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SET50 FUTURES:

AM SET50 Index NNAIIINAMULELIRDAMNLTDUULATHNINAADIVDY
Credit Suisse wuzin Short S50H23 Linnd 932 ga vinnnls 925

M uag Cut Loss 4 3n

SET50 OPTION:

59 Long S50H23P950 28 37 (SET50=935) Uvinnls 38 3a(SET50=

925 9M) Waz Cut Loss 3 3@ A SET50 WAAQ

SINGLE STOCK FUTURES:

w1 Long ORIH23 Ustaae 11.60 um wWvinaals 12.00 v wag Cut

Loss 0.20 UININNU

WUz Long AMATAH23 U3tad 20.70 v wWvinanls 21.30 vnuag

Cut Loss 0.30 UIMNINNU

GOLD FUTURES:
GF10 Futures : wuzin Trading GF10J23 i 31420-31920 U wag Cut

Loss 100 UMNINNU

Gold Online: kg1 Trading $1910-1940 wag Cut Loss $3

CDS 019A"Jvoy CREDIT SUISSE

Credit Suisse Group's Swaps Curve Is Now Deeply Inverted

/ Credit Suisse Group CDS curve, March 14 March 10

1,000 basis points
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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 265,997 250,046 5,051 52648 361966 540,329
Foreign 265,088 179,972 85,116 152,025 250,803 183282
Retail 407 209 455,075 -81,187 -404 673 512858 -723611
SETS0 Futures Long[ﬁhort] Posiion : Cenfroct Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 74526 77 750 3224 S8g 10,000 38,635
Foreign 203,304 142,016 61,268 95442 00387 27,796
Retail 183,658 241,722 58,064 96,031 -100,387  -10,839

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

Long Short Pt 2Days 1 Weeks 1 Months
Institution 171,251 162 489 8,762 260,977 357164 423 961
Foreign 35814 8917 26,897 60,606 143543 192,681
Retail 143,411 175,070 -35,659 -321,583 -500,707 516542
Metal Futures Long[Sh-:rrf] Position : Confract Accumulated Long[Short]
Long Short Met 2Days 1 Weshs 1 Months
Institution 3,034 2276 808 55 2310 3,007
Foreign 24,039 25,275 1236 369 21072 23,164
Retail 19,855 19,427 428 -189 23382 26,171
Call Optien Lena(Shert) Pasition : Contfract Accumulated Long(Short)
Long Short Mst 2Days 1 'Wesks 1 Months
Institution 445 937 -488 -3, 728 -7 457 -11,880
Foreign 710 1,375 -665 -495 =221 -8
Retail 16,351 15,798 1,153 4233 TETE 11,868
Put Option Lona(Shorf) Position : Contract Accumulated Long(Shor)
leng Short Met 2Days 1 Weshs 1 Months
Institution 162 1,051 -B85 4125 -5,011 -5,830
Foreign 1,128 2376 1,248 3,130 4217 886
Retail 20,367 18,230 2137 7259 9278 4944
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SET50 OVERVIEW

SET50 Index 2Muilufiugandy 3% wsmyumanunaintinamuandululsene
v % v 1 ady a v 1 1 @

1.56 WUAUUIMLALTINAIUANYIATONS 960 a1uum usogalsAnuuoduss
FouostinawmusanIiulaumilaanainnis Short Covering vk @adtend
oA | a o XA )
YIAAIUABLIDY dIUTAN19VDe SET50 Index Tuiuiliiadnaggnusananuainaay
Anareszuvantunisiundelunisielsunddinenungudteiulngange
29zl LANUTINADNIINITHUAD  Credit Suisse LRLANULELIADANINAADY
nang widaasumsnanalawesuausunaazlinnudismioninilay
awlu  udeglsianuaineaiaiuedodidunisadutie 0.13% & -1.43%
11989l SET50 Index Man@ganansenuanananiaennuaansaunisiaaaulmg

vosTuil 925-935 90

SET50 INDEX FUTURES

Direction Trading : 1A SET50 Index #NA11NAMNLES IR AMNNLTDLULAYAN N
AEBIY Credit Suisse Wzt Short S50H23 laidinndn 932 qa 1viriils 925 9

way Cut Loss 4 0

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

il.a. 2565 i -3.10 9a Jagtuey -3.40 dalinannnelviiUnaniuglag

SET50 Option: 58 Long S50H23P950 28 qa (SET50=935) wnvirnls 38 qn
(SET50=925 9M) way Cut Loss 3 3m A1A SET50 #inea

