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58 Long S50M23C925 41 30 9a (SET50=945 30) winils 45 3a

(set50=955) uag Cut Loss 3 3a 1A SET50 Un3anWngu

SINGLE STOCK FUTURES:

#01Ug Long JMTM23 vju 43.50 U Uadnwianu 15% dmsuduil
WUzl Long SCGPM23 U3taad 43.50 um wvinanls 45.00 un uag

Cut Loss 0.50 UININNYU

wuzida Long BGRIMM23 v 39.25 U wvinnnls 41.00 U uaz

Cut Loss 0.50 UIMNAINNU

GOLD FUTURES:

GF10 Futures : wuzi1 Trading GF10J23 N9y 32,380-32,870 U WaY

cut loss 100 UMaINYY

Gold Online: tuzu1 Trading GOM23 i $2000-2030 wag Cut loss $3
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All Futures Long[Shorf] Pasition : Contract

Accumulated Long(ShorI]

Long Short et 2 Days 1 Weeks 1 Menths
Institution 212 676 199,796 12,880 12,660 -23,002 20,717
Foreign 135,962 134,363 1,619 20,357 -25932 73,083
Retail 270,332 284,831 -14,499 7697 49024 52376
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long(Shori]

Long Short Mt Z2Days 1 Wasks 1 Months
Institution 45,142 43,929 1,213 D142 11,514 -1,104
Foreign 99,116 86,681 12,435 5,200 25286 70,001
Retail 111,120 124,768 -13,648 3942 13772 68,897

Sing|e Stock Futures Long[Shorf] Pasition : Contract

Accumulated Long(ShorI]

. r
et ||

long Short et 2 Days 1 Wesks 1 Months
Institution 141,160 127 857 13,193 18,797 10,700 -4 818
Foreign 7772 14,665 6,893 8530 4154 5,147
Retail 89,180 95,450 6,300 S11267 6546 531
Metal Futures Long[Shorﬂl Pasition : Contract Accumulated Long(Shori]
Long Short Mt Z2Days 1 Wasks 1 Months
Institution 5,643 G587 -1,344 -2,073 -1,684 -3,481
Foreign 28,228 32,5M -4 345 5,907 -5,358 -3,087
Retail 30,078 24,387 5,689 goe0 7,282 6,578
Call Option Lona(Shor) Position : Contract Accumulated Long(Shert)
Long Short et 2Days 1 Wesks 1 Months
Institution 62 413 =351 -365 =318 &)
Fareign 114 156 -42 s 329 2,303
Retail 3,352 2559 393 331 -1 -2.955
Put Optien Lona(Shert) Pesition : Contract Accumulated Long(Shert)
Long Short Mt ZDays 1 Wasks 1 Months
Institution 35 457 -432 -500 -525 -508
Foreign 165 173 -8 =225 -401 618
Retail 3,836 3,396 440 728 026 -110
w ASIAPLUS :
Securities 7 ™~ VWA
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SET50 OVERVIEW

HadesnalseimauseiuaIuialasa  Recession Tuansganauanddmtnain
57897 Beige Book ¥®4 FED N1891uiAsugnaansgadamnssduasuiidoyyin
yraoas wonINUSlldya vt nuidedngdy a9l veaNdulnaasing
I~ wa 4 [ 1 gj o ] 'y}
ggadudseifnsaluasdyaumsswsdisedy 4 uusilngvesansys  (
Citigroup, Well Fargo, JP Morgan, Bank of America) anunsaltnaruyi e
RulvaidunsndUasndeuniu axviauain Dollar Index AWTIAT 0.22% @3u
7119 Dow Jones N1amnad -0.23% Wwars1Atnsuau Brent MUSUAILSI -1.95% U89

