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Derivative talk

nagnsniIsatnuauwus

SET50 FUTURES:

n1sri1 FOLLOW SHORT S50M23 Iifnu 944 9a la=Unarrinlsh
940 90 drSusuliu=un TRADING S50M23 Tunseu 927-940 9
la: SHORT AnsauuU

SET50 OPTION:

annu: LONG S50M23P950 nu 12 9a Uarirnlsi 20 9n dmsu
5udiiuzun LONG S50M23P950 A 13 IR (SET50=940) 1UNn1ls
2690 (SET50=927) 11a: CUT LOSS 3 9n AN SET50 Wngu

SINGLE STOCK FUTURES:

luzun LONG IVLM23 USIoru 33.75 un 1Jnnnnls 36.00 unn lia:
CUT LOSS 0.50 uan91nnu
lu=Un LONG ERWM23 USIorU 4.66 unn 10ann1ls 4.88 unn lia:
CUT LOSS 0.06 unnannu

GOLD FUTURES:

GF10 FUTURES: oulidniu: LONG GF10M23 quﬁ 31970 un
Unnia=5urinls 200 unn drsuul TRADING nsou 31930-32420
UTN 1150 LONG nsaua wsau CUT LOSS 100 unnannu
GOLD ONLINE: luzun TRADING GOM23 A $1930-1960 lla= CUT
LOSS $3

anmnisUSuagvou DELTA navan TRADING ALERT

Date T+1 T+2 T+3 T+4 T+5
31/03/23 “15% “16%) 23% 20% -15%
15/07/21 -10% -13% -13% -13% -11%
12/05/21 -13% -14% -9% -8% -10%
15/02/21 -9% -7% -12% -12% -17%
05/01/21 -13% -14% 9% 12%

19/06/2023

(sauanaa) -18%

AN ASPS RESEARCH

Ishia usunkannswe 191de waa 99na luawisnne:

1531AS=A ta=ulAItunassu ¢

aa 91nn lignsruln

UTUNSOSUSDIADUL

wuvadronu laslubdou \

nnisauunAaiuiuenastnielunmiu douduwasinnisiddasrury

()

21 DNUN9U 2566

SET50 Index Futures/Option P.3
Single Stock Futures P.6
Gold Futures P.8
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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 165,745 153,491 12,255 13491 69284 33316
Foreign 174,850 205,196 50,346 37955 11263 71895
Retail 318278 280,187 38,091 24454 _BDS47 105,311

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 85 287 79,181 7126 4,100 6,305 2779
Foreign 133,589 194 274 -50,685 -44102  -11,038 27 570
Retail 201,720 148,161 53,55 40,002 4734 -24 791

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 69,818 61,985 7,834 255 45808 2,547
Foreon 27 051 14,989 12.062 10170 18156 41999
Retail 72744 92,640 -19,89 10425 63064 44546

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 481 923 447 -1,571 45 2,106
Foreign 11973 13755 1,782 3893 4374 6646
Retail 11,580 9,356 2224 5464 4420 8752

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 239 993 -4 -808 -2,018 -2,124
Foreign g78 1,521 -543 -579 -160 2,023
Retail 8533 7,356 1,277 1387 2178 101

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 547 451 BG -81 257 658
Foreign 1,087 486 601 565 20 506
Retail 5,028 5,716 887 -484 =277 -52

A: aNeNIUddFe ua. 1ide wad
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Derivative talk
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SET50 OVERVIEW

msUsuannoniDus LOAN PRIME RATE 5 U vodsu 10 BPS U 4.2% fio
dnlesndmaine:Usuan 15 BPS vru:nwuansgeogiugosinmunoiuiiu
vadUs:s1U FED sloyuiadulgungnsiuansgerioaninedinsas:Hangaun
21-22 .9, anwiondouivanissiuindeurilinainegluno: RISK OFF
MODE a:rffousnnannruansgeonutiusuadiubou -0.16% i -0.72%
smMUTURUUSUAY -0.25% FURANTY FUND FLOW donulidoans 1.44
wuanuun isliidanndavnunisiunaniu: SHORT {u SET50 INDEX
FUTURES 6.07 Hijudryry 3uenluune:Tnanognasioltiod 3nAveaiis
NAAUIIN DELTA uns:nu meldidedunondeunibinriniuniiau
VAUNTA SET50 INDEX ogjlugosdSugnuniunsau 927 — 940 90

SET50 INDEX FUTURES

DIRECTION TRADING: nsrin FOLLOW SHORT S50M23 Tifinu 944 9m
la=UnArrinIsh 940 9n drsusutiiuzth TRADING S50M23 Tunsou 927-
940 90 lla: SHORT ANSOUUU

