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SET50 FUTURES:

Wadauz Short S50H23 16 1000 n {]awumwuLanuammumaammﬂﬂ

¥innls 990 9a wag Cut Loss 4 393109 1A SET50 Index WNAA

SET50 OPTION:

[Unsa1uz Short S50H23P1025 #1 30 3@ (SET50=1005) twirrinls 40 3a
(SET50=995) uaz Cut Loss 3 9a A SET50 WNFIU

SINGLE STOCK FUTURES:

d07ug Long CPNH23 911 70.10 Ui Uasunls 56% Juiluuziil Long

CRCH23 U3 44.25 un Whvinnals 46.00 U Cut Loss 0.50 U1nanniu

wugii1die Long KTBH23 Mu 17.70 v wWavinfals 18.30 uam Cut 17.5 um

GOLD FUTURES:

GF10 Futures : 4uz1i158 Long GF10G23 i 29710 um ($1860) whiirnls

30190 U ($1890) wag Cut 100 U

Gold Online: wuzii15e Long GOH23 i $1875 wwidls $1905 waz Cut

Loss $3
AdlavNIAISIIIUANSTIROU U.A. ANJIAIA
Time Cur. Imp. Event Actual Forecast Previous
Friday, February 3, 2023
20:30 & U3D Nonfarm Payrolls (Jan) 517K 185K 260K
20:30 & 1UsD Unemployment Rate {Jan) 3.4% 36% 35%

11 : ASPS Research

da oo

ASIAPLUS

Securities

SET50 Index Futures / Option P.3
Single Stock Futures P.6

Gold Futures P.8

*areldaniaziinarnindyiualiy
Furiugs vlin1suSunagnsly Derivative
Talk Fossniiunisidodresimiatu de
338 Fafiuteamnsinnudiuugiinagns
nM3PeIBIEHIIT TS 2 Yo
Wislinasmuanansouiudsunagns 16
fiuszavenmanndetu fe

* woUnaAtu “ASP Smart” o2

*

Telegram “Asia plus group”

Follow now

(f1olv]-<)

(Q Asia Plus Group )

T

—

RESEARCH DIVISION

usenrannswe 1o1de wad

INAFANR ND8S:SSSU
Jn:‘)mm:ﬁt‘)‘vﬁﬂv‘\?ugﬂuﬁwumamnu llaznwinAtA
1avnz1I0guUndINSIzK: 004132

Us:ans Smufienua, CISA, CFA
Jn:‘)mm:ﬁt‘)‘vﬁﬂv‘\?ugﬂuﬁ']umamr]u azeuinAtn
1avn:1JgulndInSIzK: 025917

uoawssfu Uioussuns
undinsn:KJedBWUZIUMURaIANU Az uINATA
1avN=IJ8ulNdIASI:K: 019994

¥IYBY WUNISUN
undiAsn:KJedBWUZIUFURAIANU IA=NNJINATA
1avN=IJ8ulndIASI:H: 064045

sU¥ss INAIURNS
WyosUNJINSIH

‘uaua‘luLanmiauuu s'msmmmmLmawauawmwana 0¢14lsA7 USEmndnmind 1o1dy wia d1in luawmim/\auauaumaiusmmmmmm mawauammulm lﬂﬁﬁﬂiuﬂﬂiiﬂ‘] uninsziluenasi davihaulay
E]'Nad‘lﬂﬁﬂmﬂWWIN'ﬂﬂﬂ'ﬁLﬂU’JﬂUMﬁﬂﬂ"ﬁ'ALﬂi”IW LLﬁuﬂJlﬂLUuﬂ”li‘Uu'W Vﬁamuauuilwuwiamwaﬂmwﬂmq ﬂﬁ@lﬂﬁﬂ,ﬂ%ﬂﬁia‘lﬂﬂﬁﬁﬂV\in,ﬂ,ﬂ‘] maawmu Tlaidnaz mmmﬂmsmuummﬂutanmsumalunmm a3u

