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SET50 FUTURES:

AN5TUNDNLULVBY NUY. wazANEEIUSUanUsEIn1sNTlsuSEnal
2566F Wulladunanusia SET50 Index wuzi Trading lunsau 998-1005 30

wae Short NTDUUU

SET50 OPTION:

wuztiUnsniug Long S50H23P1025 71 25 30 (SET50=1010) Whsindals 35
A (SET50=1000) Wag Cut Loss 3 3@ AR SET50 WNgu

SINGLE STOCK FUTURES:
58 Long KTBH23 U3t 17.40 v wWvinAals 18.00 U Cut 0.20 U

wuzi1da Long ADVANCH23 u 198 um wvinrinls 207 um wae Cut

Loss 2 UMMIINNU

GOLD FUTURES:
GF10 Futures : uuzi1 Trading GF10G23 u3taed 30020-30340 U ($1930-

1950) wazsa Short NFUUU

Gold Online: Trading GOH23 nsau 1950-1970 wisagy waz Short finsouuu

SENSITIVITY SET INDEX TARGET i1joiU3sunuad EPS66F na: aonived

EPS anav EPS / Policy Rate 1.50% 1.75% 2.00%
anay 5% 94.24 1653 1584 1520
anay 4% 95.23 1671 1601 1536
aead 3% 96.22 1688 1617 1552
aead 2% 97.22 1706 1634 1568
aead 1% 98.21 1723 1651 1584
quNHigu 99.20 1740 1667 1600
Nty 1% 100.19 1758 1684 1616
ANty 2% 101.18 1775 1701 1632
Nt 3% 102.18 1793 1717 1648
WAndu 4% 103.17 1810 1734 1664
vty 5% 104.16 1827 1751 1680
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All Futures Long[ﬁhorf] Position : Confroct

Accumulated Long[Shorf]

leng Sheort et 2Days 1 Waesks 1 Months
Institution 153224 128646 24578 14008 26408 242818
Foreign 121,972 89,518 32 454 30,117 7,298 5417
Retail 210577 267609 57.032 44125 19110 237401
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]

leng Short et 2Days 1 Weshs 1 Months
Institution 23114 22771 343 3720 4190 2270
Foreign 45 857 45,104 753 6625 24419 7161
Retail 72,562 73,658 1,096 2905 20229 4891

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

Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 118,171 B2152 33,575 21698 -17974 183629
Foreign 50,783 16,995 33,788 35632 33854  -17,937
Retail 74,057 141,824 67767 57330 -15880 201,566
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 3278 5 767 2,489 729 1210 -2,541
Foreign 25,045 27237 2192 1,082 2479 20,399
Retail 29,180 24499 4681 353 1269  -17,858
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 80 40 40 -235 =207 454
Foreign 10 41 -H 3 183 8,905
Retail 520 529 -5 232 24 -5,355
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short et 2Days 1 'Wesks 1 Months
Institution 74 a7 27 -35 895 3
Foreign 105 95 10 36 210 1,680
Retail 3,880 3,917 a7 20 305 -2,058
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SET50 OVERVIEW

HANITUTEYY N, Muiifufusutusasneniden 0.25% wit 1.5% aunaiaen
LLaSgﬂﬁﬂﬁ@iyﬂmﬂ%U%UG]aﬂLﬁ&J“’ILLUUﬁE]EJLﬂuﬁaﬂlﬂﬁﬁmﬂ’]iﬂyuﬁ’m@ﬂmiwgﬁﬁﬂu

Usuine waﬁLﬁﬂﬁumaqLfﬂumﬂﬁiaﬁjuiuﬂaju 5. winenluauluyuwes Valuation
flagilisedu Earning Yield Gap (EYG) FENINNARDURNUARIATULAZEN T
NaROULVUITUSURT 1 U uauasdinaliiiin1s De-rate PER wazUsuithavilasn
Tnevn nusUSudunenibesdn 0.25% 1y 1.75% sznasulidmang SET 21
iy 1740 (Wiwuwh SET50 = 1043 q0) anegil 1677 (Weuwih SET50 = 1005)
uenaINtnUuanUstinaimsilsuismeanadend 2566 Sadudnnictaded
nosdiusertminedviluszesdaly  dndadessUssmalaendngegiinisiamy
FIB9UIU 4Q65 warn15TaNansUsyyy FED luduavint aeldladewindey