SPREAD TRADING: iUn SHORT SPREAD S50M23U23 I¢if -1.71 9
Jouunnls 0.39 9 u=unfiasialnun1n SPREAD s:+9 S50U23 aunoy
S50M23 U 5UR 29 0.9. 2566 9:IMAU -4.91 90

SET50 OPTION: an1u: LONG S50M23P950 nu 12 90 Uarirnlsh 20 90
dmSusUTinu=Un LONG S50M23P950 A 13 97 (SET50=940) 1Urinrnls 26
9N (SET50=927) 1a= CUT LOSS 3 9n AT SET50 Wngu

nuosSu  nuoMu

SET50 927
S50M23 927

940
940

S50M23 (30 MIN CHART)

[ L T W [
i ‘f { L;" \’» 'l:\’w}tx}tf z
|

Ll AP FARRY T FCVIVIRVITN S

TECHNICAL COMMENT

S50M23  9gluBoInIFIULOINSOUNS

Indoulron 927-940 90
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SET50 Index Last 1Yr Hist. Volatility 2Week Hist. Volatility
934.61 11.49 15.6405
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 0.30 -0.10 >1000.3 0.00 0.30 7.03% 0.00 632 16962 21.77 0.03 78.38 7.0%
S50M23C975 1.00 -1.00 > 976 0.00 1.00 4.43% 0.08 2972 18302 18.93 0.08 75.16 4.4%
S50M23C950 3.80 -430 >953.8 0.00 3.90 2.05% 1.96 3478 12758 16.15 0.27 65.64 2.1%
S50M23C925 1490 -11.30 >9399 9.61 5.29 0.57% 13.01 849 5956 15.73 0.67 42.07 0.6%
S50M23C900 3550 -1250 >9355 34.61 0.89 0.10% 34.97 55 972 16.05 0.94 24.64 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 64.20 12.00 <935.8 65.39 #N/AN/A  0.13% 65.13 26 955 #N/AN/A  -1.00 -14.56 0.1%
S50M23P975 41.40 13.10 <9336 40.39 1.01 -0.11%  40.22 70 1946 20.13 -0.91 -20.45 -0.1%
S50M23P950 19.10 9.60 <930.9 15.39 3.71 -0.40% 17.11 867 4969 16.49 -0.73 -35.65 -0.4%
S50M23P925 4.90 280 <920.1 0.00 4.90 -1.55% 3.17 2696 7936 15.45 -0.33 -62.25 -1.6%
S50M23P900 1.20 0.80 <898.8 0.00 1.20 -3.83% 0.15 1447 8297 18.57 -0.09 -72.71 -3.8%
AUN: 8N8UDIL Ua. 19158 Wad
NIWSouUN1sBaviy SET50 INDEX ﬂOﬂUﬂUWUSHﬂ’]U:VO\]Uﬂa\]I’]UGI"I\]US:IHFI u
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETSO0 334,61 -15.08 S1ET 20iEIEE - . . 50000
\—Acc Stock Foreign MNet (lhs) e o TFEX Foreign Met (rhs)
Symbol Setfle  Chg %Chg  Wol. ol Ol Chg togon \
S50U23 325,01 0D 0% 73 B D \\I\ X 0
S50KES 326,92 0a 0.0 40 133 a (20,000} \ J\-\ /V\\;\& /"\ 50000
S50M23 335.00 -13.4 -ld 315,745 535345 65502 000 —\f AL
50023 33250 -2z -1.3% 53,760 125,586 35522 \\ h /J M JV\. ’J 100000
(40,000} A
50223 33360 -127 -1dx 3,630 43,376 2,533 R l,\\h I Y WY v
SE0Hzd 323.50 -10.z 11 3416 3,577 1132 (50,000) -150000
SETS0 Futures lonalShert) : dhdrdn 80U Long(Short) 80,000 ( 200000
Long Short Met 235u 2 ddani 1idau 58 2 8§ 8 8 8 8 8 8§ 83 7
34 £ 3 5 ¢ L5 bk EE
Antiu 86,287 74,161 7126 4100 -2E7E -2.773 i g = = g i < = = g 3
and 133583 194.274 -50.665 -44,102 23571 27570 A TR T8 @og -
satas 201720 148,761 53,553 40002 -20635  -24.791
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
Y K 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

