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SET50 FUTURES:

#07Ug Long S50H23 91U 982 37 gn Stop Profit iy dwiuaiuil
#iAN14 Fund Flow Nidevzasnazalnuidesusvannils vaiduwsenasu

SET50 wuzin Trading S50H23 Tunsau 978-988 9a waz Short NFaUUY

SET50 OPTION:

dw¥uiuiiuuziirse Long S50H23P1000 7 18 9a (SET50=990) tH1¥in
1ls 28 9m (SET50=980) waz Cut Loss 3 A AIA SET50 Wi

SINGLE STOCK FUTURES:

d07ug Long CRCH23 ¥ju 44.00 uw Uasunils 33.43% dusuiudl
Wz Long APH23 UStew 11.80 uw innnls 12.30 um wae Cut

Loss 0.20 UININNYUY

WUzl Long BAMH23 U3taad 15.70 U wsinanls 16.30 um Cut

Loss 0.20 un IMNNU

GOLD FUTURES:
GF10 Futures : #01ug Long GF10G23 #lyu 29760 v fifls 170 um
wuztihie Wviadls 30600 UM ($1900) Lock fnls 100 v 7 29860

Gold Online: tuzun Trading $1855-1885 i@ Cut Loss $3

RuWeansg<ifau U.n.66

Imp. Event Actual Forecast Previous

=]
c

Time

Tuesday, February 14, 2023

20:30 B usD Core CPI (MoM) (Jan) 0.4% 0.4% 0.4%
20:30 B ysD Core CPI (YoY) (Jan) 56% 55% 57%
20:30 B ysD Core CPI Index (Jan) 302.70 301.46
20:30 B ysD CPI (YoY) (Jan) 6.4% 6.2% 6.5%
2030 == UsD GPI (MoM) (Jan) 0.5% 0.5% 0,1%

1) Top-Line Contributions and Core CPI | G »
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SET50 Index Futures / Option P.3
Single Stock Futures P.6

Gold Futures P.8
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All Futures Long[Sh-:rrf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 288,973 242333 45,640 44525 115876  -7T1.002
Foreign 177,704 103,404 74,300 106,208 77283  -18,470
Retail 268814 389,754 -120,940 -151,137 -183,159 &0,472

SETS0 Futures Long[Shorf] Position : Contract

Accumulated Long[ﬁhorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 35,5936 34,554 G52 -1,25% 730 5,103
Foreign 76,126 68,570 7,556 25,725 53,431 -135034
Retail 94,593 103,531 -8,538 -28,430 32,701 130,931

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

Accumulated Long[ﬁhorf]

Long Short Mt 2Days 1 Weeks 1 Months
Institution 242 T1T 195 917 42 BOO 35177 108,022 -87,002
Foreign 79,822 14 989 64 833 74833 131268 141 887
Retail 142,022 249 655 -107,633 110,010 -235,250 -54, 885

Metal Futures Long[ﬁhorf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 1,729 1,745 -17 41 1,820 -2,504
Foreign 15,881 19,283 598 =36  -329% 231
Retail 14,413 14,584 -281 16 1,479 26,085

Call Optien Lona(Short) Pasition : Contract

Accumulated Leng(Shert)

Leng Short MHet Z2Days 1 Wesks 1 Months
Institution 388 619 -ZN -108 25 -1,164
Foreign 393 116 277 235 it T34
Retail 3,159 3,205 -45 =127 -255 430

Put Option Lonal(Shorf) Position : Contract

Accumulated Long{Short)

Lang Sheort et 2Days 1 Waesks 1 Months
Institution 325 g41 516 811 384 393
Foreign 1266 277 989 1450 2258 3358
Retail 2501 2874 a7 539 2642  -3751
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SET50 OVERVIEW

