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All Futures Long[Sh-:rrf] Position : Confract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 179 965 142 347 37618 74,835 -B74 135110
Foreign 133,740 131,733 2,007 F012  -39,836 -106,646
Retail 52,121 291,746 39,625 67823 40710 241756
SETS0 Futures Long[ﬁhort] Posiion : Cenfroct Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 35133 34 487 646 2692 1,023 4,929
Foreign 67,932 90,955 23,023 63724 71709 135890
Retail 110,333 87,956 22,377 61,032 72732 130,961

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

Long Short Pt 2Days 1 Weeks 1 Months
Institution 130,744 87 B&a 42 BTG 78732 32704 115831
Foreign 37,278 10,760 26,518 57,535 65177 44,384
Retail 88,034 157,428 69,394 136267 -32473  T1,447
Metal Futures Long[Sh-:rrf] Position : Confract Accumulated Long[Short]
Long Short Met 2Days 1 Weshs 1 Months
Institution 2,062 2,399 -337 1,787 -455 -2.922
Foreign 27 864 29679 -1,815 -1,213 -33,457 -16,566
Retail 20,587 18,435 2,152 574 33952 19,488
Call Optien Lena(Shert) Pasition : Contract Accumulated Long(Short)
Long Short Mst 2Days 1 'Wesks 1 Months
Institution 554 541 -47 258 205 -T82
Foreign 204 243 -39 -333 -197 1,344
Retail 6,761 6675 86 35 -9 -582
Put Option Lona(Shorf) Position : Contract Accumulated Long(Shor)
leng Short Met 2Days 1 Weshs 1 Months
Institution 724 112 612 1,108 556 B&1
Foreign 301 75 225 232 653 1,304
Retail 3,027 3,864 837 1,640 -1609  -2.165
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SET50 OVERVIEW
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Jutadedisiin Upside Tunsusuiu Ssmanseunsadeulmues SET50 Index

fuild 985 - 998 90
SET50 INDEX FUTURES

Direction Trading : n1sWu@lsiailesvesdvtl CCl Whou w.A. wazUadeuan
LangAI1ves ADVANC / BANPU wiyu SET50 ufigndnin Upside 310 Flow wugi

Trading S50H23 Tunsau 982 - 995 3AKaAT Long NTOUAN
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SET50 Option: dwiuuiliugiiise Long S50H23C975 71 13 90 (SET50=985)
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SET50 Index Last 1% Hist. Volatiity 2Week Hist. Volatiity
990151  10.88 0.44936
Call Option
- Break Intrinsic  Time  Allin. Theory Open  Implied Effective Time
Premium  Ch Volu Delta
remum R0 rven  Value  Value Premium Price M nterest Volatility Gearing Decay
S50H23C1075 040 010 =10754 000 040  846% 003 295 7692 1180 003 6201  85%
S50H23C1050 100  -020 =1051 000 100 600% 027 2681 18192 1077 006 5956  60%
$50H23C1025 270 -020 =10277 000 270 365% 167 2741 10615 980 015 5464  36%
S50H23C1000 760  -080 =10076 000 760  162% 682 1040 8018 905 035 4554  16%
S50H23C975 1970 -100 =9947 1651 319  032% 1808 223 2361 902 064 3245  03%

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 8950 360 <0855 8349 601 -061% 8792 19 81 1524 -093 -1027 -06%
S50H23P1050 6450 190 <0855 5849 601 -061% 6321 1 405 1184  -091 -1405 -06%
S50H23P1025 4100 080 <984 23348 751  -076% 3966 42 1407 1011 084 2024  -0.8%
S50H23P1000 2050 050 <9795 843 1201  -121% 1986 528 4891 891  -065 -3127  -12%
S50H23P975 760 020 <9674  0.00 760 243% 707 1532 10382 884 035 -4513  -2.4%
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nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha asumsboune
SETS0 99151 -0 008 A3
150000
Symbol Sefle _Cha %Cha Vol Ol Ol Chg :
S50F23 002,44 0.0 0.0:2 35 06 ] 100000
550623 331.30 -0.4 0.0% 24 14 -1 ~ eo000
S50H23 987.00 -13 -0 183930 582,716 3,776 ]
S50M23 985.70 -1z -0 71901 53.863 2,156 0
S50U23 982,10 13 -0t 3401 23636 521 — =000
SE0Z23 952,30 -0.9 -0t 4131 12626 433 )
100000
SET50 Futures lonaiShert) : dnunan aaU Long(Shor) :
Long Short Met 25u 2 dulami 1idau -150000
dantiu 35,133 34,487 645 2632 3572 4,323
Pt 67932 90,955 -23.023  -63.724 -88.846 -135.890
adan 10333 87.956 22377 E1032 89274 130961
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 PER155 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
S5O0H23  -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
ssoM23 880 545 164 173 La2 PER185 1060 1,076 1084 1092 1100 1125 1149

