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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 160,135 167,676 -7,541 10,500 -36,915 76,687
Foreign 134,634 143,928 -9,294 9,395 68,384 -10,039
Retail 308,348 291,513 16,835 -19,895  -31,469 -66,648
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 31,266 29,914 1,352 3,122 2,691 -11,797
Foreign 82,012 87,439 -5,427 7,611 37,047 -19,720
Retail 115,530 111,455 4,075 -10,733  -39,738 31,517
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 101,401 109,021 -7,620 11,804 -42,298 94,957
Foreign 20,631 28,526 -7,895 -8,367 19,378 -5,452
Retail 125,067 109,552 15,515 -3,437 22,920 -89,505
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 4,110 4,227 -117 -493 -434 -980
Foreign 31,007 27,271 3,736 9,387 10,616 17,739
Retail 25,236 28,855 -3,619 -8,894  -10,182 -16,759
Call Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 469 93 376 483 866 467
Foreign 251 69 182 240 353 197
Retail 3,907 4,465 -558 -723 -1,219 -636
Put Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 116 242 -126 264 744 4,159
Foreign 349 174 175 583 1,125 1,674
Retail 3,878 3,927 -49 -847 -1,869 -5,833
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SET50 OVERVIEW

1155718914 FED Minutes gy 5.A. Nidadayanavzasnisuiuiiunendewdagn we

v

daaudunenilswuuresduresluiloannudsursugiaansgudignne

Y

Hard Landing Sadutsziuiinainsuluudampilimanauansgiluiiuludag
XXX LwiasifmiiﬁmuﬁwwwmLﬁﬁﬂgﬁﬂaw%’gﬂdwqmﬁéaﬁmapm%aaé'f’;ﬁu’ﬂuéauﬁ%ﬁ
ISM AAHARveansTLAou 5.0. 71 48.4 srarasanifieunou 49.0 axviauniAng
wﬁmm%’gﬂa%ﬂu‘mmwaaé’hﬂméﬁ’u@iaiﬁmfwﬁuammﬁﬂ%’ugwmm 5.19% B9
ihanduussnaduserungundsnuuaslnsluiud dudmdudugluszesduds
Woin DELTA aza¥uenudusiusedsdl SET50 laudequuildnyanaidseds
MEINTZFUANLYAIENS DELTA Tu Single Stock Futures 1359faanfi 1355 dyaun
Seefusziilndqraeanidad 1378 dyan enavtilinig Take Profit \Ainduld
PABAATIIzaT LTI ioNNEa SET50 Index ag1emanidedlalld vistnn 19
93 DELTA fidsuutasuasie SET50 0.85 qn meléthdswndondrsduan

SET50 Index fuiiunisiinglunsou 1000-1015 99

SET50 INDEX FUTURES

Direction Trading: s9aningiuusuainasuderulunaunasany aueinuiuny
Y94 DELTA #ilegvinli SET50 windiuuzi Trading lunseu 998-1008 9a uae

Short nNTaUVY

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

il.a. 2565 i -1.64 9a Jagtuey -3.30 dalinannneliiUnaniuglag

SET50 Option: U115 Long S50H23P1025 7 25 90 (SET50 = 1015 30) 11

o

virnls 35 9 (SET50 = 1005 99) kag Cut Loss 3 37 219U A1A SET50 Hukw

S50H23 (30 MIN CHART)

-

wf SAecﬁnlb PLUS Via

!
1
et | |

WUASU wuadu
SET50 1000 1015

S50H23 998 1008

*areldaniaziinainindyiualiy
fumiuge deifedafiutemiafianiu
fuuzhnagnsnstouesewinglusu 2
YBIN AL

L

ASIAPLUS

* LaUNdAtY “ASP Smart”

* Telegram “Asia plus group”

Follow now

[f1o]v]<

(Q_Asia Plus Group )

