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SINGLE STOCK FUTURES:

WUz Long SAWADH23 ustaau 53.00 v wWhiinnls 56.00 un wag

Cut Loss 0.75 UININNU

wuzdn Long APH23 Ustaae 12.20 um wWvinAals 12.80 uam Cut Loss

0.20 um IMNNU

GOLD FUTURES:
GF10 Futures : wuzyj1 Trading GF10J23 1 30340-30840 ($1810-1840)

way Cut Loss 100 un IMNNU

Gold Online: tuzun Trading $1825-1855 @ Cut Loss $3

nalfyAIAua:WAWanARau

Date Country Economic index Month Actual Consensus Older
28 Feb 23 = TH BoP Current Account Balance Jan -$2002m $1200m $1102m
28 Feb 23 == TH Thaiand Net Services Income & Transfer Jan $668m - $139m
28 Feb 23 = TH Thailand Foreign Trade Balance Jan -$2670m - $963m
28 Feb 23 = TH Exports YoY Jan -3.40% - -12.90%
28 Feb 23 = TH Exports Jan $20352m - $21791m
28 Feb 23 = TH Imports YoY Jan 9.10% - -10.50%
28 Feb 23 = TH Imports Jan $23022m - $20828m
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All Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 132,557 146,559 -14,002 8,847 24,263 101,131
Foreign 132,677 122,180 10,497 17,738 -64,164 -2,084
Retall 246,691 243,186 3,505 -26,585 39,901 -99,047
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 36,435 33,247 3,188 2,562 17,797 17,816
Foreign 91,453 98,140 -6,687 -1,782 -99,311 -123,839
Retail 97,793 94,294 3,499 -780 81,514 106,023

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 76,308 88,317 -12,009 -1,889 -6,731 -62,927
Foreign 21,420 6,977 14,443 16,575 33,570 131,307
Retall 83,598 86,032 -2,434 -14,686 -26,839 -68,380
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 4,892 3,932 960 -73 -499 1,453
Foreign 18,782 16,128 2,654 2,903 -792 -23,427
Retall 12,304 15,918 -3,614 -2,830 1,291 21,974
Call Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 200 465 -265 -280 -2,047 -3,026
Foreign 260 413 -153 -285 -705 -724
Retail 5,038 4,620 418 565 2,752 3,750
Put Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 320 217 103 16 -228 -429
Foreign 679 400 279 193 2,892 6,964
Retall 4,564 4,946 -382 l -209 -2,664 -6,535
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anuinanensUsuTunendeansyidinsegasyiouain  Dollar Index wisdn
0.19% Bond Yield 2 Uan3g1u5uliu +4 bps 1191 4.82% #IUNWAAIAUANTTY
Wingu -0.1 814 -0.71% vaueladunielulsemanuiinisnenugadyfauasin
WU 1A, NANVINEN 2 WUAIUWIERYY ANABURBUNAEAS 1.10 WuaumIeey
1 Wunavaaganisinisindussiiniinisdesn damunisaldnsiuneaduusy
[y oA a ! 1 ) = o A LY A
neRusefiAIiuUIMesuAlussugdu Badutidennesusefiavia Fund Flow
weaNINIAILLEEIYBY Revised Down 84 Earning Néilaginamadan1ssenumna

Usznaums 4Q65 saniviadinian Melatadediaiuiana SET50 Index o

Tugraing umunsay 957-970 99

SET50 INDEX FUTURES

Direction Trading : @1ug Short S50H23 yuiads 969 3a Mls 3.2 90 wuwih
foserivinils 957 90 wagidou Stop Profit 71 966 iile Lock fnls 3 90 an

SET50 Index §segluzrsingiuain Fund Flow ilvasen

Spread Trading: AMAN"58] Spread ¥%iNe S50M23 aude S50H23 a1 Sudl 30

iL.a. 2565 i -1.64 9a Jagtuegd -0.90 daliniannnelviiUnaniuglag

SET50 Option: \Ua Long S50H23P1000 léfmuiads 33 q9a Uagliuls 4 qa
wugihiiesertvinils 45 9 (SET50=963 90) uay Stop Profit 36 90 tile Lock

fls 3 99 AA SET50 Index Wngu

S50H23 (30 MIN CHART)
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SET50 Index Last 1YT Hist. Volatiity 2Week Hist. Volatility