Duausefungunas dutadeludssmaidmdnlunisuinainiens

wiswgRadadiuwaliuiiuiannmsnenuisiaudeduniegaamnssy f.a. i
gegaluseu 10 ﬂmumiﬁuﬁamwgﬁﬂuﬂizmm ATUAITTIBNUIU 1Q66 V9
naw 5.1, 891l Downside 910 KTB uag TTB fiuiloonindniiain melidade
wndeufiiionanuazay wedl Fund Flow Ssfiwnltiumraonisivaudwinly

SET50 Index faaglunnigiindanesnsounisindeulniil 945-958 90

SET50 INDEX FUTURES

Direction Trading : @1ug Long S50M23 1 958 9a §n Cut Loss 4 90 §115U
Tuiluugidy Trading S50M23 Tunsau 943-955 auag Long NSaUA1N AN SET50
#N91NAULEEY Recession wiitladeuinainnisiudiiasugialulsemenasiils

US4 Nlaiilda Downside 1Wugaedninnsas

Spread Trading: \Ua Short Spread S50M23U23 i -1.71 9 Uagdurils 1.6
0 uuzifiesielaenn Spread 5¥MIne S50U23 ausie S50M23 o udl 29 .6,

2566 AU -4.91 90

SET50 Option: @y Long S50M23C950 1 25 90 gn Cut Loss 3 9a d1m3y
Fuiluuziige Long S50M23C925 7 30 90 (SET50=945 90) wihwirrils 45 9n

(set50=955) Uag Cut Loss 3 9a A1A SET50 wnIeing1u

S50M23 (30 MIN CHART)
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SET50 945 958
S50M23 943 955
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SETS50 Index Last 1¥r Hist. Volatlity 2Week Hist. Volatiity
953.80 11.35 13.6594

Call Option

Effective Time

Break Intrinsic  Time Allin-  Theory . =~ Open Implied

e e e e e e lierest Volallily o  Geadinn Decay
S50M23C1025 250 -090 >10275 000 250  773% 216 587 7108 1285 010 3814  77%
S50M23C1000 600  -120 =1006  0.00 600  547% 527 1263 8168 1200 020 3200 55%
S50M23C975 1180 -320 =9868 000 1180  346% 1134 898 8697 1267 034 2762  35%
S50M23C950 2170 -530 =0717 380 1790  188% 2154 495 5079 1246 052 2205  19%
$50M23C925 3870 -490 =9637 2880 990  104% 3645 75 1105 1392 069 1692  10%
Put Option

- Break Intrinsic  Time  Alln. Theory Open  Implied Effective  Time

e S e TR i e o S e et i S e e M e
S50M23P1025 7610 760 <0489 7120 490  -051% 7505 O 199 1374 -088 -1101 -05%
S50M23P1000 5320 600 <0468 4620 700  -073% 5325 26 887 1231 -081 1446  -07%

S50M23P975  35.50 6.00 =9395 2120 14.30 -1.50% 3441 146 1728 13.07 -0.65 1740 -15%
S50M23P950  20.30 420 =9287 0.00 20.30 -2.53% 19.70 877 4362 1272 -0.47  -2220  -25%
S50M23P925  11.40 250 =9136 0.00 11.40 -4.21% 970 981 6641 13.53 -0.30  -2540  -432%