— ~ - — - 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 CRCH23
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USENIAWHUNNTVEeE1 0 ANIUEe 4Q65 Malulvekazienuiy s1atmuned

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

sinwiuegluwuiltuvdy unislunseu Uptrend Channel anaavinigiulaunss

Willoldu EMA 75 Ju wiaudyqia Reversal anuvisiisu Bullish Breakout
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wuzidie Long CRCH23 9w 44.00 um Jagduriils 36.5% wWviniils 46.00 um

wag Lock finls 30% 71 45.00 U

Future Underlying
Settle _ Ol ]
Future _ Basis Vol leverage| Upside PER 66F
Price Change
CRCH23 4529 -0.21 740 2572 -127 - 5.49% 33.74
a1 aneuide va. owde waa
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD CRC G 4TS @
Uptrend Channel ‘_—/,
] 1.4% _f/_,r— .!l_l i 48,00

SETS0 s I r_/’ ' -T"iqli.“ -t'lr‘ll‘l : it |"EMA f— v »
- ...l*"Q"-"" \ 'I.hllll'ﬁ' T i hl""w“_J

COMM - o -I':‘J-‘li“l-':-_f_—’_) EEEEE
‘ macd1(12, 26, 9) J

fan: @nwaudde va. oy waa

Long APH23

O ASIAPLUS

Securities /
' (' IR 1
et | | RRRRR

fun: @ne9dde va. Loy wia




DERIVATIVE TALK

nagnsnasainuauwus

A

Wikt 4Q65 Mlsdaduln Yoy duindouain Backlog wuisnidu 3Q65 5853

7¢1@ 4065 91 9.1 WUAUUIM LazUINaIUaNNNI5VETaUY ks IUlrIATinum

ey 17 1asanns yamn 2.36 wiluduum Fair Value U 66 winiu 15.50 un
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1 Tesvngaulaunsauanan 11.50 v Wudsmeazay whvuien 12.10 v

nagnsnasavnu

wuzil Long APH23 Ustiad 11.50 U 1sindnls 12.10 v Cut Loss 0.20 Ui

ANNU
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol Leverage| Upside PER 66F
Price Change
APH23 11.80 0.00 4262 0 13.64 35.97% 588
an: anenuide va. loude wia
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD e Upirens Chanmel
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

Vol Ol Ol Change Lleverage Resistance Support

1 WHAHZ3 3.97 392 11,749 36,452 - 8,640 9.28 4.03 3.84
2 SIRIH23 18 1.85 8,123 118,094 - 655 1544 192 172
3 KCEHZ3 48.45 48.5 7,067 4,948 - 4,492 8.55 50.56 4573
4 SUPERHZ3 0.63 0.62 7,050 38,339 - 2,050 428 0.63 0.62
5 BECH23 5.98 9.75 6,356 6,710 - 5,906 1357 1015 10.02
6 IRPCH23 3.15 316 3,333 21585 - 519 8.54 316 3.08
7 TIBH23 14 14 3,001 51,319 - 891 1.40 1.40
8 SAWADH23 5545 55 2,855 4722 - 2,213 6.65 57.59 5421
S BEMHZ3 9.59 9.55 2,570 16,928 519 13.30 9.59 S5.44
10 BDMSH23 28.88 #iz) 2,543 6,750 2,006 17.05 2913 28.88
11 PLANBHZ3 877 9.1 2,542 28,239 - 2,520 7.02 9.11 8377
12 MTCH23 36.6 365 2,447 7,982 - 1,796 577 36.60 36.25
13 JASHZ3 2.29 2.28 2,187 213,581 - 1,176 461 2.30 227
14 VGIHZ3 479 4.88 2,115 14,027 - 14 3.30 4.83 455
15 TRUEHZ3 4.84 494 2,075 56,114 - 1,501 1242 491 4.80
16 STPIH23 5.05 5 2,010 31,579 - 991 .44 5.05 478
17 BTsH23 8.29 8.25 1,791 26,918 1,216 7.88 8.30 8.27
18 CBGH23 998 100.5 1,789 5701 - 1,459 6.56 100.29 98.51
19 GUNKULHZZ 5 494 1773 177,190 - 1,721 1936 5.04 4.99
20 GULFH23 53.39 53.25 1742 17,325 - 106 272 53.70 5353
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GOLD FUTURES _ N\
Gold Online Futures
FIAMBIANAIAANSTIoAY USuanad 13.9 WSy 139 0.74% Ual 1,861 BT o mas o
o GOM23 1,904 -19 -1.01 6,860 3,316 -201
WISUE NWBTANVIENAISIANNARITULIRARDNY 3 TUTIINTT SINDILLTINAGY "
v Mini Gold Futures
1 49( [ v LY [ | I @ a [
IINMINVUYBIBAT AR UMMUTUEURTanSTeNy 10 U egalsnfinisusuas = Gs w0 w o oo
o \ \ , ~ P o o o ~ GF10J23 29,850 16! 842 3,344
YDITIAMBIAIINTINAMENITEOUANYRIARURDaANTaNST  iaansTilnie Y ) &% Lo
IUINEVRTUATAANTINOUANNINATIIAA 9197 Dollar Index Uuas 0.3% i st vaodl wi

