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SETS50 OPTION:

uuziirse Long S50H23P1050 ttadesfiuarnuidesd 35 9a (SET50 = 1020
) Whvinils 45 9a (SET50 = 1010 ) wae Cut Loss 3 3A 3NYU AN

SET50 wn39vulunsauanm

SINGLE STOCK FUTURES:

WU Long BECH23 UStaau 10.70 U wWhvinAals 11.30 um wag Cut

loss 0.20 UMY

[Unsa1uz Long HMPROH23 Wulade 15.40 um Wiils 16.40 uwm uag

Cut Loss 0.20 UMMINNU

GOLD FUTURES:

Ruiloanigiisouss yumAmemduNIUTan $1900 vasiiiuunudadd
Jeuugin Trading GFG23 nsau 29590-30060 UM ($1880-1910) wag Cut

loss 100 UIMaINNU

U.S. CONSUMER PRICE INDEX (CPI) YOY
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All Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 176314 167 624 8,690 21855 114757 41329
Foreign 90706 117,992 27286 43067 -45459 26,045
Retail 262384 243788 18508 64922 160216 67374

SETS0 Futures Long[Shori] Positon : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 26 676 28692 2.016 1546 2159 6579
Foreign 53,868 70,103 16,235 25200 -15389  -1,301
Retail a2 210 63,959 18251 26746 1755 7 880

5ing|e Stock Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 129618 112,941 16,677 13592 109,774  -36784
Foreign 20,389 31,365 10,976 19,418 -47247  -51879
Retail 129,55 135,252 5,701 33010 157,021 88,663

Metal Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

leng Short Met 2Days 1 Weshs 1 Months
Institution 2115 2274 -158 282 g8z -3,358
Foreign 16,016 16,037 21 1451 9858 20,380
Retail 17,687 17 507 180 4733 10740 17022

Call Option Lona(Short) Position : Contfract

Accumulated Long(Short)

Long Short et Z2Days 1 Waesks 1 Months
Institution 825 59 766 1,013 508 360
Foreign 214 181 33 57 6,810 7,064
Retail 1,271 2,070 799 4,070 5202 7624

Put Option LonalSheort) Position : Confract

Accumulated Long{Shor)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 56 235 =175 112 -B1 3,502
Foreign 121 39 a2 137 451 2482
Retail 2,051 1,954 o7’ 249  aT0 6084

A ASIAPLUS

Securities &

et || IRRR
il ]




DERIVATIVE TALK

nagnsnisaJnuouwus

A

BY RESEARCH DIVISION

SET50 OVERVIEW

N3I8NURUNREANST RO 5.0. V818FI 6.5%)yoy WATzaaad -0.1%mom A
pamain  Seldunsnengianuidetivesiinasusefimmaiuileansgiiin
gean vaizinsanduuleuionisfuves FED $18991n FEDWatch Tool A
FED azdfutumenifeludng 025% il 4.75% dauﬁmamﬂym%ﬁmmgqa;m
Tuthanans® 2566 71 5.00% n1sfAudsumyLse Dow Jones USuTu 0.64%

31U UAY Brent Uanll 1.65% aiunng Dollar Index 8ouA1as 0.89% ¥qn

'
o

ianvesti 102.3 Fudainazilu Sentiment vanviywsie SET50 Index wioesls
Amufiavs Fund Flow 7iduazasmluszezduislunainiu SET50 Index

& [ 1a I g @ 1Y v
Futures HazAaIRATIEITNUL VA9INAMEUUINBTIANIIAAAUY 4.1% ’«Jumq

WISU 33.00 UI/USD  Ssoradudadeivinlinsaunisiuvesdndaniunseu

1010-1020 99

SET50 INDEX FUTURES

Direction Trading: NM155181UR&WBLA0Y 5.0, NTIANI1EHIUIAES YU SET50
uel Fund Flow M19ga9e13vilinsaun1s3udnie wugdl Trading S50H23 lunseu

1010-1020 RIZRE Short nTUUU

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

Ly

il.A. 2565 Az -1.64 90 Yagtuegh -3.60 dsliintannnelnileaniuglag

Y

SET50 Option: Wuzi150 Long S50H23P1050 Liledesruanuidesil 35 qn
(SET50 = 1020 9) +t1virrils 45 9a (SET50 = 1010 9) wag Cut Loss 3 90 210

N AR SET50 undsulunseaudniin

S50H23 (30 MIN CHART)
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Last 1% Hist. Volatiity 2Week Hist. Volatiity
SET50Index 1011.80 1117604 10.12862
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 170 020 =10767 000 170  B41% 148 226 5800 975 008 4969  6.4%
S50H23C1050 500 050 =1055 000 500  427% 442 1204 12045 989 020 4020  43%

