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SET50 FUTURES:

#071ug Short S50H23 1 1000 3 Tagturils 5 gauuziideseiiviiils

990 9 uAZLABY Stop Profit uiyuiiNeUnlentauianuain SET50 sing1u
SETS50 OPTION:

#07ug Short S50H23P1025 71 30 30 (SET50=1005) Uagdurils 4 qa
wuzthdeselwininls 40 9n (SET50=995) wazs Stop Profit Ayutiieln
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SINGLE STOCK FUTURES:

uuzd1 Long CRCH23 UStaau 44.25 v tvinAnls 46.00 v wag Cut

Loss 0.50 UININNYUY

#07Ug Long KTBH23 9 17.70 um Uadavianu 15% uiluugii Long

BEMH23 U3taat 9.65 v winnls 9.90 um Cut Loss 0.10 Umaniu

GOLD FUTURES:

GF10 Futures : wuz1i15a Long GF10G23 i 29800 w1 (51860) wwirrils

30280 U1 ($1890) wag Cut 100 UM

Gold Online: HuzU199 Long GOH23 #

Loss $3
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All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 137,688 132,645 5,043 21117 -4803% -216,623
Foreign 110,248 152,491 42242 22731 -59829 -154535
Retail 279137 241938 37,199 43848 107868 371,158
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 30,420 32,359 -1,8759 -5,850 170 -T25
Foreign 52,045 71544 -19,499 720 31038 92744
Retail 96,114 74636 21478 5140 30868 93473

5ing|e Stock Futures Long[Shorf] Position 1 Controct Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 45 813 69 238 -22 425 52,778 109287 198825
Foreign 8,138 16,025 7,887 10,505 10,285  -55,451
Retail 80,482 50,170 30,312 52273 119,553 254276
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 8,905 8 699 206 -2 477 -B75 -3,848
Foreign 45221 63,893 -14 672 -33,800 -18733 -5,549
Retail 50,426 5,960 14,466 36,277 19612 5,395
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Leng Short et Z2Days 1 'Wesks 1 Months
Institution 2 204 -183 -243 -348 -209
Foreign 179 114 65 201 352 6,172
Retail 1,806 1,688 118 42 44 -5,873
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short et 2Days 1 'Wesks 1 Months
Institution 184 258 -74 -B9 -132 =187
Foreign 182 44 138 70 378 875
Retail 1,993 2,057 e 19 -445 -679
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SET50 OVERVIEW

Uspifiuinsussmadsogiinutnadenisuiuiunenduanigaiionnturingegen
7l 5.25% niAumAMAIA 5% WAIINUTESIU FED @191 Atlanta oenunls
AnuiusionALsuanssIiudunsedaiutiedodesietiuile dwmalmdingu
Fauunlihnedoudreiing Dollar Asset aviouain Dollar Index fiufisan 0.62%
auneRaIATuanSEIUUAY -0.61% uay Bond Yield 2 TUiudu 18 bps unil
4.5% suiuuImseuand 33.66 UI/usd seadutiadadrinnisinaith Fund
Flow dudsuiiuluvssmansgnnandvdnefuiieiluifon e ve1e
5.02% Wrapasinfiounaufivensd 5.89%yoy AMNTIATNENULALEIMITANT]
anas Tnseaiieu n.a. Guilemazuseiludnivzasauaraudaaiuiiongly
nsou 2-3% AlndiAssiuitmane nus. Jenanisusutunenide i

wuuaseluregly neladadawindeuidaviausmyunin SET50 Index Whsalu

A3V 995-1005 30

SET50 INDEX FUTURES

Direction Trading : #n1ug Short S50H23 71 1000 3¢ Jaqtiurils 5 9auuziiiie
sioitviils 990 9a uawideu Stop Profit snfmuiteUalenavianuaia SET50
Wngu

Spread Trading: AMAN15al Spread 5213ng S50M23 ausie S50H23 au Tufi 30

Ly
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SET50 Option: @nug Short S50H23P1025 71 30 90 (SET50=1005) tagtiurils
4 90 wushiadewiiils 40 9A (SET50=995) uagda Stop Profit fiuiiiada
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S50H23 (30 MIN CHART)
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SET50 Index Last 1¥r Hist. Volatiity 2Week Hist. Volatiity