965.56 10.98 10,7001
Call Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premum Ch  ‘ren  Value Valie Premum Price 'O interest Volatiity _C'° Gearing Decay
S50H23C1075 010 0.00 =10751 0.00 0.10 11.34% 0.00 19 777 15.25 0.01 7051 11.3%
S50H23C1050 020 -0.20 =10802 0.00 0.20 BT7% 0.00 136 19784 13.46 0.0z 73749 8.8%
S50H23C1025 070 -010 =10257 0.00 070 6.23% 0.07 620 15561 1254 0.05 67.67 6.2%
S50H23C1000 2.30 -050 =10023 0.00 230 381% 0.87 1543 13807 11.48 014 60.34 3.8%
SH0H23C975 7.20 -1.10  =9822 0.00 7.20 1.72% 5.66 1558 7581 10.34 0.37 49.85 1.7%
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premum Ch0  ‘cen  value Valie Premum Price "O'" interest Volatiity _C'° Gearing Decay
S50H23P1075 110.00 3.90 = 865 109.44 0.56 -0.06% 10962 0 79 18.17 -0.98 -8.58 -0.1%
S50H23P1050 8540 180 <=08646 84 44 0.96 -010%  B4.66 3 394 16.62 -086  -10.83 -0.1%
SH0H23P1025 G0.40 1.80 =0G46 59.44 0.96 -0.10% B9.75 24 1169 12.58 -095 1547 -0.1%
S50H23P1000 37.00 1.80 = 963 34 .44 256 -027% 3559 214 4154 11.40 -0.86 2232 -0.3%
S50H23P975 16.20 0.50 =08588 9.44 6.76 -070% 1531 768 9070 9.58 -0.64 -37.95 -0.7%
n: aneedse va. i nda
P ADINAUWUSanIu=vouunavnumaus:ine
NIWsSoUN1ssov1e SET50 INDEX ’
Tumsaaasnu na: SET50 FUTURES
UNDERLYING Close Chg %Cha __asumsBouie
SET50 965.56 -3.77 -0.39%  28/2/23
ook S e g - 200000
Symbol Settle  Cha %Cha Vol. Ol Ol Chg R e, S 150000
S50F23 1002.44 0.0 0.0% 35 106 0 -
S50G23 97118 0.0 0.0% 81 97 0 100000
S50H23 965.80 =07 -0.2% 191,702 538,469 -1,622 50000
S50M23 964.80 -18 -0.2% 26,038 82,606 4,389 0
S50U23 962.50 =21 -0.2% 4187 27,802 406
S50723 962.80 2.0 -0.2% 3520 15,640 506 — — — N ~50000
— _ -100000
SET50 Futures Long(Short) : &nynun a:au Long(Short) -
Long Short Net 2 %u 2 dleni 16iau . P = o =  m . . = . o -150000
o 36,435 33247 3,188 2562 16436 17,816 T T T T L LT L LT3
f9md 91453 98,140 -6,687 -1,782  -73,320 -123,839 § § § § § § i g § § g &
utas 97,793 94,294 3,499 -780 56,884 106,023
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ARNIsAl SPREAD ru Zuifiou9an ASPS MODEL

IhriLne Spread BSelna - B3eind

S50F23 $50G23 S50H23 $50J23 S50K23 S50M23
U 30 u.n.66 ru 27 nw.66 ru 30 0.n.66 U 27 W.8.66 tu 30 w.n.66 ru 29 0.8.66
S50F23
S50G23 -333
S50H23 593 -2.60
$50J23 -9.70 6.37 -3.37
S50K23 -9.81 -6.47 -3.06 031
S50M23 -8.80 -5.45 -1.64 173 142

*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75%
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SET50 fis:AUA1 PER 199

(i) u.A. 66E 0.n. 66E W.8. 66E w.a. 66E D.8. 66E n.8. 66E s.0. 66E
PER 155 888 902 908 915 922 942 963
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 17.5 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 185 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
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SINGLE STOCK FUTURES

Long SAWADH23

A

aaflsgrsenn 1066 wddireiloninmn  4Q65 NnwWIldNFUTaLAULR

AOLDY YuLNLUIlUY Credit cost AzUSUMINTUTIE 9NN TUANNANNNSO b

nsisenilvegnvilanastne ananeRuile USuiiiy FV U 2566 winfu 65 U

(s 57 Uw) B4 PBV 2.8 wih (4fiul 2.5 1911) Dividend Yield i 3.3% XD 2 ..