—

TECHNICAL COMMENT

S50H23 aaglugrnindilunsey
Sideway Down Tz8zdu UD4
nseumsiadoulni  998-1008

0




DERIVATIVE TALK

I d

nagnsnisainuouwus

fun: @neadde va. Lol waa

Last 1Yr Hist. Volatiity 2Week Hist. Volatility
SET50 Index 1005.24 11.34798 8.500969
Call Option
Premium  Chg Break Intrinsic Time
Even Value Value
S50H23C1025 12.60 0.40 >10376 0.00 12.60
S50H23C1000 24.50 050 >10245 11.92 12.58
S50H23C975  42.00 140 >1017 37.36 4.64
S50H23C950  62.00 1.00 >1012 61.92 0.08
S50H23C925  85.30 0.00 >10103 86.92 #N/AN/A
Put Option
Premium  Chg Break Intrinsic Time
Even Value Value
S50H23P1025  30.30 0.60 <9947 1246 17.44
S50H23P1000 16.90 -0.40 <983.1 0.00 16.80
S50H23P975 8.30 -1.00 <966.7 0.00 8.30
S50H23P950 4.10 -050 <9459 0.00 4.10
S50H23P925 2.30 040 <9227 0.00 2.10

All-in-
Premium
2.58%

1.29%
0.55%
0.05%
-0.12%

All-in-
Premium
-1.66%

-2.80%
-4.43%
-6.48%
-8.78%

Thepry Yl Open Implig.d Delta Effect.ive Time
Price Interest  Volatility Gearina  Decay
12.10 53 5073 8.99 041 3262 2.6%
2347 173 3300 8.50 0.64 26.37 1.3%
40.22 4 1947 8.43 083  19.99 0.5%
60.46 20 275 na 1.00 16.31 0.1%
83.66 7 85 14.50 088 1049 -0.1%

Thepry Vel Open Implife.d Delta Effect.ive Time
Price Interest  Volatility Cearina  Decay
28.61 1 475 9.51 -0.64 -21.36 -1.7%
15.12 29 1913 11.83 -040 -23.66 -2.8%
6.65 8 3862 11.65 -0.24 -29.15 -44%
2.35 72 3114 12.26 -0.13  -3251 -6.5%
0.64 10 6245 11.82 -0.07 -31.21 -8.8%

fan: @neaudde va. oWy waa

mwsoumsi?evw SET50 INDEX

UNDERLYING Close Cha %Chg asumsBoue

SET50 1009.90 4.66 0.46%  4/1/23

Symbol Settle  Cha %Cha Vol. Ol Ol Chg
S50F23 1008.00 24 0.2% 5 246 14
S50G23 1006.60 1.2 0.1% 12 108 6
S50H23 1005.10 2.2 0.2% 5594 520,966 33,386
S50M23 1001.90 2.5 0.2% 472 35149 401
S50U23 996.50 24 0.2% 61 15,807 1,095
$50223 996.20 2.4 0.2% 39 3,206 953
SET50 Futures Lona(Short) : &ryoun &:au_Long(Short)

Long Short Net 2 %u 2 Huenvi 1 6au
aify 31,266 29,914 1,352 1,172 -10,637  -13,258
s192d 82,012 87,439 -5,427 49,626 5933  -54,043
mudas 115530 111,455 4,075  -48,454 4,704 67,301

fan: @w9uidy va. oy waa

AMNAsni SPREAD ru Fuidou9in ASPS MODEL

IHLNe Spread B3elna - BSeind

S50F23 $50G23 S50H23 $50J23 S50K23 S50M23
30 u.n.66 ru 27 nw.66 ru 30 0.A.66 u 27 1.8.66 u 30 w.A.66 ru 29 D.8.66
S50F23
S50G23 -333
S50H23 593 -2.60
$50323 -9.70 -6.37 -3.37
S50K23 -9.81 6.47 -3.06 0.31
S50M23 -8.80 -5.45 -1.64 173 142

*Aunigudaseanidoulonesswing w.e. - fi.a. 66 Wiy 1.75%
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SET50 fis:AuA1 PER fi199

(inn) uU.A. 66E T.n. 66E w.8. 66E w.n. 66E 0.8. 66E n.e. 66E s.n. 66E
PER 15.5 888 ' 902 908 915 922 942 963
PER 16 917 931 938 945 952 973 994
PER 16.5 945 960 967 974 981 1,003 1,025
PER 17 974 989 996 1,004 1,011 1,033 1,056
PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
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

An: @893 va. Loy waa
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Long PLANBH23
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nslaseauturessnanislidendugsedu 65-70% angnélumats Segment
fiFuesunrumdenlunisnduinasie wyu Eyeballs sothelanususiy

