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SET50 FUTURES:

AUnMadananilenaziuaaniganaay SET50 Whgiuwuzi

Trading S50H23 Tunsau 980-990 3

SET50 OPTION:

{WUnsnug Long S50H23P1000 7 17 90 wugtdadaitiviiils 27 9a

(SET50=980) uaz Cut Loss 3 9a A SET50 WNgIu

SINGLE STOCK FUTURES:

wuzdn Long APH23 Ustaad 11.80 um tvinAnls 12.30 v wag Cut

Loss 0.20 UIMNINNU

d07Ug Long BAMH23 vju 15.70 uw Uadnv1any 15% Juiluuzin
Long TISCOH23 U3t 99.75 um wWavinnals 104.00 v Cut Loss

0.75 um MNNU

GOLD FUTURES:

GF10 Futures : 891Uz Long GF10G23 %u 29760 U &ifls 270 um

wWhiinls 30600 U ($1880) Lock finls 150 U # 29910 U

Gold Online: tuzun Trading $1830-1860 L@z Cut Loss $3

Asl PPl Inouu.A. vovansyd

Time Cur. Imp. Event Actual Forecast Previous
Thursday, February 16, 2023

20:30 B usD Core PPl (Mol) (Jan) 0.5% 0.3% 0.3%

20:30 &= UsD Core PPI (YoY) (Jan) 5.4% 4.9% 5.8%

20:30 BE ysD PPI (MoM) (Jan) 0.7% 0.4% -02%

20:30 B UsD PPI (YoY) (Jan) 6.0% 5.4% 6.5%
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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[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 133,213 128,508 4705 57,597 98638 27,057
Foreign 158,576 109,962 48614 35504 119799 16,790
Retail 232,841 286,160 53,319 93,101 218,437  -43,847
SETS0 Futures Long[ﬁhort] Posiion : Cenfroct Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 38213 39,300 1,087 2730 -4192 3,828
Foreign 113,732 65,134 48,508 33,875 44,168  -99,048
Retail 91,504 139,015 47 511 231645 -39.976 95,220

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

Long Short Pt 2Days 1 Weeks 1 Months
Institution 65,609 66,601 -902 11,158 40 488 -30,166
Foreign 17,025 19,045 2,020 6220 79,953 143,126
Retail 79,865 76,853 3,012 17,418 -120441  -112,960
Metal Futures Long[Sh-:rrf] Position : Confract Accumulated Long[Short]
Long Short Met 2Days 1 Weshs 1 Months
Institution 2670 2,280 350 141 174 -61
Foreign 26,891 25,132 1,759 5050 7136  -33631
Retail 16,376 18,525 2,149 49509 6962 33692
Call Optien Lena(Shert) Pasition : Contract Accumulated Long(Short)
Long Short Mst 2Days 1 'Wesks 1 Months
Institution 765 892 =127 =53 -382 -1,225
Foreign 432 22 210 110 669 460
Retail 4,140 4223 -83 -7 -307 TGS
Put Option Lona(Shorf) Position : Contract Accumulated Long(Shor)
leng Short Met 2Days 1 Weshs 1 Months
Institution 300 654 -354 =327 -1,051 355
Foreign 209 181 2B 291 2017 3,508
Retail 3,937 3,611 326 6 966  -3997
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SET50 OVERVIEW

Mssenuduil PP oy 1A vesanigaiivetsdn 0.7%mom  nnimainan
0.4%mom Uszneurumslimmiiuressysiu FED vnsieiililalenalunis
Ufutusenidedlussdu 05%  Idnduinfiunufnadeuiioginenidege
naumaevuansguiiUsuaduthg -1.26 v -1.78% vaugfitaduneludse
ogfinsAnAuTIBILIU 4Q65 hlsiuse Sell on Fact Sansay usagnalsfmuisa
Wudyynauinidntiesannussnsvestnamuinanafiasiosasayviouainns

Yegns 427 uumuaziunduanianiugidu Net Long Tu SET50 Index Futures
4.85 niludan aeldtadowindondneduyild SET50 Index i’uﬁfa@ﬂumwﬁﬂ
F1uLA Downside lsithasdn Ussiiunsounisiedeulmil 980 - 993 qa dau