N3IENURUNREANSTIAOU 1.A. VLIEFT 6.4%)yoy UINNTINAINAIA 6.2%)y0y
yhlaufnadenisusuiuaenidewes FED nduundurrudes azeuain
FED Watchtool fimanisuuiunenideasyingageanil 55% isufudunis
riouil 5.25% anunsaiinueaduiiadefionayiliianis Fund Flow Seeglu
amzvzaonsivaiindwaravulutiug  Uszneufuanudesanms  Sell

on/before Fact — ¥@4MSTENUIU 4Q65  Hellognas1nnITIeauNanIs

o a Qll I Qlll oI I @ | )
auliununoanuludisiunaniaaludiulng %il#aeas Revised Down
EPS66F damsey angladadeuindeudneduviil SET50 Index USuiulgenn

Usziliunsounisindioulmivesiui 980-990 9a

SET50 INDEX FUTURES

Direction Trading : @01y Long S50H23 1ju 982 99 §n Stop Profit ‘1'71"1/114 dwsunn
SuilfiEnng Fund Flow fiflsreasuazanuidssusuanils vaduussnady SET50

wuzil Trading S50H23 Tunsau 978-988 9m way Short NsaULY

Spread Trading: AMAN15al Spread 5213ng S50M23 ausie S50H23 gy Tufl 30

il.a. 2565 i -1.64 3a Jagtuey -1.30 daliniannneliUnanuglag

SET50 Option: dwiufuiluuzise Long S50H23P1000 1 18 0 (SET50=990)
Whviinls 28 9m (SET50=980) wag Cut Loss 3 A A1A SET50 #inen

S50H23 (30 MIN CHART)
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SET50 Index Last 1¥T Hist. Volatiity 2Week Hist. Volatility
986.08 10.85 5.93264

Call Option

Effective Time

Break Intrinsic Time All-in-  Theory R Open Implied

Premum Chd  "cen  Vae Valie Premium Price interest Volatiity _C'" Gearing Decay
S50H23C1075 020  0.00 =>10752 0.00 020  9.04% 001 20 7698 1152 001 7164  9.0%
S50H23C1050 070 040 =10507  0.00 070  655% 013 505 18255 1002  0.05 6480  6.6%
S50H23C1025 200 010 =1027  0.00 200  415% 108 746 11012 986 012 6007  4.1%
S50H23C1000 600 050 =1006  0.00 500 202% 530 1714 8997 803 031 5007  2.0%

S50H23C975 1660 120 =9916 11.08 5.52 0.56%  16.61 413 2539 8.35 0.63 37.58 0.6%

Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium  Chg Even Value Value Premium Price Volume Interest  Volatility Delta Gearing Decay
S50H23P1075 90.50 G6.00 =9845 B892 1.58 -0.16%  90.44 27 79 9.70 -0.89 1081 -0.2%
S50H23P1050 66.00 1.00 =984 63.92 208 -0.21%  65.61 25 400 10.26 -086 1434 -02%
S50H23P1025 4250 110 =9825 3892 3.58 -0.36%  41.60 51 1398 9.80 -0.88  -2033 -04%
S50H23P1000 21.90 1.00 =8781 13.92 7.98 -0.81% 2087 290 4768 918 -0.68  -3067 -0.8%
S50H23PY9T5 7.60 -0.50 <0674 0.00 7.60 -1.89%  7.22 1150 10284 8.63 -0.37 4771 -1.9%