§50H23C1025 12.00 070 =1037 0.00 12.00 249% 109 590 6943 10.05 0.38 31.90 2.5%
S50H23C1000 2360 0890 =10236 11.80 11.80 117%  22.52 87 4054 10.03 0.59 25.21 1.2%
§50H23C975  41.80 240 =1016.8 2680 5.00 0.49%  39.61 11 1444 11.02 0.76 18.36 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 6750 110 <10075 6320 430  -042% 6665 2 17 1055 -089 -1339  -04%
S50H23P1050 4610 010 =<10030 3820 790  -D78% 4466 3 417 1052  -078 1713 -08%
S50H23P1025 2700 -1.00 <998 1320 1380 -136% 2623 145 1306 986 062 -2320  -14%
$50H23P1000 1350 -080 <0865 000 1350 -250% 1202 291 3711 974  -040 -3032 -25%
S50H23P975 610  -0.60 <9689  0.00 610 -424% 500 874 6136 1017 022 3641  -42%

Pan: @e9uivy va. ol waa

AALWUS ANUzVoIlinaINuAIIUS:INA

nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Cha %Cha asumsBoue
SETS0 011D 013 007 13N
- 50000
Symbal Setle  Cha %Cha Val. Ql Ol Cha 0
SEOFZ3 101360 2z 0.7 30 737 -4 -
SE0GZE A00. 70 07 01 26 10 -4 ~ -50000
S50HZ3 009,50 13 0% 144823 SET.5M 10,158 100000
SEOMzZ 100630 15 0.1 12640 38484 757 150000
S50LZS 00120 14 0.1 2459 17,185 273 -
550723 1001.00 12 0 2,274 5,751 45E - 200000
- -250000
SET50 Futures lonaiShert) : dnunan aaU Long(Shor)
Long Short Met 25u 2 dulami 1idau 8N - &I S S s s s S T a - -300000
—y 26676 28632 -2 016 1546 1685 6579 2 3 % 2 2 T T 2 T T Z G
5 o % & g 0 o L1 [ [ [ 0 [ L1
damd 53868 V0103 235 -25200 13070 1300 ¢ 22 2 2 2 2 2 2 2 2 2
odan g2 B3S59 18,251 26746 -14.735 7840
i anedse va. e wda ey va. il waa
- - A J
AMAN1STU SPREAD ru duimrau21n ASPS MODEL SET50 ns:AuA1 PER A9
IhriLne Spread BSelna - B3e¢ind
S50F23  S50G23  S50H23 550123 S50k23  S50M23 (i) Un. 66E DA 66 .o, 66E WA, 66E D.8. 66E n.e. 66E 5.0, 66E
ru 30 U.A.66 tu 27 nw.66 cu 30 0.A.66 U 27 1W.8.66 U 30 W.A.66 cu 29 D.8.66 PER155 888 ' 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
S50G23 333 PER 16.5 945 960 967 974 981 1,003 1,025
5023 593 260 PER 17 974 989 996 1004 1011 1033 1,056
S50J23 970 637 337 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 1,105 1,113 1,122 1,130 1,155 1,180

S50M23 -8.80 -5.45 -1.64 173 1.42
*Runfigudaseanifoulamesswing w.e. - 9.0, 66 windu 1.75%
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SINGLE STOCK FUTURES

Long BECH23

[
v o =2 1

4Q65 Wrazirunmstumlaanguianlulasunad anselalavaniuiuimiy us
AudnsInsledounasuadussau 70-75% HAuAIaniTitenudasiiniss
Tdaulawantutae lesunagavinevest Ussanamlsy 2566 1 831 duum

Fiule 27%YoY angudidlulid DCF 1# Fair Value T 66 7 12.70 v
AusIAYEegluYI Sideway Up @1an@auuisiuiess 11.10 um waziinnisge
ynlivaauniuuinm 10.70 v flemaiudmngIund Wvsned 11.30 v
nagnsn1sadnu

Wizl Long BECH23 Ustaau 10.70 uw wWviimils 11.30 U wag Cut loss 0.20

UIMNINYUY
Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BECHZ23 11.13 0.13 614 14967 -287 13.57 29.59% 2239
a1 aneuide va. owde waa
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD E‘TF 105 » o "\ aaly.