UsgiuifnmuiuilegNinissieau GDP 4Q65 Unusimavenesa 3.5%yoy

SET50 INDEX FUTURES

Direction Trading : Auiviadenen luwazuileansganadu SET50 wingiu

wuzih Trading S50H23 lunseu 980-990 90

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

il.a. 2565 i -1.64 3a Jagtueyd -2.20 dalinannneliiUnanuglag

SET50 Option: Waaaug Long S50H23P1000 71 17 9a wugthiesertwimls
27 9 (SET50=980) uaz Cut Loss 3 98 AM SET50 fing1u

S50H23 (30 MIN CHART)
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S50H23 980 990
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SET50 Index Last 1% Hist. Volatiity 2Week Hist. Volatiity

98619  10.85 §.04219
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 010  -010 =10751 000 020  902% 001 0 7698 1069 001 8307  9.0%
S50H23C1050 060  -010 =10506 000 060  653% 012 125 18260 1077 004 6777  65%
$50H23C1025 170 -030 =10267 000 170 411% 089 509 11201 957 011 6383  41%
S50H23C1000 580  -020 =10058 000 580  1909% 508 1215 09336 804 030 5183  20%

S$50H23C975 1650 010 =9915 1118 531 0.54%  16.27 387 2503 8.50 0.63 37.53 0.5%

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 8930 -120 <0857 8881 043  -005% 9072 O 79 ENANA 100 -1104  0.0%
S50H23P1050 6440 -160 <9856 6381 053  -006% 6587 O 400  ENANA -100 -1531  -01%
S50H23P1025 4200 -050 <983 23881 319  -032% 4179 10 1396 868 091 2133  -0.3%
S50H23P1000 2120 -070 <9788 1381 739  -075% 2002 116 4765 854 070 -3256 -0.7%
S50H23P975 740 020 <9676  0.00 740 189% 746 757 10246 849 037 -4904 -19%

Pan: @e9uivy va. ol waa

AIAUWUSANUzVaIUNaINURAIUSINA

nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsBoue
SETS0 934,51 562 0877 E22E
- 250000
Symbol Setle  Cha %Cha Val, Ql Ol Cha 200000
SEOFZ3 002,44 0.0 0.0 35 106 o "
SE0GZE 933,10 6.1 .67 P 128 -3 150000
S50HZ3 330,50 7.1 07% 21704 S45557 -T.O76 - 400000
SEOMzZ 956,80 £.3 06+ 24375 S6EES0 -3573 0000
S50LZS 985,50 E& .67 4862 23683 1318
SE0Z23 956,00 53 0B 2413 12870 536 _ - - 0
- -50000
SET50 Futures LonalSher) @ &nunan &AL Long(Short)
Long Short Met 25u 2 dulami 1idau -100000
2 8 8 8 8 8 8 8 8§ 8 &8 7
- 3203 39300 1,087 -z230 525 3828 z ¢ ¢ £ £ T T T &£ L L 3§
[ [ [ 0 o L1 [ [ m (1] 2] CE)
gt 13,732 £5.134 48,538 33875 -27541  -39.043 2 2 2 2 2 2 2 2 2 2z 2 %
- o~ (3]
odan FE04  139.015 -475M  -31645 32756 95270
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
550023 970 637 337 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 APH23

mamlsund 2566 TMenasngugain New Record agfi 6.1 Wuduum (+6%
yoy) 1nlAsaNIsuwIIuiin1ed Backlog sa%’uiiwlﬁﬂﬁﬁﬂﬂdw 1 wiluduum
sufauwudanelasimsuunsulbaindyadilidsng 6 viludwum 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

mvmmqu
Future Underlying
Setile _ ol _
Future _ Basis Vol 0] Leverage| Upside PER 66F
Price Change
APH23 11.97 -0.03 2000 1293 -2000 13.64 35.97% 5.68
n: ety va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD S — —
SETS0 o - - Il\i.‘ll'| "
" LR
1.2% M |-
rsii(4, 70, 30, 1)
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Long TISCOH23

