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SINGLE STOCK FUTURES:
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GOLD FUTURES:
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Gold Online: tuzu1 Trading $1970-$2000 @z Cut Loss $3
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All Futures Long[Shorf] Position : Contract Accumulated Long[Shcrrt]
Long Short et 2Days 1 Wesks 1 Meonths
Institution 148,715 148,428 287 -13,585 44 485 617,222
Foreign 187,784 148,843 38,941 48,703 6677 179,824
Retail 266,499 305,727 39,228 35117 51162  -797,046
SET30 Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short Mt 2Days 1 Wesks 1 Months
Institution 39,095 42715 -3,623 -856 =105 42 501
Foreign 118,437 94 127 24310 33,874 34216 1,565
Retail 110,261 130,948 20,687 33008 -34111  -44 466

5ing|e Stock Futures Long[Short] Pasition : Confract Accumulated Long[Short]

leng Short Mt 2Days 1 Wesks 1 Months
Institution 76,180 BS,084 9 804 18,078 21023 560,262
Foreign 27 203 16,414 10,789 16,518 -28,096 159,819
Retail 95,761 56, 745 -585 1,560 7,073 720,081
Metal Futures Long[Shorf] Pasition : Contract Accumulated Long[Short]
Long Short Met 2Days 1 Waeks 1 Months
Institution 4513 4237 676 202 487 3,817
Foreign 40,4584 37,099 3,395 -2,154 -180 23,599
Retail 25,399 28,470 4,071 1,852 307 27,416
Call Option LenalShort) Pasition : Contract Accumulated Long(Shor)
Long Short Mt 2Days 1 Weeks 1 Months
Institution 1,344 1,410 55 =138 -778 11,748
Foreign 878 549 329 188 1,723 1,851
Retail B408 B 669 -253 -£5 875 5 857
Put Option LonalShort) Pesition : Confract Accumulated Long(Shor)
Long Short Mt 2Days 1 Weeks 1 Months
Institution 164 142 22 -T8 -2077 -7, 428
Foreign 566 4186 150 277 BO7Y -1,802
Retail 4799 4971 72 S198 1,180 9,320

w&S'A PLUS \\\\ W\

T Vv
et || 1111




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

SET50 OVERVIEW
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SET50 INDEX FUTURES

Direction Trading : Aduumillonandusudsandudyaruuvindefianiwes
Fund Flow Nillenaluandu wugd Trading S50H23 N5au 955-970 ALas Long

AS8UAY

Spread Trading: AAN158] Spread ¥%ie S50M23 aude S50H23 a1 Sudi 30

fl.A. 2565 Az -3.10 90 Yagtuegi -3.10 dslinhannneliideaniuglag

SET50 Option: Wuzt1 Long S50H23C925 71 30 ga(Set50 = 955) WWwihls 38
n(set50=965) uag Cut Loss 3 90

S50H23 (30 MIN CHART)

S50H23 C: 959.00 30 mins
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SET50 Index Last 1¥r Hist. Volatiity 2Week Hist. Volatiity

961.249 11.69 28.9002
Call Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premum Chd  “ren  Value Vale Premum Price "OU™ interest Volatiity _C'° Gearing Decay
SH0H23C1025 0.10 -0.20 =1025.1 0.00 0.10 6.64% 0.01 755 15585 2071 0.01 103.20 6.6%
S50H23C1000 040 0.00 =10004 000 0.40 4 07% 0.29 2400 17882 17.36 0.04 102.92 4.1%
SS0H23C975 340 040 =08784 0.00 3.40 1.78% 3.06 3205 11438 17.21 0.25 7110 1.8%
SH0H23C950 14.00 2.30 = 064 11.29 271 0.28% 14.17 1557 068 16.20 0.67 4612 0.3%
S50H23C925 36.00 3.90 =961 36.29 #MAMNA -0.03% 3498 230 1863 2219 0.88 23.60 0.0%
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium  Chg Even Value Value Premium Price Volume Interest Volatility Delta Gearing Decay
S50H23P1025 £5.00 -6.30 =960 63.71 1.29 -013%  65.47 2 1040 #MNANA S -1.00 1479 -0.1%
SH0H23P1000 4040 -6.60 =050.6 3871 1.69 -018% 4075 70 30582 #MANMKA 100 -2379 -0.2%
SS0H23P975 19.00 -5.20 = 056 1371 5.29 -0.55% 18.53 373 4918 17.11 075 -37.82 -0.6%
S50H23P950 450 -3.20 =9455 0.00 450 -1.64% 4 65 1481 5519 15.88 -0.32 -69.00 -1.6%
S50H23P925 1.00 -1.10 =024 0.00 1.00 -3.88% 0.46 1415 7012 19,35 -0.08 -80.82 -3.9%
n: aneedse va. i naa
- AJIAUWUS an1u:zvadinainusmgus:inA
NIWsSoUN1ssov1e SET50 INDEX '
Tumsaaasnu na: SET50 FUTURES
UNDERLYING Close  Chg %Cha asumsBoune
SET50 96129 4.62 0.48% 23/3/23
50,000~ - 50000
Symbol Settle  Cha %Cha Vol. Ol Ol Chg 0,000~ 0
S50F23 1002.44 0.0 0.0% 35 106 0 30,000 -
S50G23 97118 0.0 0.0% 81 97 0 E R PV PR SR o VAR - ~s0000
0,000 -100000
S50H23 959.10 5.2 0.5% 169,759 424,802  -7,314 )
S50M23 956.30 5.7 0.6% 85117 140,399 13,371 (10.000) 2 -150000
S50U23 95180 5.5 0.6% 9,361 35,480 -270 20,000) -200000
S50723 95180 5.2 0.5% 3452 19,287 -39 ‘i;zzz , 250000
SET50 Futures Lona(Short) : &rucun a:au Long(Short) (80,000 ~300000
Long Short Net 2 5u 2 #Hulenvi 1hiau (60.000) -— - R - = - o = - - - - -350000
doantiu 39,006 42,719 -3,623 -866 16,841 42,901 T T T Z T E T T X 4 T U
FARTa) 118,437 94,127 24,310 33,874 85,600 1565 i i i § § g ﬁ i g g § z
maday 110,261 130,948 20,687  -33,008 -102,441 -44,466
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AMNAsni SPREAD ru Fuidou9in ASPS MODEL