siwiuegluwildy ¥Wu argaundtludiein  Sideway nsounisiadeulwy

53.00-58.00 U wuzin 39z aunlaunsauansd 53.00 U WNYeaad
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Wiz Long SAWADH23 Ustiad 53.00 v tivinanls 56.00 uam wag Cut Loss

0.75 UIMNANYU

Future Underlying
Settle _ Ol )
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
SAWADH23 5440 0.40 208 4559 61 6.65 19.37% 13.99
an: aneen3de va. 1oy wia
HISTORICAL PRICE TECHNICAL CHART
vTD alTD SAWAD C: 54.50 aily
3.9% - I i
SETS0 7L |’I| et .I‘hﬁ -
= [l S | J bsol
I“T"‘ o TR .I"I'H .|*".. ""*.H“ls*l
rsi(14, 70, 30, 1)
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Long APH23

A

AAlsUnAT 2566 LiinmaLdes 5.2% sngiudu 6.1 Wudwum aeldvenlou

YDIUSENLBY 4.04 wiluanuum & Backlog 5995UKAY 50% laeuwildunls 1Q66

mAduln QoQ YU Backlog WWITIWIIWIUNINGTT 1.8 vEUAWUIM Uagda

1au 2 Aaulev vy (Ju JV 1 Tasenns) Inetlunatl 2565 Uszniaaenuain 0.65

U/ vi3e 5.3% T XD 9 A, 2566 Fair Value T 66 15.50 U

sinwiuegluwuiliuudy nseunswdeulmidn Uptrend Channel a1gneg

Tug9Wnen mngaunlaunsauanad 12.20 U WU Mg psdaasal

nagnsnasavnu

Wizl Long APH23 Ustial 12.20 um wWindnls 12.80 v Cut Loss 0.20 U

1NN
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol Leverage| Upside PER 66F
Price Change
APH23 12.40 0.00 505 1198 498 - 35.97% 5.88
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YTD w=mMTD

SETS0

PROP

42%

5% 4% -2% 0% 2% 4% 8% 8%

fan: @waudde va. oy waa

Securities

O ASIAPLUS \\\\ \

i
. i
et ||

TECHNICAL CHART

AP C:12.50

volume_colored_EMA1(5)
|

AT
macd1(12, 26, 9)

fun: @ne9dde va. Loy wia




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

TRACKING PERFORMANCE

restasdprelen Febate _ o

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

-, 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
1 BANPUHZ3 10.95 10.9 12,340 20,537 - 9,534 16.03 11.35 10.87
2 SIRIH23 1.83 191 11,597 121,827 6,073 15.44 1.88 176
3 GUNKULHZZ 422 418 9,543 58,509 7,502 19.36 423 3.80
4 JASHZ3 2.32 222 6,515 201,552 - 3,000 461 239 221
5 BEMHZ3 9.15 9.25 5,492 14,340 - 1,347 13.30 9.17 892
6 HMPROH23 1411 14 4725 1,079 - 4513 9.59 14.20 1426
7 AAVHZZ 2.89 2.86 3,389 60,188 - 2,832 348 2.89 273
8 WHAH23 3.97 394 3,209 36,305 489 9.28 4.04 3.85
9 EAHZ3 78 78.25 1,908 7,887 - 229 15.81 79.20 75.83
10 BLANDHZ23 1.02 1 1,002 50,367 1 895 1.03 101
11 PLANBHZ3 9.81 9.8 1,000 13,307 - 7.02 974 981
12 KBANKH23 1381 137 887 6,361 - 512 1121 138.69 135.15
13 HANAHZ3 56.8 57.75 879 1,055 - 335 6.64 59.95 53.02
14 BAMHZ23 15 148 810 16,192 - 756 15.12 1512
15 CPALLHZ3 62.55 62 792 2,870 - 719 1497 62.65 62.61
16 TUH23 15.66 159 746 16,421 - 510 5910 15.70 15.59
17 AOTH23 72.78 72375 718 4474 - 470 11.10 7278 71.46
18 STPIH23 45 454 614 30,735 - 386 6.44 450 436
19 O5PH23 31.84 32.25 602 2,745 - 202 5.88 3299 31.84
20 BCHH23 20.07 199 543 3,357 303 15.79 20.50 2037
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GOLD FUTURES
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swmmaqﬁmmmaw%’glﬁaﬁu Ry 11 A3BEY™ 50 0.6% Undi 1,827 VERIN
Mnusafiaiils udsamesiissamasadUniiniuinsiundt 30 wieg
sudadidadiedestumudsmniuie  wddnenuiiaoduilelugls
Ufugatu  useddlsfidnmsturesmamesdignariaainnisraiuresng
HARDUWVUNUSURISTUIa0EMSg  wazsn1sudad1vesiiuneaals 990
AIAMSaTNsUIMINaNIEanSy (ln) AUt aondadunaiuiu il
Dollar Index 2utinduiu 0.1% Yail 104.81 0 dmsudunniil asdosfinana
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s GF10J23 wiedy Wulu 380 Um musiamenaislanuazka
nAduumesual Jaft 30,710 UM (1,832 WEEY*) E9N9151ANNBIAINAIN
spot dﬂqmﬁm?{aulmﬁmm 1,825 WSy AIATIAT GF10J23 iuﬁ%agﬂu
n3OU  30,500-30,900 UM  fiAMnasiamesffifunIunsiauATyAaT
Usznmaeeninsieiu vinlideddeaauuziil Trading GF10J23 uShad 1,810-
1,840 Wisgeym %39 30,340-30,840 UM waz fAuAgn cut loss 100 UMM