Pan: @w9uivy va. oWy waa

AYIAUWUSANIUzVaIUNaINURAIUSINA

nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsboune
SETSO 953.80 -7.20 S0.75 134iEE .
Symbol Setle  Cha %Cha Val, Ql Ol Cha 0000
550023 35200 5.4 0.3 37 135 -3 -
SEOK23 35160 7.6 0.8 1 233 -1 -100000
S50M23 951,70 5.9 -0.34 230137 400,561 -1,162 150000
S50U23 946,70 8.7 -0.59% 19180 45,326 1.0M 200000
S50723 94.90 8.7 0.3 4603 22,098 38
SEOHz4 545,30 8.0 0.8 2403 3,077 478 ~250000
— -300000
SET50 Futures lonaiShert) : dnunan aaU Long(Shor)
Long Short Met 25u 2 dulami 1idau o o o e m o e e o e -350000
—y 45z 43929 1213 Sz 4097 104 2 2 2 % T T Y o3 T OTOL
@ @ @ o [} o o o ] g g
gt 93,116 86,681 12,435 -5200 -31823  70.001 B R T
o
J—— M0 124,765 13,64 -3342 726 -6B.89T o oo
i ety va. il wda ey va. il waa
. X o S, 1
AMNISTU SPREAD fu duinauaan ASPS MODEL SET50 ns:AuA1 PER A9
Ihrine Spread BSelna - B3eind
S50F23  S50G23 S50H23 550123 S50K23  S50M23 (i) UA. 66E DA 66E .8, 66E W.A. 66E D.8. 66E n.e. 66E 5., 66E
U 30 U.A.66 (U 27 w66 ru 30 D66 tu 27 0866 tu 30 W.A.66 (U 29 D.e.6b PER155 888 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
S50623 333 PER16.5 945 960 967 974 981 1,003 1,025
5023 593 260 PER 17 974 989 996 1004 1011 1033 1,056
50003 970 637 237 PER175 1003 1018 1026 1033 1041 1064 1087
c0k23 081 67 206 031 PER18 1031 1047 1055 1063 1071 1094 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 1,105 1,113 1,122 1,130 1,155 1,180

*aunigudasnanideulemnesewing w.e. - fi.a. 66 Wiy 1.75%

fan: @waudde va. 1oy waa fun: @ne9dde va. Loy wia
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SINGLE STOCK FUTURES

Long SCGPM23

Aansalilsans 1Q66 Wudd 166%QoQ agil 1,196 duum anedaduausy
HOUAANEAY TLTBIUYWINGAU AU uazn1sdeandumiiussinaiy
FIAMUTIUSUFILEILED 25% Tugas 3 iweu drasilunmsneusuiaduaudngnn

TUuan e Upside sianuiindunitanine siandivaned 66 wiriu 56.00 um

39U Spinning Bottom anlaukuisuil 42.00+/- um wiewiu RS Lin

dryeyrad Bullish Divergence U3t Downside 719710 tUmnN899dU7 45.00 U

nagnsnasavnu

wugi Long SCGPM23 U3l 43.50 uw LUvinils 45.00 U wag Cut Loss

0.50 UIMNANYU

Future Underlying
Setfle _ ol _
Future ] Basis Vol Ol leverage| Upside PER 66F
Price Change
SCGPM23 4375 0.25 293 4185 -04 - 11.71% 28.86
n: ansenidse va. oude naa
HISTORICAL PRICE TECHNICAL CHART
vIO mMTD SCGF C: 43.50 daily
"'IL
s 1% . 1|. P ’ | o P } L ! 1 "l.‘-.w
g
e o . o - . |\|\u||\ TN |\|\ ol ‘|\I|I b ol g \.\H bl . ”H il M—IE
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Long BGRIMM23

Y98uAINMIs9In 1Q66 Faiulanaiiiod QoQ 9NAT Ft AU ANTIY LagsIen
fgieinazanas sudsUSu el lnesiuinnaznduniusl AN

ndsansusiugaaelutas 3Q65 lUud Upside gendn 20.80%

[

swiuegludnuuruianuuliuviag LSy rduSINAUINATY

ndndudu EMA 10 Juld flonadla Upside Tnefidmnegaeduii 21.10 v
nagnsnasavnu

wuziiie Long BGRIMM23 vju 39.25 um Uwidls 41.00 um uag Cut Loss

0.50 UIMNANYU

Future Underlying
Settle ] Ol _
Future ) Basis Vol Ol leverage| Upside PER 66F
Price Change
BGRIMMZ23 38.75 -0.50 533 35590 109 5.38 1.27% 81.53

