuainsielineniosu
ans (NIl munsUsSUTUSRSInoNITURUTRAUGoNaU M-RATE $0d 1U.4. 66
$91AMKU KBANK Foviguu PBV $19 0.59 Iin uesdnluiwaibeiruunu
AAuNdUs Bov19s1 0.67 1M

SIAKUSIBAU  INJganunu: SIDEWAY andnisuringnuliidunnolsu 125
UIN wSoudu EMA 10 5U Udd DOWNSIDE Asnin Us:i0uidmuneriarils
15A 138 un

nagnsnisainu

iUn LONG KBANKM23 T6A 132.00 uan 1dananls 138.00 uan ia: CUT
LOSS 1.50 uananNnu

Future Underlying
Settle _ Ol )
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
KBAMKMZ23 13230 0.30 [ 4169 -53 962 25.00% 7.56
ALN: ENe0ILdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD K.::.HT iy
£5% : Il--' : Fhalvlyy
* 16% ..-"T ‘—_“lll-.. n e
| |,‘|ri|r*'fl"'.a' o _l"."lr"'h"lﬂn"' S
i e -

-12% -10% 8% £% 4% 2% 0% 2% 4%

ALA: ENeNNUdFe Ua. 1018 wad

ALN: dNeNIUdFe ua. 115 wad
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SINGLE STOCK FUTURES
LONG IVLM23
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AAN1NMISIoN 2Q66 WIULNUIVaILUSKHIS AMnNIstunnisunfae:usumo
IWLVU QOQ HUUKANIINUSUICUVISRIWLTULNOES10 3.90 91N 3.45 du
AU vru:AAA  SPREAD  Wwannnurimelfnannonus:Uns:30Un9:nsdo
TndiRgunuionnountin rServuIENUouls FAIR VALUE IMiU 44 uan
SIAAUSI8IU TECHNICAL REBOUND Intioidu EMA 10 9u WSOUIKO:
BULLISH DIVERGENCE dudryrynnuin UPSIDE BiJmungi 35.00 un

nagnsnisainu
llu=Un LONG IVLM23 USIonu 32.75 uan 10annnals 35.00 unn lia: CUT
LOSS 0.50 unvINNU
Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
NLIM23 3349 -0.01 237 9059 78 - 41.78% 6.18
AUN: Ne91UdFe Ua. 19188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD I:LC:““ __.l‘_--', ; )
il “'I"l'u ,‘.I" v W 'ln-h“ o, }I“" ’I"‘||'.|-mn._,.
SETS0 e 'I..J"Iw-’ i hl .M".
1.6% Il-‘ll‘l 1
'I"l r"w"'- o ey g
15.5% "__7_1;',,,1 qe_n:’n'm!iiu"‘r‘l o r
. -17.8% . @ r_____———___—_(_7
AUA: SNeNNUdFe Ua. 1oide wad ALUN: dNeNIUdFe ua. 1i5e 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 TTBM23 162 161 49,044 60,045 - 2,572 170 161
2 EAM23 63.8 63.75 23,827 22,600 - 32 15.81 6457 60.78
3 TRUEM23 6.84 6.85 23,632 30,800 11,325 12.42 7.19 6.34
4 PTGM23 1218 121 2,200 7,151 - 8 498 1218 11.40
5  AAVMZ3 29 29 1,904 34,816 - 1,090 8.48 292 2.87
&6 GULFM23 46.36 46.25 1,541 8,459 923 272 45.62 45.67
7 CPFM23 21.64 216 1,291 19,681 - 714 7.99 2159 21.40
8 CBGM23 67.25 67.25 893 3,657 - a5 6.56 71.60 65.52
9 BLANDM23 0.86 0.86 621 71,605 99 895 0.86 0.34
10 CHGM23 312 3.1 515 2,232 13 13.31 3.22 3.06
11 ERWM23 466 466 504 1,578 - 4g7 678 466 458
12 aHm23 231 228 504 2,475 501 1211 2.35 2.29
13 PLANBMZ3 8.96 895 500 12,648 - 500 7.02 811 8.96
14 BANPUMZ3 877 875 390 42,194 157 16.03 8.75 870
15 ORM23 206 206 354 3,945 - 230 20.68 19.15
16 IMTMZ3 4325 4325 306 4,272 - 241 4424 43.00
17 PTTEPM23 14925 1485 272 2,652 12 16.78 15391 149.00
18 PTTM23 3175 315 243 4,164 - 196 821 32.43 3153
19 IvVLM23 33.49 335 237 9,059 78 962 33.82 33.00
20 BAMMZ3 114 113 230 11,782 - 121 1158 11.38