Tne¥ 2566 mamlsegi 841 d1uum 1Fuln 33%YoY

AusIAvuegluYe Sideway Up Tneszozduindanauanan MACD fadu

Signal Line Juang3ouq a1nennninusdndudyaiunsusuiuseulm

nagnsnasavnu
58 Long PLANBH23 71 7.70 U 1f9irils 8.00 umuag Cut Loss 71 7.50 U
Future Underlying
Settle ) Ol )
Future _ Basis Vol Ol leverage | Upside PER 66F
Price Change
PLANBH23  7.75 0.05 2001 43961 0 7.02 29.24% 3101
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Long HMPRO23

Mlszdulausduain 4Q65 1N waArENAINTRLAulIns 3INNSNEYe
Hish Season waanguAIUan~ esmndugisiiimvioniien waznsiuneld

douuniign IudduAianneasvanusiatiu aznduunglanuinTudnasy

Amnamella 8n Low Wag an High W3aun1s Breakout NTOUUU Sideway a4

doyayranda Upside Slonavdutiusie wWhnaneviimilseguian 15.50/16.00 U

nagnsnasavnu

Wiz Long HMPROH23 Uslaad 15.30 uw 1hviniils 16.00 U wag Cut Loss

0.20 UIMNANYU

Future Underlying
Settle . Ol .
Future _ Basis Vol Ol leverage | Upside PER 66F
Price Change
HMPROH23 15.90 0.20 114 3598 106 9.59 22.22% 27.95
n: aneedse va. e naa
HISTORICAL PRICE TECHNICAL CHART
HMPRO C: 15.30 daily
i ol |"||
w e IJ |”||“|H‘!h ‘; 15.50
SETS0 15@:9% ‘ hri i lhl\ll\ o _-
",‘|w|"|"'u|\"‘i i M'”!IM‘Il pf '
7.1% III‘ I‘I‘IH "!‘II |II‘ ' ‘
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TRACKING PERFORMANCE

Realized Profit on Jan 2023 | 0.0%

Weighted YTD 2023 Realized Profit | 0.0%

0% 10% 20% 30% 40% 50% 60% 70% 80% 90% 100%

g Memunsanauunuayldmandialuiuuusidusu Wouiusmalaage dusanevunuazansundtasieiundedsauunihillnansinilssnanmmu

Pan: @e9uivy va. oy waa

TOP 20 MOST ACTIVE VOLUME

Vol Ol Ol Change Lleverage Resistance  Support

SRI3 177 1.83 44848 160,449 - 19,190 15 1.79 1.73

ESSOH23 117 117 14368 13,158 230 9 12.05 11.32
TIBH3 143 142 1,16 69,509 3411 142 141

BANPUH23 1289 128 726 28,276 - 2,503 16 13.50 13.15
BLANDH23  1.06 1.04 6950 92,506 6,350 9 1.08 1.04
WHAH23 4.1 41 6058 21,460 4,987 9 4.5 4.10
KBANKH23 15150 1515 4,460 5,508 - 3743 1 151.40 152,50
VGH23 449 488 3,704 4307 - 109 3 460 447

GUNKULH23  5.15 5.1 3153 211,249 113 19 524 5.00
PTTH 3194 ) 284 17,191 854 9 3286 31.92

MVH3 305 304 2734 38349 1,535 8 347 3.03

BORIMH23 41 415 2,425 9,687 1,123 6 41.40 4126
SPRCH23  9.98  9.95 2008 15137 1,007 9 10.37 10.28
ERWH23 46 46 2,005 6719 - 500 7 463 459

THANH23 409 412 2003 40,228 2,003 4 4.06 4.00
PLANBH23 775 77 2000 43961 - 7 8.24 7.75
BBLH23 15305 1535 1,941 5319 - 1,621 9 152.99 154.35

TUR3 1666 166 1857 23946 1,623 9 16.75 16.37

PTTEPH23 16391 167 1,761 2,775 - 50 17 162.51 162.29
GPSCH23 74 75 1,720 4,680 657 8 7473 74.50
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GOLD FUTURES N\
Gold Futures
FIAMBIANAIRENITIleAY USULNAUY 15 wiseym vse 0.83% Ual 1,855 B R T R R T

GF123 29,910 -160  -0.53 27 183 -2
GFM23 29,970 -200 -0.66 9 11 2

WBEEYY 9anlusauLoU 7 ieu HaITIeun1sUTEYIsUIAITNaNNEany (1)
Mini Gold Futures

Last Chg  %Chg Vol. ol Ol Chy
GF10G23 29,860 -190  -0.63 4,625 7,010 -1418

panile  LeanAINESIIIsisanN siulavadesegia  wonaninisiaiue R R I L A

GF10M23 29,950 -180 -0.60 1,121 645 -77]