Lﬂumamnmﬂmmammm%awmu Imaluumummmawaawuﬁmnwu'lm U USEmmdnnsng e waa $1ia lddnsdla



DERIVATIVE TALK

I d

nagnsnisainuouwus

anau:zvouunavnu

All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 147 301 173,481 -25,180 -851 1155948 261,149
Foreign 145,758 126,247 19,511 9,174 57258 -107,603
Retail 274607 267,958 6,649 8223 173207 368752
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 36,345 40,226 ~3,881 21593 3302 2,102
Foreign 74,875 54 656 20,219 4447 23516 66284
Retail 87,520 103,858 -16,338 2854 20214 64182

5ing|e Stock Futures Long[Shorf] Position : Controct Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 65,641 105,994 -40,353 -27,2068 128884 -20881%5
Foreign 32,958 14,566 18,392 15350 28040  -60,007
Retail 100,258 78,298 21,961 11,847 157,813 268916
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 7,082 5 765 -2,683 -730 =807 5,203
Foreign 37,405 56,533 19,128 -10,810  -5,430 762
Retail 49,114 27,303 21,811 11560 6337 5,441
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 299 359 -50 -38 -358 -2,007
Foreign 234 98 136 199 239 8,311
Retail 1,869 1,845 -75 =181 159 5,304
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 175 180 =15 132 =216 57
Foreign 28 96 58 171 237 815
Retail 2443 2,360 83 -303 -321 -F18
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SET50 OVERVIEW

N13IIBNUAILATNITIINIUUDNNIANITNEATANTF tROU 1.A. 9ONU1 5.17 Lau
o ! U o 1 U U dl CI2 U
AURUILINATINAINAIN 1.85 UAUFILIUY UAZEATINITINNGIUN 3.4% #N9
AANAAA 3.6% AR UNALTINUNLTILNTITsRuaSAUTnadeRuip LAY
n3UsTuTURBNUeYeY FED 1nndnpaina1nl iy 5% Juluiszau 5.25% nagu
onaInuansgIUsUatugae -0.38% 83 -1.59% @wwng Dollar Index MG
AT 1.23% 1191 103 39 AUAIRUUImMEauAIINTgalusauNaU 1 1hauil 33.54
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meladadeuindeunvinussduniiounasu SET50 Index sindalunseu 995-1005
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SET50 INDEX FUTURES

Direction Trading : \Unan1uy Short S50H23 16 1000 9a g turamuidniies

wuzihdiedowvinils 990 9a wag Cut Loss 4 991n%)1 A1 SET50 Index WNAY

Spread Trading: AMAN158] Spread 5¥%ie S50M23 aude S50H23 o Sudi 30

il.a. 2565 i -1.64 9a Jagtueyd -2.30 daliniannnelviiUnanuglag

SET50 Option: \Un@a1uz Short S50H23P1025 71 30 90 (SET50=1005) v
fnls 40 99 (SET50=995) uaz Cut Loss 3 9a A1 SET50 WNgu

S50H23 (30 MIN CHART)
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S50H23 990 1000
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SET50 Index Last 1Yr Hist. Volatility 2Week Hist. Volatility
999.11 10.88 9.81488
Call Option
Premium  Chg Break Intrinsic Time AII-ip- Thepry Vislling Open Impligg Delta Effect.ive Time
Even Value Value Premium Price Interest  Volatility Gearing  Decav
S50H23C1075 0.60 0.00 >1075.6 0.00 0.60 7.66% 0.20 53 7291 10.71 0.04 60.65 7.7%
S50H23C1050 1.80 -0.10 >1051.8 0.00 1.80 5.27% 1.08 844 15802 10.20 0.10 53.96 5.3%
S50H23C1025 5.30 -0.50 >1030.3 0.00 5.30 3.12% 4.23 618 9384 9.92 0.24 44.65 3.1%
S50H23C1000 13.20 -0.80 >1013.2 0.00 13.20 1.41% 12.24 587 6391 9.63 0.47 35.24 1.4%
S50H23C975 2710 -2.70 >1002.1 24.11 2.99 0.30%  26.97 51 1842 9.12 0.73 26.88 0.3%
Put Option
Premium  Chg Break Intrinsic Time AII-ip- Thepry Visling Open Impligq Delta Effect.ive Time
Even Value Value  Premium Price Interest  Volatility Gearina  Decav
S50H23P1075 78.20 1.40 <996.8 75.89 231 -0.23% 78.72 7 84 #N/AN/A  -1.00 -12.78 -0.2%
S50H23P1050 55.10 150 <9949 50.89 421 -042% 54.66 24 426 9.72 -091  -16.47 -0.4%
S50H23P1025 34.50 150 <9905 25.89 8.61 -0.86%  32.87 78 1411 10.35 -0.75 -21.66 -0.9%
S50H23P1000 16.90 050 <9831 0.89 16.01 -1.60%  15.93 359 5151 9.61 -0.53 -31.29 -1.6%
S50H23P975 6.60 -0.20 <9684 0.00 6.60 -3.07% 5.73 1117 10029 9.67 -0.28 -41.88 -3.1%