ALA: SNeNNUdFE Ua. 1018 wad
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GOLD FUTURES

s1ANNaYANRaInansIItioAu Indaulolunsoulnu anav 3.9 IKSaryd Uan
1,957 WSOy 1teu9nUnadnuUINVIganAUIAE nouRv:§wanisus:uu
uloungMsRUVaISUNASNAWANST (W) Av=SuVUTUAUT a:1aSeauwsad
BudouTnryAANSNUSIWAR-AISNSINENIDUNSAU 5-5.25% TunisUs:iu
ASIU uanandnsifuAvedAnRunoaans Ing DOLLAR INDEX 91ud vau
Vu 0.07% Unf 103.63 90 flaidudnisinaduriosnAnauAn Tnedunkd
uanintovNAnmudsyuIwWea - guinisus:guvassunnisnawylsy  (930)
||a:su1msnam1er'Ju (Glo19) soutunsidniueslaviuoansgAud dad

nagnsnisainu

s1ANEIAN GF10M23 100AU anad 10 uan Unagh 32,270 UN (1,961.9
IMSUrYe) auNdNsIANaIAMatn SPOT adnnindoulkousionu 1,960
IMSUrY< ANSIAN GF10M23 Sulivzogiunsou 32,100-32,500 UNN AN
shANadAAdiAdaulnolunseuRUs:IDUIS IWosoguaUs:suIwn Iasiiuiio
ansSy WudvuNUzUN TRADING GF10M23 USIonu 1,950-1,980 IKSuryd
KSo 32,100-32,600 UN llA:KUAIA CUT LOSS 100 UN91nnu o
Joununouidaurmnsinnaudnindeulioinoinanm

GOLD SPOT

IOXGL C: 1,960.18 daily

M
e .||. by ‘
i M =

1950

il 'llr".“ HI b4 ‘
y e N

i el
A

rsi(14, 70, 30, 1)

ALN: aNeNUdTe Ua. 1oide wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,954 -7 033 22,000 34,940  -5299
GOU23 1,995 -5 026 6,960 10,221 -780
MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,270 70 022 2,411 6,055 -536
GF10Q23 32,350 60 -0.19 733 3,495 212
GF10v23 32,550 50 -0.15 126 578 111

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)

NOISINIA HOHVY3IS3YH Ag

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

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

GOM23 BASIS s:r91 GOM23-GOLD SPOT
GONZ3 C: 1,968.00 daily (Gold Online Futures Jun-23) GOM23 daily
Lo g oewel TRrE tegillilo RTTMEes,
fLal, Lath PRI Juil RLETEL ITR -
't L T by, ’ ‘
LA L =l
L) = . Gold Spot Price,RT IOXGL
" L I - 1 Decta,
AT M B Lo wot Mecmig it i,
rsii(14, 70, 30, 1) I L o= T 1 et
rsi D\ff.=‘4‘02DO
[ volume_colored_EMA1(5) \
| J N -~
L ] L I S =
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w G ] ]
nasidassannavAlAiduuin Auarunilsvaanuved MINI GOLD FUTURES
FX (uawn/ USD) GnacnuseeEog
3400 3425 3450 3475  35.00 (Fressubey 9810 vin/dhinn/di)
Taila fivls AT+ vl
1,850 29,898 30,118 30,338 30,558 30,778 future wiaeuwdas favu) VAT () (eevuldawe
1,880 30,383 30,606 30,830 31,053 31,277 32,600.00 250.0 2,500 (210} 2,280
32 550.00 200.0 2,000 (210} 1,780
1,910 30,868 31,095 31,322 31,549 31,776 32.500.00 150.0 1500 210) 1290
1,940 31,353 31,583 31,814 32,044 32,275 32,450.00 100.0 1,000 (210} 790
1,970 31,838 32,072 32,306 32540 32,774 32,400.00 50.0 500 (210} 280
32,350.00 0.0 - (210} (210
2,000 32,322 32560 32,798 33,035 33,273 22 300,00 =00 (500) 210) 710)
2,030 32,807 33,048 33,290 33,531 33,772 32,250.00 -100.0 (1,000) (210} (1,210)
32, 200.00 -150.0 (1,500} (210} (1,710
2,060 33,292 33,537 33,782 34,026 34,271 3215000 200.0 (2,000 210} 2.210)
2,090 33,777 34,025 34,274 34,522 34,770 32,100.00 -250.0 (2,500} (210} (2710)
AUN: @NguUdFe Ua. 19158 Wad AlN: @N89UdTE Ua. 19158 Wad
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