SETS50

07%

5 o F
MEDIA "l - L
e cacred AT —

rsif(14, 70, 30, 1)

Tzt
0% 1% 2% 3% 4% 5% 8% T% 8% 9% 10% C—— _
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Long HMPRO23

MlsazAulansalugin 4Q65 91N 8RN

A

gNAIAIIAULALTS 3INNITUGYN

High Season weanguAUaN~ esandudasiifinnsvieaiien wazn1sdudiely

douuniign IudduAianneasvanusiatiu aznduunglanuinTudnasy

Awnawmella 8n Low Wag en High W3aun1s Breakout NTOUUU Sideway @4

doyayranda Upside Slonavdutiusie wWhnaneviimilseguian 15.50/16.00 U

nagnsnasainu

wuziiie Long HMPROH23 vju 15.40 um Jagdurils 13.82% winrls 16.40

UM wag Stop Profit ﬁﬂqu

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
HMPROH23 1555 0.05 103 4308 -98 959 22 22% 27 95
n: aeenide va. 1eide wda
HISTORICAL PRICE TECHNICAL CHART
YD VD HMPRO C: 15.70 daily
. 21% lIl"'flli“'l . Wit -
_ 1 mh‘l“|\"'i»'u.m".T A III».I_l“,;ul|m.|"..l'..,.|*r""'|ul
6.4% '“Ih“rTl ity { ..l-'*""")h‘hlh'l‘h"’“ “'"lhl'“:'”"".m
i
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TRACKING PERFORMANCE

estaed Prefven dan _ o

Y10z Resled Promt _ o

s = s, . ' . ooy - s 2
e medmausanauwasldmadsluiusduiudumy Jeutunadedign dunspeuwmuazauauniazfeiufideidtuunhlilaanush
flyefpananu

Pan: @e9uivy va. ol waa

TOP 20 MOST ACTIVE VOLUME

Vol Ol Ol Change Leverage Resistance

1 SIRIH23 1.68 165 29,623 140,301 - 15,010 15 165 164
2 ESS0H23 2Lk 2L 20,669 22,129 3,763 ) 9497 1034
3 PLANBHZ3 8.2 85 12,071 32,448 - 6,040 7 798 8.00
4 AAVHZ3 31 3.02 8,209 44 375 - 3,617 8 3.15 3.02
5 GULFHZ3 53.65 54 7,708 21,465 6,151 3 55.00 52.39
6 BLANDHZ3 1.07 1.07 7,517 90,072 - 3,238 ) 1.09 1.06
7 JASHZ3 2.32 232 7,063 209,350 - 1,451 5 2.33 2.30
8 IRPCH23 31 312 6,147 37,580 4,035 ) 311 3.05
S DTACHZ3 45495 46.25 6,133 13,656 3,352 11 4755 4425
10 BCPH23 338 345 5,670 5,923 1,148 12 32.35 32.00
11 THANIHZ3 4.27 43 5573 37,624 4,470 4 4129 423
12 KCEH23 5258 525 4,905 7,937 - 1,213 ) 50.86 4515
13 ITDHZ3 2.01 1495 4,204 57,652 - 860 12 201 198
14 WHAH23 4.02 4 4,141 44 696 1,985 ) 418 4.01
15 VGIHZ3 4.76 478 4,011 13,996 2,000 3 4.84 477
16 BANPUH2Z3 1242 123 3,699 30,673 - 2,366 16 12.42 1226
17 BEMHZ3 9.59 95 3,044 16,713 15 13 9.59 5.47
18 PRMH2Z3 7.7 7.7 3,032 13726 - 526 5 7.62 7.57
19 TRUEHZ3 4.8 4.84 2,756 95,793 1,550 12 491 470
20 MINTHZ23 3375 34 2,626 6,787 - 1,898 ) 34125 3319

P @8IV A, Loy Waa
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GOLD FUTURES

swmmaqﬁmmmaw%’glﬁaﬁu w'a%u 20.4 WiTegy o 1.09% %agjﬁ 1,896
WRE geantuseundt 8 Weu lealifuusamnuainnsmensalitsunans
nanseausg (nin) %NauﬁuLﬁ'ﬂumiﬂ%'uﬁué’mmaﬂLﬁﬂiuﬂWiﬂizﬁguﬂa’]&JLﬁau
i (31 ua-1 nn. 2566) ndseansglamsiiavduinaduilag (CP) swaes
adlufou 5.0, M dwalidnimansuunuiustinsanissias uagAity
noaansoauAn 1ag Dollar Index 21ufl v8uasitay 1% Unft 102.25 90 dnsy
ful Feshamuntsmenunamsdivesiunazglsloy  sudsiviamnderdiu

AUslneuesansy {udu
nagnsnisanu

FIAMBIAT GFG23 LipAU WiNTW 100 U Uadt 29,900 U™ (1,899.71585y)
g9nd1A9an spot angafindeuliusiin 1,898 wisegy A1ATIA1 GFG23
Tullaveglunseu 29,750-30,050 v wilkuleansgiigeuusaslupiou 5.0,

