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SET50 wsiagnalsnniu Basis 521dne S50H23 fiu SET50 fifinau -6.99 30
WeunuAmgE)A35987 0.35 9a Juuzisa Long S50H23 11 925 9

Whvinls 935 9auaz Cut Loss 4 39

SET50 OPTION:

59 Long S50H23P975 40 37 (SET50=945) Uvinnnls 55 3a(SET50=

930 9A) wag Cut Loss 3 3a A1A SET50 Wngu

SINGLE STOCK FUTURES:

WUz Long GPSCH23 uStaeu 65.50 U whvinanls 68.00 um wag

Cut Loss UININNU

wuziidie Long APH23 9w 12.05 uwm Uaglunils 44.23% wWhvinls

12.80 UM Lock fls 30% # 12.45 v

GOLD FUTURES:
GF10 Futures : wuzii1 Trading GF10J23 i 31260-31750 U™ wazsaidn

Short nsauu Wiay Cut Loss 100 UMIINNY

Gold Online: tuzun Trading $1900-1930 @z Cut Loss $3
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All Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 371,209 270,183 101,026 105,315 83,842 332,610
Foreign 282,072 227,487 54,585 59,538 52,836 137,465
Retall 430,916 586,527 -155,611 -164,853 -136,678 -470,075
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 89,229 80,995 8,234 9,200 11,960 36,747
Foreign 163,713 166,913 -3,200 -16,954 -3,381 -93,509
Retail 210,885 215,919 -5,034 7,754 -8,579 56,762

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 234,477 140,908 93,569 92,652 72,620 198,161
Foreign 66,055 16,471 49,584 56,782 44,306 206,908
Retail 101,381 244,534 -143,153 -149,434 -116,926 -405,069
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 5,932 5,328 604 1,438 794 2,183
Foreign 48,648 40,123 8,525 20,353 10,371 17,322
Retail 32,323 41,452 -9,129 -21,791  -11,165 -19,505
Call Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 423 3,664 -3,241 -3,730 -4,084 -8,241
Foreign 1,226 858 368 55 1,190 723
Retail 12,669 9,796 2,873 3,675 2,894 7,518
Put Option Lona(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 638 1,084 -446 -664 -640 -2,512
Foreign 1,100 1,737 -637 -977 -492 5,466
Retail 17,286 16,203 1,083 - 1,641 1,132 -2,954
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FfiudAny 3 Ue 1) grnRulusuias SVB wae Signature glAsuAINALATEY
Rushnsiavag 2) FED w38199nu1931n13 Bank Term Funding Program ..
ansntiustnsnguamAfuvdnysefudiedButuain FED szeznan 1 U4
510113 3) AdneTenEY 2.5 nilud ey uiteaiaaiesninluszuunisiduu
othdlsfinuauinaseantiunsiuansgniiozanersn SvB Suiley viilvidn
SulvaudhgaunindUaondenyunesdi3uiuuse 2.3% , Bond Yield 2 Jansse
U3Ua4 61 bps 1171 3.98% anuNemANATUANTTIILN TN -0.28% 9 +0.45%
Tnsusanasuvdndananiulungy s, AUuas -7% anmuadeudadunady
nanvuiedetntlnuny fuamnusemalugag -0.3% fs -2.6% Fufiena Fund
Flow gafullunsaundnnutianegydsn 2.19 Wudmuum 3anin SETS0 Index

Tutlunieindinunsau 930 - 945 9n

SET50 INDEX FUTURES

Direction Trading : AnufnadaUsefiu SVB flvenensluansunistudugds
uussnadusie SET50 wieedlsfinnu Basis se1ing S50H23 fu SET50 Aifinau -
6.99 gouitvuifuAmguiiiiaasegd 0.35 9a Jauuzaise Long S50H23 7 925 qa

Whvinls 935 qauay Cut Loss 4 99

Spread Trading: AMAN158] Spread 5¥%ie S50M23 aude S50H23 o Sudi 30

il.a. 2565 i -3.10 9a Jagtueyd -2.80 daliniannnelviiUnaniuglag

SET50 Option: 58 Long S50H23P975 40 qa (SET50=945) wvinnls 55 qn
(SET50=930 9M) way Cut Loss 3 9m A1A SET50 Wngu