Pan: @e9uivy va. oy waa

HISTORICAL PRICE TECHNICAL CHART
YTD aMTD EGRIM C: 30.75 daily
51% U |!l“| 100
SETSO . ||-l b “-m:il'-qfl"-. l-i""'" ] B
21% hl " I I ‘»-Ii, ot e
(T |'i|"l'”'lli ‘|L'|,,.H“|Iv"'l" |Jlr'"||
i i I g '
9.8% i) it -
ENERG T|| -|i
06% i R
han f rsi(14, 70, 30, 1)
BGRIM
-31%
o
-12% -10% 2% 5% 4% 2% 0% TRHEEE ] e s
n: ansenddde va. oude naa fiun: aneenidde va. i nda
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et || RERERR



DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

TRACKING PERFORMANCE

Realized Profit on April 2023 75.0%

65% T0% 75% 80% 85% 90%

-, = -, = . . PP R - -
v mednneanwnasiinadalufuusihdudon Foofuinadadige leanmuwuazanauniastofufidheideuusdlidaaa ey
ilasmaanu

fan: aneaudde va. oWy waa

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leveroge Resistance Support

1 KTCMZ3 538 53.75 659,351 7,059 - 47,743 17.45 55.00 51.92
2 SIRIM23 1.81 181 11,517 26,840 - 3,502 15.44 1.86 1.80
3 KTBMZ3 16.67 16.7 7,238 19,604 - 6,600 1963 16.84 16.60
4 ESS0MZ3 8.48 8.65 6,026 18,151 - 5,976 9.49 8.58 8.50
5 CPALLMZ3 6354 64 2,317 3,645 - 1,239 1497 63.62 62.42
6 GUNKULMZ3 395 3.96 2,239 123,057 - 11 19.36 417 395
7 IRPCMZ3 244 24 2,160 32,124 - 915 854 2.48 2.47
8 TRUEMZ23 759 745 2,066 18,567 530 12.42 8.05 7898
g IWVLMZ3 3374 3375 2,059 12,669 152 5.62 34.35 33.20
10 IMTMZ3 3966 39 2,035 6,646 1,496 43.01 40.87
11 BANPUMZS 9.64 9.6 1,517 48,773 366 16.03 972 9.58
12 GULFMZ3 5292 53 1,856 17,077 1,707 272 53.70 51.87
13 EAMZ3 7362 7375 1,639 22,110 718 15.81 76.70 73.61
14 CBGM23 815 8125 1,457 5,458 953 6.56 8451 80.80
15  BAMMZS 1318 135 1381 14,082 367 13.29 1295
16 PTTEPM23 157.48 158 1,296 3,796 297 1678 168.55 157.45
17 PSLM23 1371 139 1,218 3,355 301 1476 1411 1371
18 KBANKMZ3 13173 1315 1,150 7,366 - 560 1121 13394 131.00
19  TTBM23 1.42 1.42 1,141 14,327 - 1,009 1.43 141
20 AAVMZS 273 274 1,133 69,393 51 8.48 276 266

P @8I A, Loy Waa
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GOLD FUTURES \
Gold Online Futures
FINIRInaInEnsgileny UnalnalAssiunouniingd 2,005 wseey 1Ho991n T TR

Gou23 2,056 5 0.23 2,810 2,207 876

Padadelvinnduiadon  UzlReTUATLTINASUAINAINAITANGIVDITNT .
Mini Gold Futures

NARBULNUNUSTRTANSS LarNISLIIAURAIRUADaa"S NaII1MTNTIsUIAIT G % w o og
M 1 , 71 X 0.21 , 1 , 1 223

9 = & v X o L a & GF10M23 32,850 110 034 297% 6,205 143
NaNgansgsIenile (wn) wanspuivitnnasusuusgnsmendedn 1 asslu ShoE o % s W cor