Pan: @e9uivy va. ol waa
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nawsounistovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha asumsboune
SETS0 00422 ERI 05%: a3
0,000 oreigm et rhsy—— 50000
Symbol Setle  Cha %Chg Vol. Ol Ol Chg T0.000 )
SEOFZ3 002, dd 0.0 0057 35 10 o iy 0
550623 1003.30 4.2 0.4 35 124 13 50000
S50H23 100110 5.0 0.5% 172435 574624  -6.303 ]
S50M23 558,60 4.3 043 19850 43137 -2.050 ~100000
S50U23 994.30 4.0 0.4 3270 21286 946 - : ~ -150000
SE0Z23 954.30 33 0.dz 315 10,339 ] _ -
] _ -200000
SET50 Futures LonalSher) @ &nunan &AL Long(Short) ] ]
Long Short Net 2 5u 2 ddami’ 1idau -250000
8 8 8 8 8 8 8 8 8 8 8 8
dantiu 36,245 40,226 -3.88 -1533 14870 2,102 & & & & & & & IS IS < < <
m m m m m m m m m m o m
Pt 74875  54.656 20,219 4447  -26119 -66,284 2 02 2 2 2 2 2 2 2 2 2 2
adan 87.520  103.858 -16.338 -2854 24193 64182
i anedse va. e wda ey va. il waa
P - — - ' '
AMAN1STU SPREAD ru duimrau21n ASPS MODEL SET50 ns:aAuA1 PER (]
IhriLne Spread BSelna - B3e¢ind
S50F23  S50G23  S50H23 550123 S50k23  S50M23 (i) UA. 66E DA 66 .o, 66E WA, 66E D.8. 66E n.e. 66E 0. 66E
-
ru 30 U.A.66 ru 27 nwW.66 cu 30 0.A.66 U 27 1W.8.66 U 30 WA.66 cu 29 D.8.66 PER 155 888 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
S50623 333 PER 165 945 960 967 974 981 1,003 1,025
Ss0H23  -5.93 260 PER 17 974 989 996 1,004 1011 1,033 1,056
50123 970 637 337 PER175 1003 1,018 1026 1033 1041 1064 1,087
S50K23 o8l 67 206 031 PER18 1031 1,047 1055 1063 1071 1094 1,118

PER 185 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

S50M23 -8.80 -5.45 -1.64 173 1.42
*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75%
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SINGLE STOCK FUTURES

Long CRCH23

A
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USENIWHUNNTVEN8E 10 ANIUEe 4Q65 Nalulvekazienuiy s1atmuned