Ihhne Spread B3dina - B3eind

S50F23 $50G23 S50H23 $50J23 S50K23 S50M23
U 30 .66 ru 27 Nw.66 ru 30 0.n.66 U 27 10.8.66 tu 30 w.n.66 ru 29 0.8.66
S50F23
S50G23 -333
S50H23 593 -2.60
$50323 -9.70 -6.37 337
S50K23 -9.81 -6.47 -3.06 031
S50M23 -8.80 -5.45 -1.64 173 142

*gundgudaseanidoulongsswing w.e. - fi.a. 66 whiy 1.75%
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SET50 fis:AuA1 PER fi199

(i) u.n. 66E  D.A. 66E W.8. 66E w.n. 66E D.8. 66E n.8. 66E  s.n. 6E
PER155 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
PER17.5 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 18.5 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 ORIH23

marilsUnd 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 munisdmevneulag Ivisnds 9
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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 11.79 -0.01 - 0 10.92 9.86% 8.19
a1 aneuide va. owde waa
HISTORICAL PRICE TECHNICAL CHART
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Long CPALLH23

A

wnlunnlsTud) 2566 — 2567 wad CPALL A1maztAulalalusmsn 45% way 11%

MINEIFU IINNSAULIYRIYNFINA W9 §3naazaInde (7Eleven) Ads MAKRO

war A1UaN Lotus’s Anagdinmlsiiulpdulame s12An8anU18EgLANTUINN

WisugNaTLAULeRA 89 PE 34.8 i1 (Aefedaumnds 7 ) Fair Value winfiu 72 ym

ivuegludnuniy Sideway %3¢ Technical Rebound Mageu EMA 10 Fu v1n

Eule TuALsEesauazsuaUY dlan1avdulunaaay EMA 200 T4 91 63.75 U

nagnsnasavnu

wugiiie Long CPALLH23 nu 61.25 v Jagdurils 44.37% Usuidvimlsly

7 65.00 UM way e Lock fls 30% 71 62.50 U

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
CPALLHZ3 6330 -0.20 349 1209 -335 - 13.64% 30.54
an: angenidde va. Leide wia
HISTORICAL PRICE TECHNICAL CHART
YD aMTD CPALLC:62.75 | daily

4.4% "‘ ‘-
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TRACKING PERFORMANCE

RestedProfien floratzs _ o
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TOP 20 MOST ACTIVE VOLUME

Vol Ol Ol Change Leverage Resistance Support

1 BCPGHZ3 9.85 9.85 14539 1963 - 14539 424 10.01 975
2 JASHZ3 21 2.08 9,077 75,519 - 5,073 461 235 202
3 VNGHZ3 4591 5.05 7,002 84 - 7,002 1487 5.00 491
4 R5HZ3 152 152 2,100 8,895 - 2,100 5.86 15.20 1489
5 TUHZ3 147 147 1735 5,060 - 1,435 9.10 1470 1396
6 KBANKHZ3 13249 1315 1,675 2915 - 151 1121 132.49 126.27
7 TQMH23 32.68 33 1,621 2,029 - 821 1.66 32.68 2981
8 5CBH23 10258 102 1,293 3133 - 143 879 105.87 10131
9 ITDHZ3 161 161 1,008 6,103 - 1,005 1217 164 137
10 BANPUH23  10.89 109 719 11,475 - 586 16.03 1149 10.70
11 AAVHZS 272 272 709 7,305 - 685 8.48 274 255
12 PTGH23 1423 143 666 3,241 - 457 498 1450 14.00
13 CKPHZ3 4.13 414 604 2,950 - 600 4.88 4.33 4.02
14 CRCH23 45.65 4575 503 izl = 502 46.08 4516
15 TTCLHZ3Z 4.4 4.4 500 26 - 500 6.61 4.68 4.40
16 BAH2Z3 128 128 500 1,603 - 500 16.71 1352 1280
17 WHAUPH2ZS 398 3.98 500 6,001 - 500 9.52 4.01 3.98
18 STECH23 1291 13 423 3,248 - 163 6.19 1293 1210
19 CBGH23 100 100.5 415 1258 - 415 6.56 10177 100.00
20 IMTHZ23 46 47 414 921 - 409 4855 46.00
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GOLD FUTURES