S50H23 (30 MIN CHART)
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SET50 Index Last 1¥T Hist. Volatiity 2Week Hist. Volatility
910.71 11.34 17.9893

Call Option

Effective Time

Break Intrinsic Time All-in-  Theory R Open Implied

Pl B e D T e fpaere ipe e St
S$50H23C1075 020 010 =10752 0.00 020 1806% 000 1286 7310 3413 001 4249  18.1%
S50H23C1050 020 000 =10502 0.00 020 1532% 000 1415 19069 3002 001 4771  153%
S50H23C1025 020 010 =10252  0.00 020 1257% 000 1424 16615 2571 001 5465 126%
S50H23C1000 050 -020 =10005 0.00 050  986% 000 4319 18345 2433 003 5198  99%
S50H23C975 160 020 =0766  0.00 160  7.24% 002 4188 11658 2416 008 4466  7.2%
Put Option

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

e e e B e s et S e S e
S50H23P1075 16450 2860 =09105 16429 021  -0.02% 16807 O 78 ENANA 100 554  0.0%
S50H23P1050 14410 2680 <0058 13920 481  -053% 14300 25 378 3747 0895 609 -05%
S50H23P1025 12000 2810 <905 11429 571  -063% 11811 65 1102 3620 094 710 -0.6%
S50H23P1000 9100 2400 <909 8929 171  -019% 9312 831 3276 #NANA -100 -1001  -02%

S50H23P975  71.10 2650 =«9039 6429 §.81 -0.75% 6816 1933 5535 27.93 -0.88  -11.31 -0.7%

Pan: @eauivy va. ol waa
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mwsoumsi?evw SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UNDERLYING Close  Cha F%Cha asumsbouie
SETS0 93755 7727 79l 1EIEEE
- 100000
Symbol Sefle  Chg %Chg Vol Ol Ol Cha 50000
SEOFZ3 002, 4 0.0 .07 35 0 o T o
SEOGZE 7118 0.0 0.0 a1 a7 o - 50000
S50HzS 932,30 6.9 2:  3A0G6  47ITI0 -ETET " 100000
SEO0MzZ3 928,80 27.0 2 s 57700 109428 4760 150000
SEOLZS 92530 6.2 28 4078 35077 443 - - - 200000
S50223 92560 5.4 2T g3z T2 7 -250000
SETS0 Futures Lona(Shorf) - Arund &al) Lona(Short) - ~300000
Long Short HNet 25u 2 ddami 1Aau o o o o o o a a LT -350000
—y 74526 7T.750 3,224 583 22199 30.605 T 2 Z Z £ ¢ ¢ T T % 3 9
o o o o o o o ] o & 1] g
o 203304  M2.016 £1.288 35442 45524 -27.796 2 2 2 2 2 2 2 g 2% %oz
nodan 183,655 241722 -E8.084  -360%1  -BV.7Z3 -10.83A o oA
n: aneedse va. i naa i aneenidde va. il naa
- - P J
AMNISTU SPREAD tu duinauain ASPS MODEL SET50 ns:AuA1 PER A9
Ihhne Spread B5dina - B3eind
S50F23  S50G23 SSOH23 55023 S50K23  S50M23 (i) U 66E DA 66E 8. 66E WA, 66E D.8. 66E No. 66E 5. 66
-
ru 30 U.A.66 tu 27 nW.66 tu 30 D.A.66 U 27 10866 U 30 WA.66 cu 29 D.8.66 PER 155 888 902 908 915 922 942 963
50F3 PER 16 917 931 938 945 952 973 994
550623 s PER165 945 960 967 974 981 1003 1,025
S50H23  5.93 260 PER 17 974 989 996 1,004 1011 1033 1,056
$50023 9.70 637 337 PER 17.5 1,003 1,018 1,026 1,033 1,041 1,064 1,087
S50K23 981 647 3.06 031 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 1,106 1,113 1,122 1,130 1,155 1,180

S50M23 -8.80 -5.45 -1.64 173 142
*gundgudaseanidoulongsswing w.e. - fi.. 66 wihiy 1.75%
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SINGLE STOCK FUTURES.