WoTuil 13-14 5.A. TEULN TANUTIUASIAUINAITZTLaR IR TINITUSUTU

JoyaiAsugnafiooulevedansy  nasulidnTmansulnuiusUnsansgusu

fan: @neaudde valelde waa

anas uazARuReaaNToauAn tny Dollar Index vEuas 0.4% Unil 104.26 In
fodutlifsaivayusesnmesd dwsurfivievesdunvill dosfinniy wnowe : 1ATUares Gold Futures (Nigf;l
Session) Settle a4 13a1 22.00 Y. wazUIun

AILAUNITINUUBNAANEATLAZENTINTINUTBsanTTIuTuANS P
ﬂ’ﬁs?lE]‘U']EJLﬂ@‘Uqu‘U'NL'JaW 19.30-22.30 u.

nagnsnasavnu

LIS1AINDIFINANALANAAFITULTY  LAPIENANTZNUINANIUUINLIIA1DE19

san59lusn 1.5% lisiamesdn GFG23 ey wasulmlufiamsiiaiu
mefunanalan TaeUSuanas 220 U Uadi 29,850 Um (1,851 LAY #1nn
Pman spot angaiadeulmuing 1,855 W) dwaliinasui
an1ug Short GFG23 yulade 30,150 v Jagudiilawisndu 300 v wugi
foldsoly mudviils 1,820 wsay w38 29,340 Um wavudun Stop profit
15% 29,950 U wite Lock Anlstusniandy 200 vmanny Wunmstlesiu

ANULESIINTIAMDIAILAZEULIRARINATNA
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GOLD TECHNICAL

AAn1951A M09 VTS LAnwee Bullish Breakout atiuayunisiusine
W EMA 10 4 W@ununSuiiunse dedugaada Upside maldsunseu Trading

Junseunsndeulmlugig 1820-1860 widegy®

nasndavsannadailriduuan SPREAD s:191 GFV22 — GFJ23

FX (ua1n/ USD)

34.00 34.25 34.50 34.75 35.00
1,600 25,858 26,048 26,238 26,428 26,618
1,630 26,343 26,536 26,730 26,924 27,117
1,660 26,828 27,025 27,222 27,419 27,617
1,690 27,312 27,513 27,714 27,915 28,116
1,720 27,797 28,002 28,206 28,410 28,615
1,750 28,282 28,490 28,698 28,906 29,114
1,780 28,767 28,978 29,190 29,401 29,613
1,810 29,252 29,467 29,682 29,897 30,112
1,840 29,737 29,955 30,174 30,393 30,611

n: aneedse va. i naa fun: ey va. il nia
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
unaovnushagod Unaonushegios
(sssuidau 490.10 uin/drynn/d10) (Msssuidau 98.10 un/dryrun /o)
seia A'ls AassuLfian+ A'ls seie Ai'ls AsTTuLilan+ Ai'ls
future wadsuuilas (1evu) VAT (uwm)  (anevu)and future wdmiulag (manu) VAT (1) (1ieanu)gndg
30,100.00 250.0 12,500 (1,049) 11,451 30,110.00 250.0 2,500 (210) 2,290
30,050.00 200.0 10,000 (1,049) 8,951 30,060.00 200.0 2,000 (210) 1,790
30,000.00 150.0 7,500 (1,049) 6,451 30,010.00 150.0 1,500 (210) 1,290
29,950.00 100.0 5,000 (1,049) 3,951 29,960.00 100.0 1,000 (210) 790
29,900.00 50.0 2,500 (1,049) 1,451 29,910.00 50.0 500 (210) 290
29,850.00 0.0 5 (1,049) (1,049) 29,860.00 0.0 = (210) (210)
29,800.00 -50.0 (2,500) (1,049) (3,549) 29,810.00 -50.0 (500) (210) (710)
29,750.00 -100.0 (5,000) (1,049) (6,049) 29,760.00 -100.0 (1,000) (210) (1,210)
29,700.00 -150.0 (7,500) (1,049) (8,549) 29,710.00 -150.0 (1,500) (210) (1,710)
29,650.00 -200.0 (10,000) (1,049) (11,049) 29,660.00 -200.0 (2,000) (210) (2,210)
29,600.00 -250.0 (12,500) (1,049) (13,549) 29,610.00 -250.0 (2,500) (210) (2,710)
n: ety va. i naa i aneenidde va. il naa
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