FIANBIAAAINANTTIIEAU LNTUDN 26.3 WisHey" w38 1.34% Unagil 1,993
WRgy dusmyusiaiiasnnnisiisuimsnanansy (W) dedyiadnded
1935U51Tusnsnendes TneainnisAinnisalensinentUeuleguny (Dot Plot)

1 (%

AalaUuTunonDugeangsedu 5.1% il Jdiunasmdenisuiuiu
nonileBnifies 1 afilull 2566 uarasiduUsvanaRauAd 2567 uonaniisan
yesrfithdounanmadndevesnemu SPOR Fufunewmunesduvidlug
fignveslan MuiiseruUiinunisiionsouiuiu 2.31 fu 9E580U 925.42 Fu

fodusziuiiguaelusouiiou 5 ey
nagnsnasavnu

e GFL0J23 lefiu winTumumaialan 200 vm Jadl 32,310 U
(1,995 Wwiwy) ganisAmesdiaain spot agaiedoulmuii 1,993
WRBEY AIMT1IA1 GF10J23 ’B“uﬁazaaﬂuﬂiau 32,150-32,500 U 71FiN1951A"
nesdidallonatuniumunssuarmety  vusiinaiavesmiveaslah
nstuiunendUav Fsliwusihlvdnamuiianiusduiunen eddouugi
Trading GF10J23 UStiau 1,970-2,000 38y 3o 31,900-32,390 U ey

nungn cut loss 100 U edasiumnudss mnsiamesdnioulniie

1NAN
GOLD SPOT
IQXGL C: 1,991.80 dailyr
P Uptrend Channel i = |
lllrm.-". hll T i v 1970
LT 3 i
." |"“".","'-Iill"‘1..,; L .
A R A
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Gold Online Futures

Lost Chg  %Cha Vol (o] Ol Chg
GOH23 1,998 19 0.98 23,337 24,289 -333
GOM23 2,026 20 1.00 6,860 3,316 -201
Mini Gold Futures

Lost Chg  %Chg Vol o]} Ol Chg
GF10G23 30,215 S 1 3,590 8,318 67
GF10J23 32,310 270 0.84 842 3,344 28
GF10M23 32,390 27 4 656 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)

AAN1951AIMBIAT WUISUNMILNaUMTBIE EMA 10 Ju wiauyindee Higher Low

Momaiuseusuid amanseunsadeulmi $1970-52000
Gold Online: w1 Trading $1970-$2000 wag Cut Loss $3

GOH23
GOH23 C: 1,975.90 daily
#__+.-1u--¢'..'| T 5 1865 e
il'.l_'r. .- (R ) I-+
[P B AR )
Tsi1(14, 70, 30, 1)
volume_colored_EMA1(5)
as=aNNl | || |‘ ‘\“\ || ||\ ||
n: aneedse va. i nda
o w &
mqua\lmmna\m'ﬁmdumn
FX (u2n/ USD)
34.00 34.25 34.50 34.75 35.00
1,750 28,282 28,490 28,698 28,906 29,114
1,780 28,767 28,978 29,190 29,401 29,613
1,810 29,252 29,467 29,682 29,897 30,112
1,840 29,737 29,955 30,174 30,393 30,611
1,870 30,221 30,444 30,666 30,888 31,110
1,900 30,706 30,932 31,158 31,384 31,609
1,930 31,191 31,420 31,650 31,879 32,108
1,960 31,676 31,909 32,142 32,375 32,608
1,990 32,161 32,397 32,634 32,870 33,107

P37: @189 Ua. 1o1Ty waa

wASIA PLUS

Securities

BASIS s:r913 GOH23-GOLD SPOT

(Gold Online Futures Mar-23) GOH23 daily ]

R L L D] | L TmOT
TS b, ot

Gold Spot Price,RT IQXGL

fn: @ne9ide va. Loy waa

A1uarunlsvaiAnuves MINI GOLD FUTURES
UNECNUS WEE0e

(Fireaswmlau #8.10 uny/drunuy/do)

Faia Avrls AIESTULLEU+ fvls
future waeuulas (miavu) VAT (um)  (mieanu)ave
32,550.00 250.0 2,500 (210} 2250
32,510.00 200.0 2,000 (210} 1,750
32 460.00 150.0 1,500 (210) 1,290
32,410.00 100.0 1,000 (210} 790
32,360.00 50.0 00 (210} 250
32,310.00 0.0 - (210) (210}
32 260.00 -50.0 (500} (210} (710}
32,210.00 -100.0 {1,000 (210} (1,210
32,160.00 -150.0 {1,500) (210} 01,710
32,110.00 -200.0 (2,000) (210} (2,210)
32,060.00 -250.0 (2,500) (210} (2,710

P0: @189 Ua. Lowdy waa