Long ORIH23

marnlsUnad 2566 Wiy 3.35 Wuduum (+18% yoy) FV T47 13.15 um (39
SOTP) wugthila 990 1) T1AuT upside 11% 2) Fuilunagendt 6% el las
ORI Uszmaanetuna 2H65 fuaz 0.57 Ut Anidu Div Yield 4.8% wag 3) fifin
lsmelasnadurdudud 109066 munisdmouneulag Ivsisinds 9

1A59n13 wazilanusulunidndulugazifetulu 2H winnin 1H

AU wndalunseu Sideway N1TR Y39 11.50-12.00 um Jagtugasiuse

i
UNAUNMAABULEY EMA 75 U Tnelideynufnnduanniiiaiieusnanssny

<
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Wiz Long ORIH23 Ustaad 11.60 v wiianls 12.00 uam wag Cut Loss 0.20

UIMANYY
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ORIH23 12.05 0.15 521 487 10.92 9.86% 8.19
a1 aneuide va. owde waa
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD ORIC: 11.70 |
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e 87% — _ |||j‘lll |.|J||‘\h"'y¥ J‘]}U‘EH- ‘}|i'|‘ll B
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Long AMATAH23

fheAfumanisaiilsavdues AMATA Turaal) 2565-2568 azidulnedslas 7.5%

90 2,341 aruuwitul 2565 W 2,908 awumitul 2568 Yadenyuainnisile

UizLmﬁﬁqwaiﬁﬁfﬂaqwuaWMﬂiaLaumwﬂ"}mLﬁam%uﬁuﬁiuﬁﬂuﬂ ANUTALENIS

nifgrnanssewivaniss uaziu nufaseruinde-gasuiisasdade fwras
L

wyulitinamuanAgiegunsudnunUssmelng 83 Historical PER 10 U

foundsegi 15 Wi lasiamugaumagauegi 27.0 um & upside 29.8%

simviuegludnuue Sideway Up ananegluginmgiu aadudsme Throw Back

PINAALUIAIUIYU 22.10 UM I8 au 20.70 undzay

nagnsnisavnu

wugi Long AMATAH23 UStad 20.70 uw wWhvinls 21.30 umuay Cut Loss

0.30 UINANYU

Future Underlying
Seitle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
AMATAHZ23 2177 017 325 655 -221 - 24.33% 12 65
n: aneedse va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD =mMTD AWATA C: 20.80 T
SETS0 o e ] HII iIII‘ L
I|H|"]"". 'I'IJ ) | "lLIlIhl'"iLI 'IH'".l‘l{'Ihlwl['ill-n'llmll
T L TR AL
smop 6.6% III |||| I&"Ir.“ }ll i l.ll
4.6% '.dlll |g' '“
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TRACKING PERFORMANCE

RestedProfien floratzs _ o
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fan: aneaudde va. oWy waa

TOP 20 MOST ACTIVE VOLUME

t

vetie Basis Vol Ol Ol Change Leverage Resistance Support
1 JASHZ3 19 19 25,049 98,598 - 25,011 461 194 1.88
2 TPIPLHZ3 1.56 1.56 21,012 4556 - 21,009 1197 1.60 155
3 5H23 1.75 1.75 13,006 3,742 - 13,000 9.68 1.78 174
4 PRMH23 7.34 7.35 8,000 11,653 - 500 464 7.34 7.25
5 BTSHZ3 7.09 7.15 5,089 12,268 - 5,049 7.88 7.20 7.02
6 SIRIH23 1.68 1.82 4 866 33,494 - 4,147 15.44 170 168
7 5TPIHZ3 4.06 4.04 4,007 22,852 - 4,007 6.44 4.06 4.02
8 GUNKULHZ22 3.78 376 3,643 40,700 - 2,410 19.36 379 376
9 BEMHZ3 8.85 8.85 2,562 4935 - 2,018 13.30 8.85 875
10 MAJIORH23 1695 16.8 2,260 5,014 - 2,250 7.51 16.95 1672
11 WHAHZ3 4.09 4.08 1,950 6,834 - 862 9.28 414 3.96
12 GPSCH23 65.2 65.25 1,806 1972 - 1,799 812 65.20 62.94
13 AOTH23 70.42 70.75 1,732 1,831 - 1,598 11.10 70.97 67.63
14 SCBH23 100.99 101 1,706 5,310 - 1,420 879 101.38 98.30
15 AAVHZ3 2.63 2.64 1,611 9,149 - 1,501 8.48 272 263
16 BLANDHZ23 0.97 0.97 1,526 39,446 - 1,390 895 098 0.97
17 ITDHZ3 1.55 15 1,311 37,952 - 1,294 12.17 161 1.42
18 TIBH23 1.33 132 1,221 22,063 69 134 133
19 KTBH23 16.6 16.6 1,199 7,273 - 830 19.63 16.70 16.48
20 SCGPH23 48.75 4875 1,110 4428 - 956 51.30 49.60