[ 1% = 11 a 1 1 o 14 ::gqu./ 1
WYUTIAMBIANNG 1,900 e waARuumndsen sibinuiiinaamuld
ansallaaniug Short & e wuall dwsunagnsiull wuih Trading
GFG23 U3kaad 1,880-1,910 wiTey™ 38 29,590-30,060 U Uaginnuagn Cut

Loss 100 UMY teUalon1avuInyumIngIAmedAaaeulmiinIInaIn

InAtiA GOLD SPOT

Downtrend Channel

e Set wov Sec b= fes o her nay an EN g es ot = tec
an n2
XA Corecy (GOt Spot $/07) Gold Kid YAU Dafly JAAUGR021-13JANRO23 Copyrghet 2023 Bloomberg Finance LP.

fan: @neaudde va. oy wae
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Gold Futures
FUTURES Lost Chg  %Chg Vol (o] Ot Cha
GFG23 25,900 1] 0.00 17 35 -88
GF123 29,950 -10 .03 22 178 -5
GFM23 29,850 -180 -0.60 27 2 18
Mini Gold Futures

Los Chg  %Chg VoL O Oichg
GF10G23 29,870 -10 0.03 5,101 8,876 1866
GF10J23 29,910 -20 0.07 1,198 3,156 ”n
GF10M23 29,980 10 0.03 832 928 28.

fn: @e9uive va el waa

MW - 51A1UAYeY Gold Futures (Nighf
Session) Settle a4 13a1 22.00 W. wagU3ung

MsPevrenndulutiaian 19.30-22.30 u.
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GOLD TECHNICAL

AAn1951A M09 VTS LAnwee Bullish Breakout atiuayunisiusine
W EMA 10 4 W@ununSuiiunse dedugaada Upside maldsunseu Trading

Junseunsndeulmlugag 1850-1900 widegy®

nasilassannovAalmduun SPREAD s:1919 GFV22 — GFJ23

FX (uan/ USD)

33.00 33.25 33.50 33.75 34.00
1,600 25,097 25,287 25,478 25,668 25,858
1,630 25,568 25,762 25,955 26,149 26,343
1,660 26,038 26,236 26,433 26,630 26,828
1,690 26,509 26,710 26,911 27,112 27,312
1,720 26,980 27,184 27,388 27,593 27,797
1,750 27,450 27,658 27,866 28,074 28,282
1,780 27,921 28,132 28,344 28,555 28,767
1,810 28,391 28,606 28,822 29,037 29,252
1,840 28,862 29,081 29,299 29,518 29,737

n: aneedse va. i naa fun: ey va. il nia
AruorurilsvaiAnuvey GOLD FUTURES AruorurialsvaAnuvey MINI GOLD FUTURES
UNEONUS WEE0e UNEONUS WEE0E
(Fresswlou 490.10 un/dhane/do) (Fresswlau #8.10 uwny/drunuy/do)
saile Avls AETIULIEN+ Avls sieila Ay AETTULEN+ Al
future wanuudas (znavu) YVAT (um)  (mevulagve future wisuulas (2@} VAT (umm)  (mievulgve
30,150.00 250.0 12,500 (1,049} 11,451 30,120.00 250.0 2 500 210 2,780
30,100.00 200.0 10,000 (1,049} 8,951 30,070.00 200.0 2,000 (210 1,750
30,050.00 150.0 7,500 {1,048} 5,451 30,020.00 150.0 1,500 (210 1,280
30,000.00 100.0 5,000 (1,045) 3,951 25570.00 100.0 1,000 (210} 750
28,850.00 50.0 2,500 {1,048} 1,451 29,520.00 50.0 500 (210 230
29,900.00 0.0 _ {1,045) {1,049) 29,870.00 0.0 - [210) [210)
29,850.00 -50.0 (2,500) (1,049} (3,549} 29 820.00 -50.0 (500} (210 (710)
28,800.00 -100.0 (5,000) (1,049} (5,048} 29 770.00 -100.0 {1,000 (210 i1,210)
25,750.00 -150.0 (7,500) (1,045) (8,545) 25 720.00 -150.0 (1,500) (210} (1,710}
28,700.00 -200.0 {10,000) (1,049} (11,049) 29 670.00 2000 (2,000) (210 (2,210
29,650.00 -250.0 {12,500) (1,049} {13,549) 29,620.00 -250.0 (2,500) (210 (2,710
n: aneedse va. i naa i aneenidde va. il naa
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