998 63 10.87 10.3901
Call Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
P Ch Volu Delta
remum M8 Even  Value  Value Premium Price M nterest Volatility Gearing Decay
SH0H23C1075 050 -0.20 =1075.5 0.00 0.60 7.70% 014 107 7437 10.91 0.03 63.09 T.7%
S50H23C1050 1.60 -050 =10516 0.00 1.60 5.30% 0.87 470 16360 10.45 0.09 55.68 5.3%
S50H23C1025 440 -1.60 =10294 0.00 4.40 3.08% 3.68 560 9568 9.73 0.21 48.58 3.1%
SH0H23C1000 12.00 -3.00  =1012 0.00 12.00 1.34% 11.27 654 6817 956 0.45 3746 1.3%
SS0H23C975 26.10 -5.10 =1001.1 2363 2.47 0.25% 25,75 124 1910 9.35 072 27.54 0.2%
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time
Pr m  Chg Even Value Value Premium Price Volume Interest Volatility Gearing Decay
SS0H23P1075  77.20 540 =08978 76.37 0.83 -0.08% 79.86 0 84 #MNANA S 100 1294 -0.1%
SH0H23P1050 56.10 430 =08939 51.37 473 -047% B5.63 10 427 9.81 0982 1631 -0.5%
SS0H23P1025 34.00 370 =991 26.37 7.63 -0.76%  33.50 G0 1411 9.49 -079  -23.09 -0.8%
SS50H23P1000 16.70 270 =89833 1.37 15.33 -1.54%  16.14 165 5238 942 -0.55 -32.60 -1.5%
S50H23P975 6.60 1.20 =0684 0.00 6.60 -3.03% 5.68 653 10281 977 -0.28 -4273 -3.0%
n: aneedse va. i naa
x ﬂO'\UGUWUSﬂﬂ"IU=V0\1Uﬂa\lr!UFl'l\lUS:lnﬂ
nawsoun1ssovie SET50 INDEX
Tumsaaasnu na: SET50 FUTURES
UNDERLYING Close  Cha F%Cha asUmsBoune
SETS0 935,63 553 S056  BIEEI
£0.000 wer Stock Foreign Wet (hey oo TREX Foreign-tret frhsy—— 100000
Symbal Setfle  Cha %Cha Val. Ql Ol Cha T0.000 -
SE0F23 100244 0.0 0.0 35 106 a ) * 50000
S50G23 997.80 55 0.6 19 Tid -10 "0
S50H23 995.00 -6.1 -06x 156747 S578.876 4,252
SEOM23 89320 54 0.5 156890 45398 2 761 -50000
SEOUZ3 989,10 5.2 0.5 315 22245 855 * 100000
550223 353.30 -5.0 -0.5% 2713 11.030 7= -
_ -150000
SET50 Futures lonaiShert) : drunad &AL Long(Short) ]
Long Short HNet 25u 2 ddami 1Aau -200000
P 30420 32399 -1,373 -5,360 2,756 -729
i 52,045 71544 -13.493 ¥20  -53.130 -32.744
Nudan 96,14 74636 21478 540 55434 93473
n: aneedse va. i naa i aneenidde va. il naa
AIMNISNU SPREAD ru duimou?an ASPS MODEL SET50 nNs:AuA1 PER A9
Ihhng Spread B5dina - B3eind
S50°F23  S50G23 SSOHZ3 55023 S50K23  S50M23 (rin) U 66E DA 66E 8. 66E WA, 66E D.8. 66E No. 66E 5. 66
U 30 .66 ru 27 nw.66 ru 30 0.n.66 U 27 10.8.66 tu 30 w.n.66 ru 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
S50H23 593 260 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 01 67 206 031 PER18 1031 1,047 1055 1063 1071 1,094 1,118
Ss0M23 -8.80 545 164 173 a2 PER185 1060 1,076 1084 1092 1100 1,125 1,49
PER19 1088 1105 1113 1122 1130 1155 1,180

*gungudaseanidoulongsswing w.e. - fi.a. 66 whiy 1.75%
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SINGLE STOCK FUTURES

Long CRCH23

A

mamlslunn 4065 aediladuld QoQ nTzAmaglinauInaNggnIa
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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
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wugi Long CRCH23 U3l 44.25 v wWvinails 46.00 um uag Cut Loss

0.50 UIMAINNU

Future Underlying
Setile _ Ol .
Future . Basis Vol Ol Leverage| Upside PER 66F
Price Change
CRCH23 44.43 -0.07 463 2387 42 - 5.49% 33.74
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HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD Crec s —
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Long BEMH23

A

amlsavs 4Q65 887l 593 MU (-31%QoQ,+50%YoY) annguaniiiilsanas

QoQ lpsntasunadlufiiuiunasuain CKP waz TTW vaieil nadsenaunise

Tugadludy  USunauglimaduadeunnenseidlusedu 115 dwAu /3 &9

IndlAssivtenowinladni 1.2 a1ufw/u glasanssolniasdluuduseios

munsNuFIvarsugialulsema tneuseiliu Fair Value U 66 Wiy 12 v

s iuegluwualiuvdy wndslunseu Uptrend Channel aigngaiuslauiiu

LIIPONAUNUWYNNBULATLINA19E717 AALn Upside tWusnei 9.90 un
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wuzin Long BEMH23 Ustaeu 9.65 v wWvinmils 9.90 U wag Cut Loss 0.10