2566 i 48.00 U (PER 35.7 111 84 payout ratio 40% Lag ROE i 19.6%)

sinwiuegluwuiltuvdy unislunseu Uptrend Channel anaavinigiulaunss

Wilaldu EMA 75 Ju wiaudeyga Reversal a7nuvisiisu Bullish Breakout

nagnsnasavnu

wugi Long CRCH23 U3l 44.25 v wWvinails 46.00 um uag Cut Loss
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Future Underlying
Settle ) Ol .
Future . Basis Vol Ol Leverage| Upside PER 66F
Price Change
CRCH23 44.84 0.09 137 2345 -105 - 5.49% 33.74
n: ansenddde va. oude naa
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD cRee s ——
Uptrend Channel ‘_—,/
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Long KTBH23

audasnu Digital ruanuldiusauuugudeyadldanuuendifies 40 auau
dnsluids Valuation & PBV @ou18 0.6 i1 89 Laggard SCB wag KBANK @u#19

ROE lag Div yield (318Uaza3a) 5711 5% fedrgeantungy s.u. Tng

1 wiuegluwualduv Ay viuseidy EMA 75 Ju draniindamie False Breakout

= o X A ' = & Y ) PN
ANNAUY U UBLAUANINATD UQ‘ULL?\T%@ﬂaULsU']ﬁUUﬁHU L{j'ﬁ/ill']EJ‘V] 18.30 U

nagnsnasavnu

wugidie Long KTBH23 mu 17.70 um wWwiriils 18.30 um Cut 0.20 13N

‘VJ'LJ
Future Underlying
Settle ) Ol .
Future . Basis Vol Ol Leverage| Upside PER 66F
Price Change
KTBH23 17.67 0.07 170 11920 125 19.63 13.41% 7.04
n: aneedse va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD KTB G: 17.80 daily
0.1% ) 7 "'-‘“"*'"#"Jl‘k‘r =
gy Vit
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

Settle
Basis Vol Ol Ol Change Leverage Resistance Support
Price

1 SIRIH23 1.88 193 35,334 123,477 12,245 15.44 1.87 1.83
2 CHGH23 3.95 3.92 5,020 9,638 - 495 1331 3.99 3.86
3 TIBH23 145 145 3,871 50,508 2,021 147 1.44
4 TRUEH23 4.88 4.88 3,213 65,134 - 1,794 12.42 4.93 4.83
5 EAH23 89.89 89.5 2,992 9,646 493 15.81 91.73 87.00
6  SH23 2.05 2.02 2,912 19,374 - 2,902 9.68 2.03 2.05
7 BCPH23 35.45 36 2,587 3,987 - 2,176 11.98 39.27 35.00
8 PTTEPH23 162 166 2,508 3,379 - 477 16.78 164.22 162.49
9 KCEH23 57.45 58 2,430 10,312 1,048 8.55 56.09 55.90
10 AAVH23 3.06 3.06 2,151 49,712 58 8.48 3.09 2.98
11 PLANBH23 8.97 8.95 2,001 37,917 - 499 7.02 9.13 8.97
12 ESSOH23 9.27 9.25 2,000 32,641 - 2,000 9.49 9.27 8.20
13 GULFH23 53.98 54 1,814 15,415 - 1 2.72 53.98 53.32
14 HMPROH23  14.94 14.9 1,808 7,185 - 1,405 9.59 14.94 14.12
15 IRPCH23 3.04 3.04 1,657 26,296 1,451 8.54 3.04 3.01
16 WHAUPH23  4.09 4.12 1,500 7,003 = 9.52 4.09 3.94
17 BAMH23 16.28 16.2 1,436 15,420 321 16.51 16.22
18 MTCH23 39.63 395 1,281 9,411 465 5.77 39.90 37.54
19 CKH23 22.72 22.7 1,233 1,585 33 10.75 22.72 22.42
20 DTACH23 49.27 50 1,229 8,789 - 351 10.71 50.62 49.01

P @8I A, Loy Waa
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GOLD FUTURES

FIANDIAMANNANTTUDAUTUANTNHIUNY AIRINTI 46.85 LT8Ry 1130 2.45%
MaARIN3Y 1,900 Wwiseeym Uan 1,865 Wisugy™ laggnNARUAINNSARGITY
YOITHTIMARBULNUNUSURTANST LasA1unoaafanigudaa ndinisdame