U1961AA SET50 Index WNg1um1unsey 1000 — 1010 30

SET50 INDEX FUTURES

Direction Trading : N15TuUANUE VDY AU, WazANILERIUSUanUTEUIMATT
mlsusen=U 2566F udadunanuma SET50 Index wuzil Trading lunseu 998-

1005 LA Short N3BUUU

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

Ly

fl.A. 2565 Agwiiu -1.64 90 Yagtueg -3.20 dsliinannneliileaniuglag

Y

SET50 Option: Wuztiidaaniug Long S50H23P1025 71 25 9 (SET50=1010) 1

o o

virls 35 9m (SET50=1000) Uag Cut Loss 3 3@ 1A SET50 Wngu

S50H23 (30 MIN CHART)
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SETS50 Index Last 1¥r Hist. Violatiity 2Week Hist. Volatility
1005.04  10.96 G.71404

Call Option

- Break Intrinsic  Time  Allin. Theory Open  Implied Effective Time
e e s T i e o S e et S i S e S e
S50H23C1075 070  -010 =10757  0.00 070  703% 040 &7 6897 962 004 65164  7.0%
S50H23C1050 250  -010 =10525 0.00 D50 472% 182 439 13825 955 013 5096  47%
S50H23C1025 740 010 =10324 000 740  272% 614 280 7683 961 030 4012  27%
S50H23C1000 1750 000 =10175 504 1245  124% 1581 116 4973 974 053 3038  12%
S$50H23CO75 3420 070 =1009.2 3004 416  041% 3203 4 1528 1042 074 2177  04%
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
e e T i e o el o e S S e e S e
S50H23P1075 7130 -010 <10037 6996 134  -013% 7276 O 62 ENANA -100 -1410 -01%
S50H23P1050 4970 -060 <10003 4496 474  -D47% 4924 2 431 927 088 1770 -05%
S50H23P1025 3020 000 <9948 1996 1024  -102% 2863 20 1387 981 070 -2314 -1.0%
S50H23P1000 1540 -040 <0846 000 1540 -203% 1336 262 4751 904  -047 -3041  -20%
S50H23P975 660 050 <9684  0.00 B60  365% 464 340 8487 1024 025 3815  -36%

Pan: @e9uivy va. ol waa

AYIAUWUSANIUzVaIUNaINURAIUSINA

nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsBoue
SETS0 100504 -0.08 -00T:  ZEEE .
Symbal Setle  Cha %Cha Val. Ql Ol Cha
S50F23 1005.60 0.3 0.1 26 12 4] - -50000
SE0GZE 100400 05 0.0 5 93 E: - 100000
S50HZ3 100210 0.5 0 12574 5&1.07 7.331
S50M23 998.80 0.5 0.1 1496 40,915 1147 ~150000
S50LZS 993,80 0.5 0.1 1543 20264 ET B T 500000
SE0ZZ3 333,30 0.3 .05 7545 8,772 T - -
] _ -250000
SET50 Futures lonaiShert) : dnunan &AL Long(Short) ]
Long Short Met 25u 2 dulami 1idau -300000
2 8 8 8 8 8 8 8 8 8 828 =2
- 2 22T 343 3720 -850 2,270 z ¢ ¢ £ £ ¢ ¢ T T T T T
[ [ [ 0 o L1 [ [ [ 0 [ L1
damd 45857 45104 753 -6625  -28031  -T.61 2 02 2 2 2 2 2 2 2 2 2 2
odan TZEEZ  TIESS 1095 ZA05 23091 4,591
i anedse va. e wda ey va. il waa
. - A .
AMAN1STU SPREAD ru duimrau21n ASPS MODEL SET50 ns:AuA1 PER A9
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 PER16.5 945 960 967 974 981 1,003 1,025
5023 593 260 PER 17 974 989 996 1,004 1011 1033 1,056
S50023  -9.70 637 337 PER175 1003 1018 1026 1033 1041 1064 1087
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

— ~ - — - 1, 1,1 1,11 1, 1, 1, 1,
*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75% PER 19 088 05 il 122 130 155 120
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SINGLE STOCK FUTURES

Long KTBH23

A

audasnu Digital ruanuldiuseuuugiudeyadldenuuendifies 40 auau

Snvsluids Valuation il PRV #8918 0.6 i1 841 Laggard SCB uay KBANK @aums

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

1 wiuegluwualtuv Ay viuseidu EMA 75 Ju araniindaie False Breakout

= o X A ' = & Y Y] a
ANNAUY U UBLEUANINATD UQ‘ULL?\T%@ﬂﬁUL‘UWaUUaHu L{]'TVTN']EJ‘W 18.00 um

nagnsnasavnu

Wizl Long KTBH23 UStaau 17.40 U wvinnls 18.00 uam Cut Loss 0.20 Ui

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
KTBHZ23 17.76 0.06 1216 14046 807 19.63 13.41% 7.04