VNN
Future Underlying
Settle _ Ol .
Future _ Basis Vol Ol Leverage| Upside PER 66F
Price Change
BEMH23 970  -0.05 112 15819 111 13.30 | 25.00%  36.68
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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

wASIA PLUS

Securities




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

GOLD FUTURES ) N\
Gold Online Futures
IPNBIAIRANENSTIBAY  SEMINeNTsTeveUsuTUlULnzInaIanvae YU BB e m maw
« . Y v GoM23 1,910 7 034 6860 3316 201
1,881 LSHEUM NOULBAIAINIUAN 1,867 1588U™ USUTUMNLS 2.15 LS8 -
v @ o Mini Gold Futures
U 1 v % = U = o -7 ) o
INIUNDUNUN ImEJQﬂﬂmmua]WﬂmimmmumaﬂamwamauLmuwuﬁumamg g —Gn 30 w0 ad
. ~ P o = . v W o o dl = . ° o GF10)23 30,080 10 0.03 842 3,344
WAEATNUADARNIENITUAIAT  MAIRUAVNITIIUANITNLTILATS Yl Gl %0 b 003 6% 15
6 1 o U di( dy 1 d' ¥ 1 ¥
AIPNI3AIIBUIANINANENST (WR) 91aUsuTunenUsuIunImanl) dewali Far snpenAd vaeids WA

Dollar Index 1uil 98Uy 0.62% Un#i 103.63 90 tnedUnmitl Aannudosuaas

o o o 4 o oa & , MNEWe : 91A1UATeS Gold Futures (Nigh
vosUsgsrualuiuns Wemdananednuiidnenendelussesmsly ‘ N J
! i Session) Settle ad 1@1 22.00 U. wagUsu
FIWRNINENUitaUAsYgiaansgnaondUan toua aan1sen uasduIug M5B eraAsauluTauaan 19.30-22.30 U,

Y93UATARN15IUNEFUAMVRIEnNST 18
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39AMB9A1 GF10G23 Lﬁaﬁu Lﬁu%u 210 UM (IAAINNINTILAAIALAN NN
YoIAIUUMBaUA) Uafi 29,990 U (1,872 WEEY*) g9NI151AMBIAAATA
spot a'wqmﬁmﬁaulmu%nm 1,869-1,870 a8y AINSIA1 GF10G23 Suilaz
aglunsau 29,850-30,100 U Eheddeasiugiiseila Long GF10G23 USLin
1,860 1wi3w5Y %39 29,800 UM 31AAIARIINIT Rebound %aITIAMBIAITI
AT 100 LUIBEY™ dlotraUaneduamifinumn Tnefithvidils 1,890
WISHEYY WIgUWIN 30,280 UM wazAmunge Cut Loss 100 UI1nYu e

Uosiiuanudes mmwmmaqﬁ'}mﬁauimﬁmmﬂmm

GOLD SPOT

I0XGL C: 1,870.14 daily
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GOLD ONLINE FUTURES (GOH23)

AAN9TIAMNOIAT Fyguradaunamaila wasanilAaLiafiey Bearish Engulfing
Unngaldu EMA 10 Ju agviouusavieinnasi wiauiu MACD ¢a Signal Line as
dxViouluudndseu Amanseunsinasulmluszsezin $1875-$1905

Auuzi: wuzt1se Long GOH23 7 $1875 wWhviiils $1905 waw Cut Loss $3

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,881.60 daily (Gold Online Futures Mar-23) GOH23 daily
IR T |
uﬂ.l""‘*nll . Sh - [N
- i 1502 ot ks 0T
o * - TRy g B 4TMSTTE
.r‘._.i,-' . )
O
I,-*. II ” Gold Spot Price,RT IQXGL
i" “'-.,“r-..rhl' st tagprr TRt
e . o] SRR Ty | -
| B P
| ‘ * OW=TT 0300
rsit(14, 70, 30, 1)
L - e —— B e
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o w G o o
nasndavsaninavaliriduuin muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNE0NUS EE0E
FX (u2wn/ USD) ) _ - .
[Aresswmdau P8.10 un/drunuy/do)
3300 3325 3350 3375  34.00 p— e P T TE TP e
1,750 27,450 27,658 27,866 28,074 28,282 future wdeuuilas (fmevu) VAT () (avulave
1,780 27,921 28,132 28,344 28555 28,767 30,330.00 250.0 2,500 (210) 2,230
1,810 28,391 28,606 28,822 29,037 29,252 30,280.00 200.0 2,000 (210) 1,790
' ' ' ' ' ' 30,230.00 150.0 1,500 210 1,250
1,840 28,862 29,081 29,299 29,518 29,737 30,180.00 100.0 1,000 210 750
1,870 29,333 29,555 29,777 29,999 30,221 30,130.00 50.0 200 (210} 280
1,000 29,803 30,029 30,255 30,480 30,706 30,080.00 oo - (210) (210)
30,030.00 -50.0 (500} (210 (710)
1,930 30,274 30503 30,732 30962 31,191 29.980.00 -100.0 (1,000) 210) (1.210)
1,960 30,744 30,977 31,210 31,443 31,676 29,930.00 -150.0 (1,500) (210} {1,710}
1,990 31,215 31,451 31,688 31,924 32,161 29,880.00 -200.0 (2,000 (210 (2,210
29 830.00 -250.0 (2500} (210 (2,710)
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