Pan: @eauivy va. ol waa

AIWAUWUSANIUzVaIUnaInuAUS:INA

mwsoumsi?evw SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UNDERLYING Close  Cha F%Cha asumsbouie
SETSO 386,08 -4.53 S05ms  iEEE
80,000 - o Foreign-Met fihsy TFEX-Foneign et {rhey - 280000
Symbal Setfle  Cha %Cha Val. Ql Ol Chg T — = el
SE0F23 100244 0.0 0.0 a5 106 0 Y .~ Y o W 7 ~ 200000
S50G23 987.50 -2.9 0.3 40 130 & T [ © 150000
S50H23 984.30 0.2 0.0% 179104 542780 -9.404
SEO0MzZ3 852,80 05 -0t 21734 58306 2 100000
Ss0L3 380,60 04 i 3807 zdEe2 937 000 St —V - A\ o000
550223 330,40 0.5 0.1 2,361 1317 -289 ' -
0
SET50 Futures lonaiShert) : drunad &AL Long(Short) ~ 4
Long Short Met 25u 2 dlami 1 dau 80.000) —- oL S L S L S Lo e T -50000
—y FEa93 39954 82 1233 1380 03 T £ T T T Z T Z T L T 3
l1] [ [ [ L] [ m [ [ m m GE)
e V6126 BESTO T.556 23723 -50513 -136.034 2 02 2 2 2 2 2 2 2 2 2 4%
nadan 94,993 103.531 -8538  -28430 43139 130,931 o
n: aneedse va. i naa i aneenidde va. il naa
. -
. - S .
AMNISNU SPREAD fu duinauaan ASPS MODEL SET50 ns:AuA1 PER A9
Ihhng Spread B5dina - B3eind
S50°F23  S50G23 SSOHZ3 55023 S50K23  S50M23 (i) UA. 66E Dn. 66E 1.8, 66E WA, 66E D.&. 66E ne. 66E 5. 66E
-
ru 30 U.A.66 tu 27 nW.66 tu 30 0.A.66 U 27 1W.8.66 U 30 WA.66 cu 29 D.6.66 PER 155 888 902 908 915 922 942 963
S0F23 PER 16 917 931 938 945 952 973 994
550623 s PER165 945 960 967 974 981 1003 1,025
5023 5.93 260 PER 17 974 989 996 1004 1011 1033 1,056
$50023 9.70 637 337 PER 17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
S50K23 981 647 3.06 031 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 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 1,106 1,113 1,122 1,130 1,155 1,180

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

Long APH23

mamlsund 2566 TMenasngugain New Record agfi 6.1 Wuduum (+6%
yoy) 1nlAsaNIsuwIIuiin1ed Backlog sa%’uiiwlﬁﬂﬁﬁﬂﬂdw 1 wiludruum
sufuwudanelasimsuunsulbminfyadilisng 6 viludwuum vueiing
Tous Aeula lmaildivisdu 4 Tasens yarsau 1.6 wiluduum dhasyili

wunlimaUsenaunis 1Q66 Aty QoQ PE 8 wih Fair Value U 66 15.50 U

sivueglunudlduvdy wndslunseu Uptrend Channel atfuayusigidu EMA

10 Fu 10ugnumsus wieanhdsne Higher Low Useiiutimanedl 12.30 um
nagnsnasavnu

wugi Long APH23 U3l 11.80 U winAnls 12.30 U wag Cut Loss 0.20

‘U'Wlﬂ']ﬂ‘VJu
Future Underlying
Setile _ ol _
Future _ Basis Vol 0] Leverage| Upside PER 66F
Price Change
APH23 1217 -0.03 500 3293 -500 13.64 35.97% 5.68
n: ety va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD APC:i220 daily |
SETS0 e ,-\i"ll'l §
“I‘II”L-.{W‘II"" IIHI ¢
0.7% i I
rsii(4, 70, 30, 1)
25%
n: aneensdte va. oudy wda fiun: aneenidde va. i néa
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Long BAMH23

A

aarilsgnzean 4Q65 Wity 868 amum Findfiaaliisiy 20%) Wkdu 21%

goq (ianas 12% yoy) wiiusliunsdmiuiiuanian 4Q65 agifintu 21% qoq

Wag 9% yoy 811aaAa1NY34 high season Y84gIAa PV gniiled 1.20 Wi Yield 4%

sivueglukuildy Sideway anansuvindesvie Higher Low 8uwmilansauans

NIDUMBLNTABU Reversal 310 Hammer flan1a3u1il wWviunea 16.30 U

nagnsnasavnu

wugi1 Long BAMH23 U3t 15.70 U viils 16.30 uaw Cut Loss 0.20

UM NN
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BAMH23 1588 0.18 2227 15949 711 - 36.36% 1541
n: aeenidde va. Lol wia
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD BAN C: 15.80 i
1.9% ‘|‘||' |I.‘JI""‘"‘"|‘|.,[
i 0.7% - -'1."'|I|
I\"‘L‘ 16.30