Pan: @e9uivy va. ol waa

HISTORICAL PRICE

YTD =MTD

KTB

0% 0% 0% 0% 0% 0% 1% 1% 1% 1% 1% 1%
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volume_colored_EMA1(5)
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Long ADVANCH23

(% [
=

JzEzduUAIAMIbs 4Q65 ATU (+7%QoQ) axlugnasgauesy anselanmiuduuas

AuAlET1elen  wwdlduainnsiuiivesilslul 2566 varRudunandsgels
dmiunn 2H65 uay U 2566 M18R31 2.2% uaz 4.0% auaau wenanil dudl

upside MAUNUNTLE1Te TTTBB waz JASIF Usziiu Fair Value 3 2566 71 239 v

ammanedla dyanaidsunualiindundu anisianduindudu EMA 200

Tu wiewre RSIL3eNInNATY 50 Uadn1sidngion Bullish imsngegi 207 um

nagnsnisadnu

wuziiie Long ADVANCH23 yu 198 um wwiriils 207 uim wag Cut Loss 2

UINANYU
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVAMCH23  197.90 -3.10 128 5438 4 13.97 | 25.79% 21.02
an: angenidde va. Leide wia
HISTORICAL PRICE TECHNICAL CHART
o e ADVANC C: 201.00 ‘# ‘r‘uwl‘ar‘ll daily
1.4% n\l.‘“”w‘l I ‘ll-‘-" th‘
. - il e T —_
W, o R 7 = |-

-122%

Eo—

-126% rsi1(14, 70, 30, 1)

ADVANC
% 5%

-15% -10% -5% [}

10% @’J

o —
52 e
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TRACKING PERFORMANCE

restaedprelen Jan s _ e

0% 5% 10% 15% 20% 25% 30%

-, 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

Price
1GUNKULHZ2 5 494 23,895 211,115 - 17,772 19 512 495
2 COM7HZ3 30.56 30.5 19,756 9,905 - 9,164 5 32.30 3150
3 THANIHZ3 3.92 41 17,030 23,645 - 15,027 4 4.00 4.00
4 BEMHZ3 994 10 13,613 8,495 - 6,109 13 9.93 9.60
5 WVGIHZ3 4.66 468 10,520 11,699 - 4 482 3 494 465
6 WHAHZ23 3.78 3.76 5,118 45523 - 3,895 9 3.85 378
7 SUPERH23 0.65 063 5,032 40,332 32 4 0.66 064
8 BLANDHZ3 1.07 1.05 4587 83,078 - 3,414 9 1.08 1.05
9 ES50H23 835 535 4,547 37,767 - 1,509 9 9.36 7.98
10 TRUEHZ3 4.86 49 4,479 72,022 - [ 12 491 484
11 5H23 1493 193 4,101 20,464 2,601 10 197 187
12 SIRIH23 1.72 1.75 3,700 138,716 - 1,453 15 1.76 1.67
13 AAVHZ3 3.07 3.08 2,580 42,974 - 1,516 8 312 3.04
14 PLANBHZ3 8.42 8.6 2,508 33,423 1,502 7 8.84 8.40
15 TUH23 16 16.1 2,437 22,180 - 1,814 9 16.10 15.88
16 AWCHZ3 6.15 6.2 2,120 7,358 - 114 6.15 590
17 KBANKH23 1445 1435 1,938 6,736 - 1,099 11 14528 142.80
18 ORHZ3 23.05 23 1,775 9,450 1,051 23.20 23.15
19 STAH23 2197 222 1,681 2,832 - 591 4 2172 2129
20 APHZ3 11.59 115 1,641 2,221 - 820 14 1178 11.39