A ASIAPLUS

Securities




Derivative talk

SINGLE STOCK FUTURES
LONG IVLM23

NOISINIA HOHVY3IS3YH Ag

IWLVU QOQ HUUKANIINUSUICUVISRIWLTULNOES10 3.90 910

nagnNsnNIsaynuaywus

AAN1NMISIoN 2Q66 WIULNUIVaULUSKHIS AnNIstUnnisunav:uUSuso

3.45 au

AU vrusimA  SPREAD  wamfiruAnelsinannonus:Ins:3dune:nsuio

TndiAsgAuIonnountn KaavuISNUosls FAIR VALUE InNAU 44 uan

$IAKHUSIBIU gomaldnUioy HavNARIudsulsu EMA 75 U

VOUsAKIN

nosunlsu 33.75 (EMA 10 3u) IuzUnivna:au IHion1araisousunoU

nagnsnisainu
Iu=tn LONG IVLM23 USIaru 33.75 unn 10rmls 36.00 uan fia= CUT
LOSS 0.50 unaNNu
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
VLIM23 3525 0.00 531 7760 72 - 41.78% 6.18
ALN: Ee0ILdIL Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD '"LC:MS"“I‘J‘ o
™
SETS0 o 4 ‘I-I""i"\.‘\""“'-‘
1.1% \ -.‘.‘L ‘ | o, N \I|m|"\:"‘.l I
“"‘l‘_ln.-u. - : %00 E

ALA: 8NeNNUde Ua. 1oide wad

AUN: dnenIudde ua. 1oide wad
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Derivative talk

nagnsnNIsaynuaywus

SINGLE STOCK FUTURES
LONG ERWM23

uoltunlsuna 2Q66 1Js:a0029 QOQ (TURN AROUND YOY) Haduu
nanManeuinualulng Irueudunuwuludnisifulngos 2H66 - 1Q67
mURANUNRouIRBoFIBIAUNING ADIISITUINGUINMSIWLIREOTUIU
unlngia=suN1gngNIanevingados 4Q — 1Q veannt FV IMAu 5.70 un
SINAUSIYIU INIWNAD IKnUDIAU EMA 75 Ju wSoudand: HIGHER

LOW Ug8 DOWNSIDE Un9:91An 10nHungSunoUagn 4.88 un

nagnsnisainu
lu=Un LONG ERWM23 USIatu 4.66 uan 1Uamnls 4.88 unn 1a: CUT
LOSS 0.06 UNIINNU
Future Underlying
Settle ) Ql )
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ERWM23 476 0.00 - 1582 ] - 16.44% T5.00
AUN: Ned1UdFe Ua. 19188 Wad
HISTORICAL PRICE TECHNICAL CHART
. 'I'I"l J iy
SETS0 o 4 .'i.‘"l"'hl'""'l: J Il.:ll ‘plhmi“’!r'wil- M =
11% -"""""'I"‘"“‘lm,wl"“"'“‘,ﬂ,|"'f'-llhl”""' I i 6

TOURISH

ERW

-10% -5% 0% 5% 10% 15% 20%

ALA: SNeNNUdFe Ua. 1018 wad

i, P

' macdi(1z, 26, 9]

AUN: dNenIUdFe ua. 1015e wad
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TRACKING PERFORMANCE

W
~<
m
o
>
e,
Q
T
S,
=
5
Qo
P4

YR Realea ot _ o

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

-, = 0y = . . oy o . ’
wen Mednaeeuwesdnadaluiuusduiuduny fufumnaladige dunsrauwmuazauauniazfviufidheiduuusililaanusi
flasmaau

AL ENeNNUDTE Ua. 1188 Wad

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 BLANDMZ3 0.88 0.87 20,001 67,305 - 2,300 8.95 0.89 0.38
2 SUPERMZ3 055 055 2,000 36,354 = 428 055 0.54
3 ESS0M23 895 89 1,903 10,474 - 9.49 g.01 8.37
4  TTBM23 16 159 1,590 17,154 - 383 163 154
5  BLAMZ3 275 275 1,503 6,729 - 1,499 13.04 2791 27.50
6 ORIM23 11.13 111 1,501 2,058 - 1,499 10.92 11.39 1113
7 BCPM23 35.62 355 1,373 527 - 1,359 11.98 36.33 3562
8 BEAUTYM23 0.65 0.64 1,266 13,776 2 4.05 0.66 0.63
9 BANPUM2Z23 913 91 1,064 37,485 - 876 16.03 920 9.00
10 IRPCM23 237 234 1,050 16,316 - 111 8.54 2.44 2.34
11 AAVMZ3 285 288 1,040 35212 - 510 843 2597 231
12 GUNKULMZ3 336 332 1,031 121,847 - 3,482 19.36 3.36 231
13 PTTMZ3 3162 3175 1,003 3,616 - 821 32.23 3151
14 ITDM23 142 139 941 9,538 - 1,203 1217 1.42 1.39
15 MTCM23 39.45 395 855 2,458 - 36 5.77 40.69 39.21
16 EAMZ3 62.18 6175 807 10,520 - 49 15.81 6253 60.05
17 WVLM23 35.25 35.25 531 7,760 72 962 35.34 34.50
18 GPSCM23 60.25 60 506 2,626 - 57 8.12 61.87 59.73
13 QHM23 231 236 501 2,452 - 1211 235 231
20 PLANBMZ3 8.45 8.45 500 10,550 - 500 7.02 8.45 8.42