[
1 [y Y 1
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WAZEINIIANA  TIABATIINOUMAAGIE WA, 2512 Tagflavananun
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WBunse iiivalsuwAsna1ansy (in) dwmaduniliutunendeite
afinduile dawaly Dollar Index v&uaiu 1.23% Ynlna 103 9a dwsudunsi
1l psdpafamudeyaAswuiavaneUseme Lakn CPl 093 wagwosull Iudd
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nagnsnisaJnu

51AMBIAT GF10G23 WaAUTUANTNILLN anawmuna1nlansiy 340 Um Un

'
a

7i 29,780 UM (1,862 Widuay") AINIITIAMBIFINAIN spot aﬁq@ﬁmé"aulm
UL 1,864 38Ry AINS1A1 GF10G23 iuﬁ%agﬂuﬂsau 29,700-30,000 U¥1
MNITIAMSWBITIAMBIRAasety 2 Juhnsdlevaeduaiieu 100
wiRen UezildAams Rebound szezdu dreddeIwuiiseda Long
GF10G23 Ustiad 1,860 gy wse 29,710 uw didvindnls 1,890 wiseey
Wiguwin 30,190 U waginvunga Cut Loss 100 UmMaNyu etlosiuniu
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GOLD SPOT

IGXGL C: 1,869.04 daily
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Gold Online Futures

Lost Chg  %Chg Vol (o] Ot Cha
GOH23 1,882 -48 -2.50 23,337 24,289 -333
GOM23 1,910 -48 “2.47 6,860 3,316 -201
Mini Gold Futures

Lost Chg  %Cha Vol o]} Ol Chg
GF10G23 29,780 -250 0.83 3,590 8,318 67
GF10J23 29,860 -240 -0.80 842 3,344
GF10M23 29,900 -240 -0.80 656 1,521

fan: aneaudde valelde waa
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GOLD ONLINE FUTURES (GOH23)

AAN9TIAMOIAT Fyradaunamaila wasnilAaLiafiey Bearish Engulfing
Unngaldu EMA 10 Ju agviouusavieinnasi wiauiu MACD ¢a Signal Line as
dxViouluuddsau Amansaunsinasulmluszeziin $1875-$1905

Auugi: wuzt1se Long GOH23 7 $1875 whviiiils $1905 waw Cut Loss $3

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,881.90 daily (Gold Online Futures Mar-23) GOH23 daily
g e -'|
#---"'"“'n'l - . § goee wim ot denkes O .
N R e S
" (TTTL A St -
I" 'l-.r"‘r" * Gold Spot Price,RT IQXGL
L— A R T
T ""h' TN T i B By -
macdi(12, 26, 8) $O'"’1 3.1800
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
nasndavsaninavaliriduuin muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNE0NUS EE0E
FX (u2wn/ USD) ) _ - .
[Aresswmdau P8.10 un/drunuy/do)
3275 3300 3325 3350  33.75 p— e P T TE TP e

1,750 27,242 27,450 27,658 27,866 28,074 future wdeuuilas (fmevu) VAT () (avulave
1,780 27,709 27,921 28,132 28344 28555 30,110.00 250.0 2,500 (210) 2,230
1,810 28,176 28,391 28,606 28,822 29,037 30,060.00 200.0 2,000 (210) 1,790
' ' ' ' ' ' 30,010.00 150.0 1,500 210 1,250
1,840 28,643 28,862 29,081 29,299 29,518 29,960.00 100.0 1,000 210 750
1,870 29,110 29,333 29,555 29,777 29,999 25,910.00 0.0 00 210} 250
1,000 29577 29,803 30,029 30,255 30,480 29,860.00 oo - (210) (210)
29,810.00 -50.0 (500} (210 (710)
1,930 30,044 30274 30,503 30,732 30,962 25.760.00 -100.0 (1,000) 210) (1.210)
1,960 30,511 30,744 30,977 31,210 31,443 28 710.00 -150.0 (1,500) (210} (1,710}
1990 30,978 31215 31451 31,688 31,924 23,660.00 ~200.0 (2,000) (210) (2,210)
28,610.00 -250.0 (2500} (210 (2,710)
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