BAM
= _

3% 3% % % 1% 1% 0% 1% 1%
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TRACKING PERFORMANCE

restasdprelen Febate _ o

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

-, P - = . . PP T -, -
wanawe meAnnnaasawaslinandaluiuasihduiny Goofunadediga dusaeauwmszauauniaziafufideidaweshbillaan e
lysimamau

Pan: @e9uivy va. oy waa

TOP 20 MOST ACTIVE VOLUME

t

veie Basis Vol Ol Ol Change Lleverage Resistance Support
1GUNKULHZZ 425 4322 201,279 51,619 - 121,548 19.36 4.66 463
2 IRPCH23 3.14 312 27,155 19,572 - 3,341 8.54 3.16 312
3 TRUEHZ23 5 5 14,978 62,858 7,359 12.42 496 492
4 VGIHZ3 47 478 12,318 6,857 - 6,665 3.30 482 457
5 JASHZ3 2.25 2.22 8,012 209,576 - 3,999 461 2.26 2.26
6 TIBH23 14 14 5,951 48,347 - 5,699 141 139
7 SIRIHZ3 179 183 4,985 118,793 - 1,385 15.44 182 176
8 WHAH23 3.89 3.86 4,630 36,993 33 9.28 401 3.84
9 BANPUHZ3 111 11 2,741 22,223 1,511 16.03 11.29 10.67
10 BDMSH23 289 29 2,714 5,060 - 2,691 17.05 29.25 2852
11 TPIPLHZ3 1.77 1.78 2,602 29,954 - 2,601 1197 1.72 178
12 ORH23 217 216 2,477 8,559 - 2,133 2175 2142
13 BLANDHZ3 1.06 1.04 2,314 50,858 - 2,195 8.95 1.07 1.04
14 BAMHZ23 15.88 15.7 2,227 15,949 711 1599 1578
15 PTTGCHZ3 505 50.5 2,219 4936 355 7.27 51.07 50.00
16 PRMH23 8 7.85 2,016 13,748 2,016 464 8.08 8.00
17 GULFHZ3 53.82 54 1,882 15,632 - 1,042 272 54.20 53.43
18 COM7H23 29.45 295 1,770 8983 - 215 494 30.00 2956
19 AAVHZ3 2.99 2.98 1,250 52,624 211 8.48 3.04 298
20 BECH23 9.4 835 1,238 6,681 435 1357 9.50 9.64

P @8IV A, Loy Waa
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GOLD FUTURES _ p
Gold Online Futures

FIPMIANANENTTNRAY  SEniensTeneUTuTuluwngnasanvediui om0k B ma
GOMm23 1,895 9 046 6,860 3,316 -201

1,870 WSy noudafiasndai 1,855 wiser tun1susuiiy 2 wisegy .
o o o Mini Gold Futures

U 1 4 v U A v A Y oal A 2/ £
nduneunii ndvansgilawmedvilsinguiiaa (CPI) wiau 1.A. ulvzaaiiag S —Gn s v o ads
- . o - . ¢ ° v a o W ~ GF10123 30,000 -10 0.03 842 3,34 2
PNABUNBUNT  uifgsndmamsal  shbidnaudnaldiastule FuMs 0% 0 0w 6% a3
L ! U U ¥ U a %4 U dy dy U
AINa1 enanandulisuiAIsnasansy (W) aufunthusvueenldy nasu Farm: amnASh va el i