P @8IV A, Loy Waa

wASIA PLUS

Securities




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

GOLD FUTURES

ameshranavsadioru Usutuseidenduiu 3 fadetun 9.4 wibg
Unit 1,946 WBEEY YINUNANAILAINNITAINTUIAIINANENST (NR) FEUEaE
nsufuiusnsnende Tasufuuiies 0.25% lunsUssguiudl 31 wa-1 A
2566 ndwiuil CPI way PPI anssustiudleldtugageanuds dmalianiu
poaa1sooua uay Dollar Index Udfuad 0.3% Uail 101.64 9a Aerdutlademyu

o w [

NANADIIAMBIAN Lagdutl AoaRARIUNNTTIEURILAUATEIAE A VRIENST

T wdnlunIan 4Q65 wavdnugvesuatannisineusedunv daungel

wlUnHenvll PCE way Aullanueduguilan vav

nagnsnasavnu

MR GFL0G23 WieRy utu 50 i Jait 30,250 U (1,945 iwidey=)
TndiAsasamesAinain spot argaiiadeulwiudinm 1,947 wisgys Amasian
GF10G23 ’B’uﬁazagﬂuﬂiau 30,150-30,500 U NI NAE BN ST
nonibsvaavafianas myueTIAMeNE T fiefuumdinadea vihlvie
AUz Trading GF10G23 Tunseu 1,930-1,950 w3weym wsousLIa
30,020-30,380 UM uawnsaudutuluuagnseuuy wusseldla Short
w¥ourmungn Cut Loss 100 Uwanyu iileTalon1auiayumngiaveden

waeuliminanAn

GOLD SPOT

1GXGL C: 1,945.31 daily

rsi1(14, 70, 30, 1)

volume_colored_EMA1(5)

fun: @enuiTe va. oWy wad
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Gold Online Futures

Lost Chg  %Chg Vol (o] Ot Chg
GOH23 1,962 14 0.72 23,337 24,289 -333
GOM23 1,988 13 6,860 3,316 =201
Mini Gold Futures

Lot Cha  %Chg Vol. [o] Ol Cha
GF10G23 30,250 1 3 3,590 8,318 67
GF10)23 30,270 S0 0.30 842 3,344 28
GF10M23 30,310 90 2 656 1,521 3

fan: aneaudde valelde waa

wnewwn : 991AUATEY Gold Futures (Nigr;l
Session) Settle a4 1I@1 22.00 Y. wazdsan

MsPevienndulugiaian 19.30-22.30 u.
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GOLD ONLINE FUTURES (GOH23)

AAn1951A Mo wndaluiwdldunty aduayumeidy EMA 5 Tu wioumewns
\Wieuyinidanae Higher Low wag Higher High waus#l MACD wndeufivilownueug
Annsaunsiaaeulmluszyziln 1950-1970 Wy

Auugin: Trading GOH23 lunseu 1950-1970 widuey wae Short finsouuy

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,961.70 daily (Gold Online Futures Mar-23) GOH23 daily
_lﬁ-qu'*" _— e O Eese sbg_awttwesle *ol I
., T S e in0
lI Bt Gold Spot Price,RT IQXGL
R SIS im e
AL Il. . o el T pam=t®
rsi1(14, 70, 30, 1) _ . - -
T DITE.7000
volume-colored EUATIS) J\/\/\/”/A/\/\/\/W/V_\M\W\f/\-/-/\/\/\/
- RIS : T —— - E 'S S A S —
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
nasndassaninavArlriduuan muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNE0NUS EE0E
FX (u2wn/ USD) ) _ - .
[Aresswmdau P8.10 un/drunuy/do)
3250 3275 3300 3325 3350 p— e P T TE TP e
1,600 24,717 24,907 25,097 25,287 25,478 future wdeuuilas (fmevu) VAT () (avulave
1,630 25181 25374 25568 25762 25955 30,520.00 250.0 2,500 (210) 2,230
1,660 25,644 25,841 26,038 26,236 26,433 30,470.00 200.0 2,000 (210) 1,790
: : : ' : : 30,420.00 150.0 1,500 (210} 1,290
1,690 26,107 26,308 26,509 26,710 26,911 30,370.00 100.0 1,000 (210} 790
1,720 26,571 26,775 26,980 27,184 27,388 30,320.00 0.0 00 210} 250
1,750 27,034 27,242 27,450 27,658 27,866 30,270.00 oo - (210) (210)
30,220.00 -50.0 (500} (210 (710)
1,780 27,498 27,709 27,921 28,132 28,344 30,170.00 -100.0 (1,000) 210) (1.210)
1,810 27,961 28,176 28,391 28,606 28,822 30,120.00 -150.0 {1,500} (210 {1,710}
1,840 28,425 28643 28,862 29,081 29,299 30,070.00 ~200.0 (2,000) (210) (2,210)
30,020.00 -250.0 (2500} (210 (2,710)
n: aneedse va. i naa i aneenidse va. il na
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