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

93030  10.94 10.2013
Call Option

- Break Intrinsic  Time  Allin. Theory Open  Implied Effective Time

p ch Volu Delta

remum 80 een  vale  Value Premium Price ™ Interest  Volatility Gearing Decay
S50H23C1075 010 000 =10751 000 010  1445% 000 1 7632 2596 001 5642  14.4%
S50H23C1050 020 -020 =10502 0.00 020 1180% 000 278 19600 2411 001 5651  118%
S50H23C1025 030 020 >10253 000 030  915% 000 478 16797 2101 002 6113  91%
S50H23C1000 070  -020 =10007 000 070  B53% 000 4253 18178 1889 005 6051  65%
$50H23C975 190 110 =9769  0.00 190 399% 010 2952 11849 1695 012 5687  4.0%
Put Option

_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time

Premium  Ch Volu Delta

remum R0 rven  Value  Value Premium Price M€ nterest Volatility Gearing Decay
S50H23P1075 13590 1480 <9391 13561 020  -003% 14196 O 78 BNANA 100 691  0.0%
S50H23P1050 11730 2120 <9327 11061 663  -071% 11698 3 368 2139 -009 790 -07%
S$50H23P1025 9190 2170 <9331 8561 629  -067% 9200 7 1135 ENIANA 100 1022 0.7%
S50H23P1000 6700 2050 <933 6061 639  -068% 6701 517 3818 EMANA  -100 -1402  -07%
S50H23PO75 4460 2100 =9304 3561 893  -006% 4214 1458 6933 1798 086 1818  -1.0%

Pan: @e9uivy va. ol waa

AIAUWUSANUzVaIUNaINURAIUSINA

nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha asumsboune
SETS0 939.39 -14.89 1B 1EEE
70,000 - e Y F TEER o N - 100000
Symbol Settle  Chg %Cha Vol Ol Ol Cha 50000
SEOFZ3 002, dd 0.0 0057 35 10 o T o
550623 57116 0.0 0.0% 81 57 0 —
S50H23 932.40 -21.7 -23 345993 496474 -27.165 " 100000
S50M23 929,60 -22.6 -2.dw 89.851  M3.582 6.552 150000
S50U23 927.80 -23.0 2.5 BET 28816 1,336 - - - © 200000
SE0ZZ3 927.70 250 -2.5% 1268  17.325 106 -250000
SET50 Futures leng(Shert) : &runan aaU Long(Shor) - -300000
Long Short Met 25u 2 dulami 1idau o e o o o S e m o a aa -350000
—— 83223 80935 5,234 3200 24172 36,747 2 ¢ 2 ¢ ¢ 2 ¢ ¢ ¢ 3 3 %
@ @ @ @ o o o @ o & 1] g
Pt 163,713 166,913 -3200 -16954  -51700  -93.509 2 2 2 2 2 2 @ 2 24 E ]
& i
adan 210,885 215919 -5.034 7754 27528  GB.762
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 PER 155 888 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
S50623 333 PER 165 945 960 967 974 981 1,003 1,025
Ss0H23  -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 1,100 1,125 1,149

PER 19 1,088 1,105 1,113 1,122 1,130 1,155 1,180

*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75%
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SINGLE STOCK FUTURES.
Long GPSCH23
() WureuuNuiitnsHas i nndiazenn  Ingasdadudeliii