fan: @neaudde va. oy wae

A ASIAPLUS

Securities




DERIVATIVE TALK

nagnsn1sasnuouwus

BY RESEARCH DIVISION

GOLD FUTURES

swmmaqﬁmmmaw%’glﬁaﬁu Uit 16.2 A3BEY” 39 0.85% Yt 1,921
winy Suswvmuainnsdidenesdlugiugduninduaead viunansaay
Innfnaneaiuinginmsallunasuinsandy  wazawseluilglsy  wid
surasasan aia sudusuinsselngdusuiu 2 vesdia Uszaudgmma
n13su Inengldaniunisaldingnd iliiAnAInNIsalisIAsnasansy (win)
wliisutunendelumsdssguioud  dwsufudl  Feshanunisuser
sumsnanselsy  B0)  wndilsansgaziinsnenuduuduesuataing
Tanumeduad uazdainansndeluiunged Snsdnadoninedeulmues
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TP MeIe GF10J23 iiefu stumumamaialansan 250 Un Indt 31,620
um (1,922 wiey) TndiAessamesinain spot aaamindoulmuiim
1,921-1,923 widny masia GF10J23 Fulavaglunsey 31,450-31,800 U
MNnAnafnaiRedingimsalsuansluaniguazelsy  wyusiesAmesATl
Ausurunnay vhlineisennusi Trading GF10J23 UShar 1,910-
1,940 WSy %138 31,420-31,920 U™ uagAmUAA cut loss 100 UMINNNUY

Wataatuaudes nnsiAmeeradauliIinInNAn

GOLD SPOT
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GOH23 C: 1,922.30 daily
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Gold Online Futures

Lost Chg  %Chg Vol (o] Ol Chg
GOH23 1,922 23 118 23,337 24,289 -333
GOM23 1,99 22 .16 6,860 3,316 -201
Mini Gold Futures

Lot Chg %Chg Vol (o] Ol Chg
GF10G23 30,215 5 1 3,590 8,318 67
GF10)23 31,620 370 L1 842 3,3%4 28
GF10M23 31,710 9 1.25 656 1,521

fan: aneaudde valelde waa

wNBwg : $1AUATEY Gold Futures (Nighf
Session) Settle &4 1381 22.00 U. uazUsIL

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

firmesamese dyanas Technical Rebound nduTusnBumilowdu EMA 10 Su
AIBUViaLiBu Bullish Breakout A1aunIslunsay 129 $1910-$1940
Gold Online: w1 Trading $1910-1940 wag Cut Loss $3

GOH23 BASIS s:11919 GOH23-GOLD SPOT
GOHZ3 C: 1,922.30 ‘daily (Gold Online Futures Mar-23) GOH23 daily |
AT TR N
e - ."'*"i‘*-_.* . . =
18 ok T R o
lilrﬂ‘"h’illl ] —
o vi, ¥ e
B _l _|I ’I il.l‘l&' ant I Gold Spot Price,RT IQXGL
" TR Rti= R i .
A eyt b [JTTTIR S i -
'LI " - I ., "y .
[ N AR T |
Imam"ﬂl 26,9) Diff=1.1400
n: aneedse va. i naa i aneenidde va. il nia
nasidassininavArlniduuan A1uarunalsvaanuvey 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 31 87000 520.0 > 500 210) > 290
1,780 28,767 28,978 29,190 29,401 29,613 31,820.00 200.0 2,000 (210} 1,750
1,810 29,252 29,467 29,682 29,897 30,112 31,770.00 150.0 1,500 (210) 1,230
1,840 29,737 29,955 30,174 30,393 30,611 31,720.00 100.0 1,000 (210) 750
! ! ! ! ! ! 31,670.00 s0.0 500 (210} 290
1,870 30,221 30,444 30,666 30,888 31,110 34,620.00 0.0 _ (210) (210)
1,900 30,706 30,932 31,158 31,384 31,609 31,570.00 -50.0 (S00) (210} (710}
1,930 31,191 31,420 31,650 31,879 32,108 31,520.00 -100.0 (1,000) (210 (1.210)
31,.470.00 -150.0 (1,500) (210) 1,710
1960 31,676 31,909 32,142 32,375 32,608 31.420.00 e (2.000) 210) 2210)
1,990 32,161 32,397 32,634 32,870 33,107 31,370.00 7500 (2,500} (210 [2,710)
n: ansenidse va. oude naa fiun: aneenidde va. i nda
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