TALK

A

finlsans 1066 MMANTFaN 1.8 fuduuIm 3nuuliy Credit Cost anas YALYE

NIl A¥UNa9INN5USUTU FIDF 93ausn Div yield U 2565 1 7.4% siot annaelu

g~ 8338 Limit Downside fos1Aiu (UseniAdneUans nu. uway XD Uae

\.8.) naUsfiu Coverage ratio, BIS Ratio kay ROE anugegalungu-

sivueglulwllil Uptrend angasugeunlay EMA 75 Tu lngdldayayaiuri

| a v . o w @ v dy
PNUNLTABY Hammer @gvou Downside 317 Wulenadndeasau

nagnsnasavnu

Wiz Long TISCOH23 U3kl 99.75 U 1vininls 104.00 uw Cut Loss 0.75

UM 31NN
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
TISCOH23  100.50 -1.00 2 265 -1 12.23 6.06% 10.91
an: angenidde va. Leide wia
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD TISCO C: 101.50 ity
sere 1.0% - Uptrand Channed ll.r'"“h"pl""”."th.i*l : 04 00 -
.,,...|"--l“|.‘|...-ml"""'{"k e "
23% 1y il ) |'l’|“
29% ”L""Ll.b.‘,h|l"‘"""“.
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TRACKING PERFORMANCE

restasdprelen Febate _ e

0% 5% 10% 15% 20% 25% 3% 35% 40% 45% 50%
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TOP 20 MOST ACTIVE VOLUME

t

veie Basis Vol Ol Ol Change Lleverage Resistance Support

Price
1GUNKULHZZ 4.29 43 9,457 52,974 - 3,909 19.36 434 434
2 0OS5PH23 30.82 305 6,251 3971 - 2,227 5.88 30.44 30.20
3 BECH23 9.45 9.4 4,353 1,112 - 4,336 13.57 9.49 9.29
4 SIRIH23 1.81 1.84 4,107 115,693 - 1,464 15.44 192 178
5 TRUEHZ23 51 51 3,426 62,470 69 12.42 5.04 496
6 PLANBHZ23 877 91 2,511 23,713 - 2,501 7.02 923 877
7 THANIHZ3 4.02 4 2,501 8,277 - 2,500 421 404 3.83
8 CBGH23 103.55 1055 2,495 3,550 - 1,857 6.56 103.99 100.50
9 BCHH23 21.35 212 2,305 2,626 802 15.79 21.82 21.27
10 JASH23 2.32 23 2,051 207,582 - 1,982 461 2.40 224
11 DTACHZ3 51.99 515 2,033 9,991 1,412 10.71 51.27 50.85
12 CHGH23 3.89 392 2,013 4174 - 2,000 1331 401 3.87
13 CEPH23 4.3 428 1,526 28,996 - 502 4 88 430 436
14 IMTHZ23 4579 455 1,247 3,935 116 46.18 43.64
15 EAHZ3 83 83.25 1,232 8,122 204 15.81 86.05 83.98
16 BT5H23 8.16 8.15 1,206 25,215 - 1,200 7.88 8.16 8.10
17  AAVHZ3 2.96 2.98 1,155 43,015 - 979 8.48 2.96 285
18 CPFH23 2297 228 1,143 19,497 620 7.99 23.00 2288
19 VGIHZ3 4.35 4432 1,082 6,560 27 3.30 445 445
20 WHAH23 3.86 3.84 1,041 34,973 498 9.28 392 375

P @8IV A, Loy Waa
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GOLD FUTURES _ \
Gold Online Futures
FIANDIAMANANSTROAY [UTY 3.3 WwiReg UaN 1,837 witeg o B o B ma
, GOM23 1,883 7 0.39 6,860 3,316 -201
NUUIINNITBDUAIVDIUADAAS Wosantnamuinisuerinnnlsnaaduy -
q ] Mini Gold Futures
1 < ! @ o 61 o
AoaansTluLTunselusenineiy vwsunsainnisaliteuIAIsNaNsansyaL = 0o uws w o oc
o o di{ o 4 o 1 o £ d?{ o GF10)23 30,130 N 23 842 3,344
WUNTNUSUTUDNTIADNLTENNANUANANEINUNIEADMUEITY HEI9IN Gwn  mm o on s um
MlavRuLieveeEnszonNuIauAuAIA VAT FUANNUNFDIAAMIUALAY i et vaedl wi