NAIUNALNUNLIUDN 3,668.5 LUNTINA ALAY 5,203 NG WlATINITSU
Folninnwaanumyuieuguuuy Feed-in Tariff (FIT) U 2565 - 2573 Uszinu
(% 1 & < . a 1 1 1 Yal o @ a

aananfiendu sentiment Wauinlaesiusiengulssiuil avdwalviindnisnae

seefuanudesmsauevgliivyunsiuladeguilslussezens

FIANUIIEY 60 W1 wNIIUTUFIU Uindayay1as Reversal 210 Bullish Divergence

Suduaaasszevau 19swnzdoind 65.50 um avay Inediithvanei 68.00 U
nagnsnasavnu

wugin Long GPSCH23 Ustaau 65.50 v whviiils 68.00 U wag Cut Loss

UIMANYY
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
GPSCHZ3 66.16 0.16 32 4081 -22 8.12 6.67% 47 35
a1 aneuide va. owde waa
HISTORICAL PRICE TECHNICAL CHART
YTD alTD GPSC C: 66.25 60 mins
SETSD oo L S i Tt ey,
27% UL "'-‘“"“I‘f_rl_“l . - el
ENERG " macdi(12, 26, 9) ———
-86% rsi1(14, 70, 30, 1)
-14% -12% -10% 8% 5% -4% 0% @ =
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Long APH23

A

AAlsUnAT 2566 LiinmaLdes 5.2% sngiudu 6.1 Wudwum aeldvenlou

YDIUSENLOY 4.04 wiluanuum 8 Backlog 5995ULAY 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

sinwiuegluwualiuvdy nseunswdeulmidn Uptrend Channel a1gneg

Tug9Wnen mngaunlaunsauanad 12.20 U WU Mg psdaasal

nagnsnasavnu

wugi1die Long APH23 v 12.05 um Jagdunils 44.23% wWhviils 12.80 um

Lock 7nls 30% 1 12.45 U

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol Leverage| Upside PER 66F
Price Change
APH23 12.53 0.23 505 661 -495 - 35.97% 5.88

P37: @1897U39 Ua. 1oLTe waa

HISTORICAL PRICE

YTD w=mMTD

-5.9%
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

t

vetie Basis Vol Ol Ol Change Leverage Resistance Support
1 JASHZ3 199 19 10,587 153,108 - 9,473 461 2.02 2.00
2 SIRIHZ3 1.69 1.77 8,664 75,046 - 8,263 15.44 1.77 174
3 AAVHZ3 274 272 6,050 30,477 - 5,998 548 2.83 271
4 WHAH23 4.04 408 5964 9,282 - 1,089 9.28 413 404
5 PLANBHZ3 8.75 87 4,025 3,123 - 2,002 7.02 896 8.55
6 ESS50H23 9.2 9.05 3,535 18,986 - 3,484 9.49 9.31 9.07
7 TQMH23 33.47 335 3,334 8,657 - 1,112 1.66 35.45 3437
8 BTSH23 7.06 6.9 2,568 17,856 - 2,041 7.88 7.42 7.45
9 TIBH23 1.36 1.36 2,508 30,958 - 2,150 138 136
10 KBANKH23 127.06 128 2,315 4282 - 1,671 1121 135.00 13169
11 IRPCH23 2.62 274 1,797 13,040 - 1,446 8.54 2.84 273
12 BLANDHZ3 1 0.99 1,721 41582 - 1,620 8.95 1.02 0.99
13 GUNKULHZ2 3.85 378 1,711 45266 - 1,266 19.36 395 3.80
14 IVLHZ3 35.75 35.25 1,627 6,713 - 1,508 9.62 36.20 34.89
15 BAMHZ23 13.87 135 1,504 12,869 - 1,242 14.10 1374
16 BANPUHZ3 10.68 10.7 1,383 26,846 - 676 16.03 11.02 10.69
17 ORH23 2061 203 1,377 6,117 - 1,352 2093 20.80
18 ITDH23 1.51 15 1,324 40,272 - 1,171 12.17 1.55 1.50
19 RSH23 1496 15.2 1,201 14,014 - 601 5.86 1496 1457
20 AWCHZ3 5.4 5.4 1,091 3,180 - 1,062 5.60 5.55
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GOLD FUTURES

semesranavsadioRy Usutuusei 4335 wisgn viie 2.3% fumile
1,900 iweay andafl 1,911 widwny asanlusou 5 §asi arnusandrdenasd
lugnugdunsngUasnds  vUNaRANANAIINSaNaZaN8YaIsUIAISTRADY
Tatad wUdA (SVB) IwdINanIENUMABIEnesNINYBITEUUSUIAT wagybialie

o

nsAANIsalInswIAINaNansy (wn) agliusuiudnsnenidelunisuseyu
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Wwoull dawaliAnduneaaisansgsoun waz Dollar Index vduas 1% Ui