WoU WA, U AaUITNANENINTUIDINANTENUABLATYSNAAINATNLNA LY . e
<3 YU @E9UIY UD.LDLYY WA

wlgugAuiuIaN1Tiu wyuly Dollar Index vEuTU 0.22% Uadl 101.94 qn

] o/ [ = o/ a £ [ £ U . U G l F Ni h
dwmsusouduaiill  nanigaslameseavietiuiiedss,  duuduesy vneiu : snAtiates Gold Futures (Night

o - . o . ~ = o o d Session) Settle a4 1381 22.00 U. LazUIu1uN1s
FAVFANITINNUSWEAUAN  SIUDINITLEAIAMULAUVDIUTIANINNUINTUIANS %ammﬁm%ﬂwd’mnm 19.30-22.30 1.

navamnsy (win) Weussduiwildudnsnenidevaanalunisusegunswioly

nagnsnisaJnu

51ANB9A1 GF10J23 1Ay anad 60 U Uafl 32,650 Un (ABuwin 1,996.6
WREY") E9NIITIANNBIAINAIA spot dﬂqmﬁm?{aulmu%mm 1,995 138
AMMSIAT GF10J23 ’B’uﬁwasﬂuﬂiau 32,500-32,800 U H1e79uAduuzin
Trading GF10J23 UStiau 1,980-2,010 W38y e 32,380-32,870 U ey
fmuaga cut loss 100 UmMaNyu Liledosiuniuides masamesdn

waeuliminanAn

GOLD SPOT

IOQXGL C: 1,993.40 daily

2010 i
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+
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GOLD ONLINE FUTURES (GOM23)

frnesinmesdn gulaunsanie EMA 10 Ju wieudsmne Higher Low ane
Bullish Breakout Uszifiuwwiltlassindadusaiu ammnseu $2000-$2030
Gold Online: tugi1 Trading GOM23 7i $2000-2030 uaz Cut loss $3

GOM23 BASIS s:r919 GOM23-GOLD SPOT
GOMZ3 C: 2,016.90 daily | (Gold Online Futures Jun-23) GOM23 daily |
+ 1 IR FE
I -ILHT = e Rt | b LT "
] J-“-.I,-..-* ho VR o
1 4
o1 T (1
‘.l-.| ' "Ii*-ri, |-"| .I Gold Spot Price,RT IQXGL
rsi1(14, 70, 30, 1) * I by e L “' " -+ -
LI | Lt L
| e -

‘volume_colored_EMA(5}

\ IV - .
_-' || | | i ‘ ‘ ‘ —— / _____ =
n: aneedse va. i naa i aneenidde va. il nia
[ v G [ o
nasndassaninavAalriduuan muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNECNUS EEoe
FX (u1n/ USD) (Aesmmdaw 98.10 un/dhun/do)
3350 3375 3400 3425 3450 swille Ails - dssmuins il
future vlaeuualag (wEvu) VAT (U] (aulave
1,900 30,255 30,480 30,706 30,932 31,158 22 500,00 520.0 > 500 210) > 290
1,930 30,732 30,962 31,191 31,420 31,650 32,850.00 200.0 2,000 (210) 1,790
1,960 31,210 31,443 31,676 31,909 32,142 32,800.00 150.0 1,500 (210} 1,280
1,990 31,688 31,924 32,161 32,397 32,634 32,750.00 100.0 1,000 (210) 790
! ! ! ! ! ! 32,700.00 s0.0 500 (210} 290
2,020 32,165 32,406 32,646 32,886 33,126 32,660.00 oo . (210) (210)
2,050 32,643 32,887 33,130 33,374 33,618 32,500.00 -50.0 (500} (210} (710}
2,080 33121 33368 33,615 33,862 34,110 32,350.00 -100.0 (1,000) (210) (1,210)
32 500.00 -150.0 {1,500} (210 {1,710}
2,110 33599 33849 34,100 34,351 34,602 N e (2.000) 210 2.210)
2,140 34,076 34,331 34,585 34,839 35,004 32,.400.00 -250.0 (2,500) (2109 (2,710

P37: @189 Ua. 1o1Ty waa P0: @189 Ua. Lowdy waa
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