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All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 108,501 118,352 9,851 40,462 63529 -237,374
Foreign 92,279 92,778 499 244 3637 70,867
Retail 210,480 200,130 10,350 40218 67,166 166,487
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 25,408 25,365 43 855 -3,081 -5,740
Foreign 51,892 57,089 5197 3411 7326 80828
Retail 81,734 76,580 5,154 4086 4235  -75088

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

Long Short Mat 2Days 1 Weeks 1 Months
Institution 48 134 72,433 -24 255 -45638 45177 207778
Foreign 15,112 5,588 5,524 4981 -18789 -32639
Retail 70,330 51,555 18,775 40657 63966 240417
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 3,755 3,911 -155 -525 -3,8588 -5,258
Foreign 24 850 25,765 -515 -2, 226 6252 19,175
Retail 25,345 24275 1,070 3155 2354  -13917
Call Option Lona(Sherf) Position : Confract Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 200 135 5 -32 101 1,259
Foreign 151 59 92 384 1553 8632
Retail 1,256 1,413 157 352 -1654  -9.891
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 125 352 =237 -333 -3B89 1,452
Foreign 76 44 32 o1 =277 1,985
Retail 2,070 1,865 205 282 866  -3,447
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SET50 OVERVIEW

AUANIAABLATYEAIENIEYE  Recession  nMslduleunen1sRudenes
FED wUNIIA81AAIAYAINITII8U Initial Jobless Claim ViLﬁuﬁﬁuﬁwqﬂusau 4
Fouil 1.9 wausiumis ufsanuides Government Shutdown findusnegluge
aulandsaniiagty 3131 Sudwwdeyadlndnseumaunid 3138 &1
Suwideys nafumanevuanssuiuTuadlutg -0.8% 9 -1%  aeiitad
aelulssmmziunsanasuniulungy  sn. ndIN1ITeUNaUIENauNIs
4065 ¥04 BBL way KBANK 0onusininnain fufiamis Fund Flow lusvazdu
Buvzasadtaeuiuitoavdlusaaiu 1,715 Suumusdiduding Net Short Tu
SET50 Futures 3 5,197 dyan aelddadowndondnsdunin SET50 Index uil

Winsalunsou 1000 -1010 A

SET50 INDEX FUTURES

Direction Trading : Sentiment L“?Nawawa’mﬁuaw%éﬂ LLazLLNﬂ@ﬁu%ﬁﬁ:ﬂu
NAY 5.9.M8IN155189UIU 4Q65 FAIA ARG SET50 wugifeaauy Short 1u

1005 90 1iwirils 998 9auas Cut Loss 4 9m

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

il.a. 2565 i -1.64 9a Jagtuey -3.30 daliniannnelviiUnanuglag

SET50 Option: [Waaanug Long S50H23P1025 11 29 9a wuzthieserdwiiils
37 9 (SET50 = 1000 30) udg Cut Loss 3 3A AN SET50 un3asing

S50H23 (30 MIN CHART)
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SETS50 Index Last 1¥r Hist. Violatiity 2Week Hist. Volatility
1010.31  10.97 7.86409

Call Option

- Break Intrinsic  Time  Allin. Theory Open  Implied Effective Time
e e s T i e o S e et S i S e S e
S50H23C1075 130 000 =10763 000 130  653% 063 161 6502 1001 007 5266  65%
$50H23C1050 370 030 =10537 000 370 429% 252 780 12966 980 016 4474  43%
S50H23C1025 970 060 =>10347 000 970  241% 768 322 7262 992 034 3536  24%
S50H23C1000 2090 090 =10200 1031 1050  105% 1835 186 4557 1013 056 2703  10%
S$50H23CO75 3820 170 =10132 3531 283  029% 3520 24 1424 1088 075 1976  0.3%
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 6670 -210 <10083 6469 201  -020% 6931 O 38 ENANA 100 -1515  -0.2%
S50H23P1050 4760 -150 <10024 3968 791  -D78% 4627 3 429 989  -083 -1755 -08%
S50H23P1025 2340 060 <0966 1469 1371  -136% 2650 120 1384 981 066 2331  -14%
S50H23P1000 1490 -070 <9851 000 1490 -250% 1224 272 4182 1017  -043 -2043 -25%
S50H23P975 670 060 =09683  0.00 670  -416% 426 551 8200 1051 024 3601  -42%