1
v v A

103.63 9n dedutlidenyusesamed dwsuiull fosiamunsiamwe

=) Y a

AvtisiAEuIiaa (CPI) vesansy drunseiaziiivisnmguan (PP Feaviinase

Y
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nagnsnisaJnu

Mo GF10J23 oy Welunumaialanannds 620 uw Jadl 31,470
U WBUWIN 1,912.7 e InalABesIAImesaInain spot fﬂ'wq@‘ﬁm%ﬂm
Uhnd 1,912 wisey™ m1As1A1 GF10J23 i’uﬁ%agﬂuﬂsau 31,300-31,700 U
fierneanamasruriulunsaunIesEnineiu LLasiaQ(ﬁhLa%L‘EuLﬂam%’gi’uﬁ
Mlr1e3 98z Trading GF10J23 Ustaa 1,900-1,930 38y e 31,260-
31,750 UM udvnsIAduTuunznsouuy wurthsaida Short ilesannnisws
Punse9951A MR Unaeril upside Budinas warAMUAA cut loss 100

vy wedesiuanudes mnsianesreadeulninaineia

GOLD SPOT

IOXGL C: 1,910.21 daily
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Gold Online Futures

Vol

(o]

Ol Chg

Last Chg %Chg

GOH23 1,919
GOM23 1,947

23,337
6,860

24,289
3,316

Mini Gold Futures

Vol

Ol Chg

Lot Chg %Chg
GF10G23 30,215 5 1
GF10)23 31,470

GF10M23 31,560

3,590
842
656

8,318
3,344
1,521

67
an

fan: aneaudde valelde waa
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GOLD ONLINE FUTURES (GOH23)

iAo dyanas Technical Rebound nduTusnBumilowdu EMA 10 Su
AIBUVIaLiBU Bullish Breakout A1aLn3slunsay 123 $1900-$1930
Gold Online: w11 Trading $1900-1930 Wag Cut Loss $3

GOH23 BASIS s:r913 GOH23-GOLD SPOT
GOH23 C: 1,918.90 daily . 1 (Gold Online Futures Mar-23) GOH23 I .. daily i 1
7T T e -
ih—ol'“"'ull 1= o I * et L]
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Yy |I

- T TRy .l e
" L . b= W, B |
|m::d1{12‘ 76, 8 Dift=6.5700
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o w G o o
nasndassaninavAalriduuan muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNECNUS EEoe
FX (uan/ USD) (Aresswdew 78.10 unn/dhunu/d)
3400 3425 3450 3475 3500 swila Mls  mssmudos Al
’ i ' ' ' future  wl@puuilas (mvu) VAT i) (meavu)avs
1,750 28,282 28,490 28,698 28,906 29,114 31.720.00 5500 2,500 210) 2,290
1,780 28,767 28,978 29,190 29,401 29,613 31,670.00 200.0 2,000 (210} 1,790
1,810 29,252 29,467 29,682 29,897 30,112 31,620.00 150.0 1,500 (210) 1,230
1,840 29,737 29,955 30,174 30,393 30,611 31,570.00 100.0 1,000 (210) 750
! ! ! ! ! ! 31,520.00 s0.0 500 (210} 290
1,870 30,221 30,444 30,666 30,888 31,110 34,470.00 0.0 _ (210) (210)
1,900 30,706 30,932 31,158 31,384 31,609 31,420.00 -50.0 (500} (210} (710}
1,930 31,191 31,420 31,650 31,879 32,108 31,370.00 -100.0 (1,000) (210 (1.210)
31,320.00 -150.0 (1,500) (210) 1,710
1,960 31,676 31,909 32,142 32375 32,608 31270.00 200.0 (2.000) 210 2.210)
1,990 32,161 32,397 32,634 32,870 33,107 31,220.00 -250.0 (2,500} (2109 (2,710)
i nedse va. el wda ey va. il waa
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