nu Weldasiumnudss mnsiamesaieiaulninainain

GOLD SPOT

IOXGL C: 1,824.35 daily
il ||
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Gold Online Futures

Lost Chg  %Chg Vol o] Ot Chg
GOH23 1,839 19 1.04 23,337 24,289 -333
GOM23 1,866 18 1.00 6,860 3,316 -201
Mini Gold Futures

Llost Chg  %Chg Vol o]} Ot Chg
GF10G23 30,215 35 12 3,590 8,318 67
GF10J23 30,710 210 0.69 842 3,344 8
GF10M23 30,760 18 59 656 1,521

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)

Arvnanames uniongiu TaeSulidyyin Reversal 9 nwiadisu Bullish
Breakout d@sdfyayantn Upside aansaunisiadeulnilusyesiil 1815-1845
Gold Online: w1 Trading $1825-1855 Wag Cut Loss $3

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,838.90 daily | (Gold Online Futures Mar-23) GOH23 . ' daily |
t]v'l‘.'u r"“l-'ﬁ ) Mo WON_oPT Remkes 00T . THessman
[* bl B 1885
A . l"u"l"."-:."'l’.i '“ E‘"l 1825 -
b I L Gold Spot Price,RT IQXGL
‘_Ii 'l—.. . l-ll 2T II|._-“.l.-f.
i "'*I"'-'I e B e R T
:mm:ﬂ{ﬂ‘ 26.9) Diff=14.7500
n: aneedse va. i naa i aneenidde va. il nia
o w G o o
ﬂ'lSIIl.la\lS'lﬂ']l"lO\'lﬂ'lIhlUUU‘]n muomn'ﬂsvmr}uvoo MINI GOLD FUTURES
UNECNUS EEoe
FX (uan/ USD) (Aresswdew 78.10 unn/dhunu/d)
3400 3425 3450 3475 3500 swille Mls - essmadons dls
future vlaeuualag (wEvu) VAT (U] (aulave
1,750 28,282 28,490 28,698 28,906 29,114 30 960,00 520.0 > 500 210) > 290
1,780 28,767 28,978 29,190 29,401 29,613 30,910.00 200.0 2,000 (210} 1,750
1,810 29,252 29,467 29,682 29,897 30,112 30,860.00 150.0 1,500 (210) 1,230
1,840 29,737 29,955 30,174 30,393 30,611 30,810.00 100.0 1,000 (210) 750
! ! ! ! ! ! 30,760.00 s0.0 500 (210} 290
1,870 30,221 30,444 30,666 30,888 31,110 30,710.00 0.0 _ (210) (210)
1,900 30,706 30,932 31,158 31,384 31,609 30,5860.00 -50.0 (S00) (210} (710}
1,930 31,191 31,420 31,650 31,879 32,108 30,610.00 -100.0 (1,000) (210 (1.210)
30,550.00 -150.0 {1,500} (210 {1,710}
1,960 31,676 31,909 32,142 32,375 32,608 30.510.00 e (2.000) 210) 2210)
1,990 32,161 32,397 32,634 32,870 33,107 30,460.00 -250.0 (2,500} (2109 (2,710)
n: ansenidse va. oude naa fiun: aneenidde va. i nda
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