Pan: @e9uivy va. ol waa
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nIwsoun1sBovie SET50 INDEX
Tumsaansnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha asumsboune
SETS0 101031 2.09 0.2t 1anEs
- 100000
Symbol Settle  Cha FCha Val, Ql Ol Cha 50000
SEOFZ3 003,30 33 0,34 50 3 o -
550G23 1007.30 21 0.2 B 13 1] -0
S50H23 100580 12 0.1 141420 572683 0 " 50000
S50M23 002,50 13 0.1 13438 41530 i} 100000
S50U23 997.40 13 0.1 1895 18050 0 -
sE0z23 5337.20 11 0.1z 25 7432 o _ ~150000
— - - -200000
SET50 Futures lonaiShert) : dnunan &AL Long(Short) . ]
Long Short Met 25u 2 dulami 1idau 8N . -250000
p— 408 25365 43 955 -5250 5,740 a4 T T L L T T T L T T
5 o ﬁ & m m m m m m m m o %
Pt 51,892  57.089 -5,197 -3, -8073 80,828 2 2 2 2 2 2 2 2 2 2 2
adan 81734 TE.S5E0 5154 4066 13323 -75.088
n: ansenidse va. oude naa fiun: aneenidde va. i nda
P - — - ' '
AMNISTU SPREAD fu duinauaan ASPS MODEL SET50 ns:AuA1 PER (]
IhriLne Spread BSelna - B3e¢ind
S50F23 S30G23 SSOHZ3 550123 S50K23 - S50M23 (i) A, 66E DA 66E 1.8 66E W.A. 66E 8. 66E N8 66E 5. 66E
-
U 30 U.A.66 (U 27 w66 ru 30 D66 tu 27 08166 cu 30 W.A.66 (U 29 08166 PER155 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
S5O0H23  -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
T - o
*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75% : : . . . . .
n: aneeidse va. e nda i aneenidse va. il nda
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SINGLE STOCK FUTURES

Long BECH23

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

wiuln 27%YoY anngudisludil DCF ¢ Fair Value U 66 91 12.70 v
AUTIAYUREIUYI Sideway Up @1@n@awuisiumesg 11.10 um waziinnisge

winldvigauunsuusna 10.70 v Mlemaiudvngsunid Whnnei 11.30 um

nagnsnisadnu

wugidie Long BECH23 vu 10.62 utn Yaqdumls 10.83% wWhvhiils 11.30

U Lag Cut loss 0.20 UIMAnnNNuU

Future Underlying
Sefile _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BECH23 10.73 0.23 2 15998 1 1367 29.59% 2239
n: ansenddde va. oude naa
HISTORICAL PRICE TECHNICAL CHART
YTD w=MTD [ BEC C: 10.90 . N iy
nl'l'I it
0.5% f hi‘-. LE !
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Long ADVANCH23

(% [
=

JzEzduUAIAMIbs 4Q65 ATU (+7%QoQ) axlugnasgauesy anselanmiuduuas

AuAlETelen  wwdlduainnsiuiivesilslul 2566 varidudunandsgels
dmiunn 2H65 uay U 2566 M18R31 2.2% uaz 4.0% auaau wenanil dudl

upside AUNUNTTe TTTBB waz JASIF Usziiiu Fair Value 3 2566 7 239 um

ammanedla dyanaidsunualiindundu anisianduindudu EMA 200

Tu wiewre RSIL3eNInNATY 50 Uadn1sidngion Bullish imsngegi 207 um

nagnsnisadnu

wuzi1die Long ADVANCH23 nu 198 um Jagdurils 4.50% whvidls 207 um

ey Cut Loss 2 UIMINnNNuU

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
ADVAMCH23 199.00 -3.00 113 5150 7 13.97 | 25.79% 21.02
an: angenidde va. Leide wia
HISTORICAL PRICE TECHNICAL CHART
YTD =MTD “ I‘“Jw‘af“l
SETSD e h ”\. #‘M}‘ ‘l I Ll“
. 17% ”lr | 1 e — 20700 E
: y 7 i o
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!n....,,.:u-m
-12.2% f rsi1(14, 70, 30, 1)
-15% -10% -5% 0% 5% 10% M