Unfl 103.2 9 dwiuiuil desdiamuiviianudetiuduilanansy siutasiuil
wnewwn : 991AUATEY Gold Futures (Nigr;l

CPI 893U 182 YaueNdua vt Tminlunaiautuileanss wavosswnas ‘ N
* Session) Settle ad 1181 22.00 U. kazUuN

Youd e omdyauudiirnemendevesnalussezdnld M5B eraAsauluTauaan 19.30-22.30 U,
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51ANB9A1 GF10G23 Wlafiu anas 120 uin Uaft 29,780 U (1,866 wizuay)

geaninsimmesiInaIn spot anandiadeulmuinm 1,862 WBys AIRTIAN
GF10G23 ’B’uﬁazagﬂuﬂiau 29.600-29,900 U 21NN1532984UBITIATNDIAIAN
N1 1,870 wieny vilvuiitdnamuanansoda Long GF10G23 yuiads
29,760 vm Yatudiinls 20 v uugdde leedlidwiamls 1,900 wseey
Wieuwi 30,320 UM wagfmuAge Cut Loss 100 vImanamu iledesiuniny
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GOLD SPOT
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GOLD ONLINE FUTURES (GOH23)

firnasames duanaaunanaiia wdiniivinuviaiieu Bearish Engulfing
Unngaldu EMA 10 Ju agviouusavieinnasi wiauiu MACD ¢a Signal Line as
azvouluaufudeau manseunisdeulmiluszeyilil $1865-51895

fuugtn: Mullaniuy Long GOM23 wuil $1885 gnilafisamnu dwduiuil

wugi Trading $1865-1895 Wag Cut Loss $3 91U

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOH23 C: 1,877.00 daily ] (Gold Online Futures Mar-23) GOH23 ) daily |
g I et WY
i r . e Wbl etk OTF
- ll..-tll,.er*-.-i,-" ’ 1865 R T . '
I“' hppperre?
..,I l-‘._ - l-ll Gold Spot Price,RT IQXGL
i by ' PSR BT
T8I1(14, 70, 30, 1] PP b - ! lu . -
1 + 1 - .
—— TR ol Tl W
Diff=16.3300 =
e free I ARATREEEEEE | IR ‘ || S - : . , i ) e
fan: aneuise va. il waa un: @iy va. el waa
o w G o o
nasndassaAnavAriAiduuin A1uarunalsvannuvey MINI GOLD FUTURES
UNE0NUS EE0E
FX (uwn/ USD) ) _ _ )
(Aresswlau 28.10 uwn/druruy/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 wulsuulas (menu) VAT (i) (mevulgvi
1,780 27,921 28,132 28,344 28,555 28,767 30,100.00 250.0 2,500 (210 2,280
810 28,391 28606 28,822 29,037 29,252 30,050.00 200.0 2,000 (210) 1.790
L ' ' ' ' ' 30,000.00 150.0 1,500 (210} 1,290
1,840 28,862 29,081 29,299 29,518 29,737 29,950.00 100.0 1,000 (210) 790
1,870 29,333 29,555 29,777 29,999 30,221 25,800.00 50.0 500 (210} 280
1,000 29,803 30,029 30,255 30,480 30,706 E2EAEN L - o] Lo
25 800.00 -50.0 (500} (210} (710)
1,930 30,274 30,503 30,732 30,962 31,191 EQITED.DD -100.0 ['1,D|:|E|} [21['} [1.21['}
1,960 30,744 30,977 31,210 31,443 31,676 29 700.00 -150.0 (1,500} (210) (1,710
1,090 31,215 31,451 31,688 31,924 32,161 28,850.00 -200.0 (2,000} (210 (2,210)
29 600.00 -250.0 (2,500} 210} (2,710
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