'
| A o o o

pon1sideulmvessInmein Tnedunmid dulifauiasugiadAtyvetansy

dy o a v Y & o oA - . v o MNEWe : 91A1UATeS Gold Futures (Nigh
NResfanu lawn ganA1uan, Al PP, NMINAANIAYATINNIIN, ITUIUNVDIU nl

£%

Session) Settle a4 13a1 22.00 W. wagU3an
v a 1 v A o a 1 v ) o
AIFNN1TINNU LLﬁ%ﬂ%u%u%ﬁiUﬁﬂﬁ] L‘U‘L!G]u ﬂqi%gmqglﬁ@éﬁqﬂ,qugqnaq 19.30-22.30 1.

nagnsnasavnu

9 MBI GF10G23 ilefu wWiudu 100 um Jafi 29,930 UM (@IUNI9

AAIALANINNANTENUVBIANRUUIMBDUAN) LABUWI 1,857 SRy g4nI1571A
neafman spot angadedeulnuing 1,850-1,855 Wwikegd ANIIAT
GF10G23 fuﬁazagﬂuﬂiau 29,750-30,100 U™ ﬂﬁaﬁa‘ﬁ’aﬂul,usﬁwﬁﬂamuﬁﬁ
an1uy Long GF10G23 yulade 29,760 uw tagtufimlsifsdu 170 vw
wuzihdely Tagdiiwidils 1,900 wlegys Weuwi 30,600 v wagwduan
Stop Profit 137 29,860 v ifie Lock Alstusmidiandu 100 vy u

A5UBINUANLLEEY UINTIAMBIALAFRUIIRAIINAA

GOLD SPOT

IGXGL C: 1,855.80 daily
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GOLD ONLINE FUTURES (GOH23)

firnasiames duanaaunianaiia wdiniivinuviaiieu Bearish Engulfing
Unngaldu EMA 10 Ju agviouusavieinnasi wiauiu MACD ¢a Signal Line as
azeulusiindeau pmanseunsindeulmilusseyilii $1855-$1885

Gold Online: tuzin Trading $1855-1885 lag Cut Loss $3

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,868.30 daily (Gold Online Futures Mar-23) GOH23 daily
st mimn g N .
ettt fl =T B N
- = s . o =
|l‘*'l i 1855 e T
i, UL RS
I [P L Gold Spot Price,RT IQXGL i
Cal ey en gy besa—t" e
T ol TR
rsi1(14, 70, 30, 1) TmipTal
Diff=13.1000
M\M/\/\/W
—= = | — .
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
ﬂ'lSIIl.la\lS'lﬂ']nO\lﬂ'ﬂhIUUU‘]n muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNE0NUS EE0E
FX (uan/ USD) (Aesswmdan 9810 un/dhunut/dvo)
3300 3325 3350 3375  34.00 Timda . ils ATl Als
future wlaeuuilas (1@ u) VAT () (maulane
1,750 27,450 27,658 27,866 28,074 28,282 T T S e 210) =290
1,780 27,921 28,132 28,344 28,555 28,767 30,200.00 200.0 2,000 (210} 1,790
1,810 28,391 28,606 28,822 29,037 29,252 30,150.00 1500 1,500 (210) 1,250
30,100.00 100.0 1,000 (210} 790
1,840 28,862 29,081 29,299 29,518 29,737 30,050.00 50.0 500 (210) 200
1,870 29,333 29,555 29,777 29,999 30,221 30,000.00 0.0 - (210} (210}
1,900 29,803 30,029 30,255 30,480 30,706 25550.00 -50.0 (500} (210} (710}
1,930 30,274 30,503 30,732 30,962 31,191 23,300.00 -100.0 (1,000 (210) (1.210)
29 850.00 -150.0 (1,500} (210 1,710)
1960 30,744 30977 31,210 31443 31676 29 800.00 _200.0 (2.000) 210) 2210)
1,990 31,215 31,451 31,688 31,924 32,161 28,750.00 2500 (2,500} (210 [2,710)
i nedse va. el wda ey va. il waa

wASIA PLUS

Securities