ALA: SNeNNUdFE Ua. 1018 wad
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GOLD FUTURES

STAMNaVANANRAKSTIDOAU Sovad 13.7 IKSUryd Ko 0.7% UnAR 1,935
IMSOrYY nalanSTIURIWEADIaVNNSISUALASWUNUIFOU W.A. IN3nAA
UgstunouIiaInsIvednanedind  milkaavoyaninao9:10udede
atiuayusionsUSUVUSNSINONITEVOISUNANSNaWanSy (WR) KUUAIRU
noaansiTuAn iia: DOLLAR INDEX VEIUVU 0.04% UnR 102.52 90 10udede
nAAUsSIANEIAN dnSUdUT Aounnmuionasvouls:suwasoa
INUSBAS VAu:AWSITRzINAIFosTIAN IWOMArynyInIUIBN10:IASUFN9
I3:NANNADNITEVOIWR  UaNIINTEITSIENIUSIAVIASUINANST 15U
gonvigUnulodoy, 9UdUVOSUadaRANISINIU lla: At PMI dad

nagnsnisainu

s1ANEUAN GF10M23 1JoFu anad 150 un UaR 32,100 uan IABUINY
1,940 1KUY undnsiANnavAmatn SPOT  andnnindeulnousionu
1,937-1,938 IKSUrYY AASIAN GF10M23 Suliv=oglunsou 31,900-
32,400 UIN  INMsIAGaUTHOVaISIANBIFIEoU  FlKUNaINuUAD
annu: LONG GF10M23 nuh 81,970 uan Unaanu: 1ia:5uriils 200 uan
éﬂh§Uﬂaqns'5uﬁ IuzUn TRADING GF10M23 A 1,930-1,960 IMSeiryd
IRoUINn 31,930-32,420 NN lla:soiUn LONG Nsouay wWSounnunon
CUT LOSS 100 uanannu

GOLD SPOT

IOXGL C: 1,936.93 daily

1960

1530

i, II“II-

volume_colored_ENMAT(5]

macd1(12, 26, 9)

E T8 Tt e e e s

AL aNeNUdTe Ua. 1oide wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOM23 1,941 -6 -0.84 22,000 34,940  -5299
GOU23 1,870 -7 0.84 6,960 10,221 -780

MINI GOLD FUTURES

Last Chg  %Chg val o] Ol Chg
GF10M23 32,100 -120 -0.37 2,411 6,055 -536
GF10Q23 32,200 130 -0.40 733 3,495 212
GF10v23 32,370 -120 -0.37 126 578 111

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.

@ ASIAPLUS
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GOLD ONLINE FUTURES (GOM23)

Derivative talk
nagnNsnNIsaynuaywus

AANIISIATNAIAT 9IK0: FALSE BREKAOUT Adnaunouinuinou BULLISH

ENGULFING shAnauindnseunnsindoulion $1930-1960

GOLD ONLINE: iiu=tin TRADING GOM23 R $1930-1960 lla: CUT LOSS $3

GOM23

GOWZ3 C: 1.940.50 iy

1860

4 i Jste
|'I|'| l_|'|| . "]'|-I'i-| |hl'
P ""'f'-“"‘il"ﬂ

i 1 U5

|l'-ll"""llII

M
II

I,‘| |
TR
. il l A

volume_colored_EMAT(5)

macdi[12, 26, 8

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

0ot L by,
o ouel T Tt o0 boey )
o AL EL YL T LT

Gold Spot Price,RT IQXGL

rs1 Diff=3.6200

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
32,450.00 250.0 2,500 (210} 2280
32,400.00 200.0 2,000 (210} 1,730
32,350.00 150.0 1,500 (210} 1290
32,300.00 100.0 1,000 (210} 750
32 250.00 50.0 500 (210} 250
32,200.00 0.0 - (210} (210)
32,150.00 -50.0 (500} (210} 710y
32,100.00 -100.0 {1,000} (210) {1,210
32,050.00 -150.0 {1,500} (210) {1,710
32,000.00 -200.0 (2,000} (210) (2,210
31,850.00 -250.0 (2,500) (210) (2,710

ALN: dNeNIUdFe ua. 10158 Wad
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