WswgNdAvesansy lawn  senvietulisassuasuanuieviulag, GDP

wnewwn : 991AUATEY Gold Futures (Nigr;l

losuna 4 wazavfisimaiunsusinadluuanaiioy u.a. deiitad1Aymanis ‘ N
: “’ Session) Settle ad 1@1 22.00 U. wagUsu

Usziluiammelduilonarneniloanssninananismasulmvassiainesa nesareAna U987 19.30-22.30 U,

43

nagnsnasavnu

59 M09AT GF10G23 Wiofu Windu 10 vw Jafl 30,030 Um Weumi 1,841

wRByr ganinsamesmnann spot angeiladeulnuina 1,832 widegy
ANMSIAT GF10G23 ’B’uﬁazasﬂuﬂiau 29,900-30,100 U /1g378AakugdLn
amuiilaniuy Long GF10G23 viulade 29,760 U Pagduiidlaifiadu 270
v wurthield Taefiitwihls 30,600 UIm (1,880 iWeny) nessan Stop
Profit 137 29,910 v iile Lock rlsdusin 150 vmanamu iumstlesiuaiu

\Eee nsIAmesAAaeulmIRnaINAIn

GOLD SPOT

IOXGL C: 1,831.57 daily
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GOLD ONLINE FUTURES (GOH23)

firnasames duanaaunanaiia wdiniivinuviaiieu Bearish Engulfing
Unngaldu EMA 10 Ju agviouusavieinnasi wiauiu MACD ¢a Signal Line as
azeuluusiugeau pmanseunsndeulmlusyesii $1830-$1860

Gold Online: tuzin Trading $1830-1860 tag Cut Loss $3

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,848.30 daily (Gold Online Futures Mar-23) GOH23 daily
ettt Selst AL "'Il
" +*T LA T 1a85 . - Lot *all” h ?'T.""i,, ,,
R———_i % - ey Mot AR
I"'.‘l,..u-'rr-"l-.‘"[_'! 1835 "
.‘l-."l—. . p ! Gold Spot Price,RT IQXGL
| i L |
. Lo,
stoc_sI(14, 3, 3, 80, 20) . | ~u-n =
TR, orml Tl T
+
Diff=23.0500
T WM/“\/W
(REPES N ' T | || L e Ty e
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
nasndavsaninavaliriduuin muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNE0NUS as0s
FX (uaw/ USD) [Aresswmdau P8.10 un/drunuy/do)
3350 3375 3400 3425 3450 simia e
future wdeuuilas (fmevu) VAT () (avulave
1750 27,866 28074 28282 28490 28,698 30.380.00 2200 2500 Z10) 2290
1,780 28,344 28555 28767 28,978 29,190 30,330.00 200.0 2,000 (2109 1,750
1,810 28,822 29,037 29252 29,467 29,682 30,280.00 1500 1,500 (210) 1,250
30,230.00 100.0 1,000 (210} 790
1,840 29,299 29,518 29,737 29,955 30,174 30,180.00 500 500 (210) 200
1,870 29,777 29,999 30,221 30,444 30,666 30,130.00 0.0 - (210} (210)
1,900 30,255 30,480 30,706 30,932 31,158 30,080.00 -50.0 (500} (210} (710}
1,030 30,732 30,062 31,191 31,420 31,650 30,030.00 -100.0 (1,000) (210) (1,210)
29,580.00 -150.0 {1,500} (210 {1,710}
1,960 31,210 31,443 31,676 31,909 32,142 29,930.00 _200.0 (2,000} (210} (2,210)
1,990 31,688 31,924 32,161 32,397 32,634 25 880.00 -250.0 (2,500} (210) (2,710)
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