fan: @w9uidy va. ol waa

w ASIAPLUS ~

Securities 4 \
A \ 1
et | | RRRRR

o —
52 e

fun: @ne9ide va. Loy waa




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

t

veie Basis Vol Ol Ol Change Lleverage Resistance Support
1 TTBH23 1.44 1.42 11,530 52,904 5,074 1.48 142
2 WHAHZ23 39 39 9,002 48,418 - 1,094 9 394 3.84
3 ITDH23 2.06 2.06 8,103 55,273 - 3,935 12 2.09 2.04
4 BANPUHZ3 12.4 123 4737 34,643 3,617 16 12.45 11.88
5 PLANBHZ3 8.65 89 4531 33,410 1,491 7 8.65 8.64
6 SIRIHZ3 1.71 174 4316 137,253 - 754 15 1.77 1.67
7 BEMH23 9.62 965 3,609 17,565 563 13 962 544
8 ESS50H23 9.5 95 3,567 36,289 476 9 9.55 8.63
9  APHZ3 11.47 114 3,021 3,807 1,517 14 1176 1121
10 TENHZ3 119 12 2,801 14,622 2,333 5 12.35 11.35
11 THANIHZ23 431 43 2,506 38,141 - 500 4 435 430
12 EAHZ3 899 S0 1,738 7,686 71 16 89.90 87.33
13 IRPCH23 313 3.14 1,531 28,128 9 9 3.18 313
14 AWCHZ3 6.1 6.2 1,524 7,487 - 1,502 6.10 5.83
15 GUNKULHZ2 5.15 51 1,511 223775 501 19 5.25 498
16 KCEHZ3 487 49 1,494 8,929 2 9 52.56 48.25
17 HANAHZ3 56 56.75 1,259 1,967 - 882 7 60.49 54.80
18 GLOBALH2Z3 2074 20.8 1,220 1,722 - 810 8 2078 19.63
19 ORH23 2374 238 1,206 8,130 - 996 2411 2374
20 BICHZ3 36.28 36.25 1,202 7,404 701 9 37.63 36.28
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GOLD FUTURES

FIAMBIANAIAANSTloAY USULNAUY 27.5 wisugy Uadl 1,931.2 wisugys $u

o a

Uadenyuannmsgeud1vesiuneaats waansilameaslsiaananluansgn
vetRuileldknuqngeaniuudn sufnavasyghaanesiluamisi
gouueas  vudailniantsndnluniniafin-uosuaufin  uazsendiudn vl
pammAmsaiinarszasnsUsuTudasnenids Tns Dollar Index 21uil
gouras 0.33% Uadl 102.07 90 dUnsivth dosdinaudvil PMI Tuglsy vl
ssumsuslaadiuyarauaziney GOP lasuna 4 vesandy Feazdmmasio

AEn19AItuLaz A MasrMeasulmaiuneiukuneaans

nagnsnasavnu

1 MeeA GF10G23 Wlefu iy 280 vm Uil 30,210 U (1,932.6 1wiesy)
TnaLABITIMImMoIAIRaIA spot a'ﬁqmﬁm?ﬂ'auimu‘%nm 1,930-1,935 swgy”
ANMSIAT GF10G23 ’B’uﬁazasﬂuﬂiau 30,100-30,300 U tngn156AI96518 U
yasAmesilunseuAeutn e utaduimsusivansgidnan  Ssdamasie
ARUADAAIS Jauzin Trading GF10G23 Tunseau 1,920-1,950 wA38ey™ %3e
UShams 30,000-30,500 U wsimnsaneduiuluuaznseuun wusthseide
Short W¥ouiwumgm Cut Loss 100 v1maInyu iieTalonauiayumingien

nasAnadouliminanAIn

GOLD SPOT

IGXGL C: 1,933.08 daily
¥ i
v ].- 1950

,,,r"'!‘ [t \
|||I . lllrll. m " |
et | o M
th.:;"" JI il I Ty

0
ll L 1920

Il.-:

Vol cotored_SHATE

macd1(12, 26, 9)
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Gold Online Futures

Lost Chg  %Chg Vol (o] Ot Chg
GOH23 1,949 I 0.97 23,337 24,289 -333
GOM23 1,976 18 6,860 3,316 =201
Mini Gold Futures

Lost Cha  %Chg Vol. [o] Ol Cha
GF10G23 30,210 18 5 3,590 8,318 67
GF10)23 30,220 130 0.43 842 3,344 28
GF10M23 30,270 130 0.43 656 1,521 3

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)

AAn1951A Mo wndaluiwdldunty aduayumeidy EMA 5 Tu wioumewns
\Wieuyindamae Higher Low wag Higher High vaus#l MACD wndaufivilownueug
Annsaunsiaaeulmluszezilin 1920-1950 wswg

AuzU: Trading GOH23 Tunsou 1920-1950 Wseey

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,948.90 daily (Gold Online Futures Mar-23) GOH23 daily
.I‘l'..'+' - - .. wtiy, -k .
i el y TeagmT
AI-'*' -“._*ll__uiL.fr Fv'l" g
l." II '!! Gold Spot Price,RT IQXGL .
.y J om )
Iul b b “|+."_h! — . - T L.
[ e rmask [T ;
macn1{12 26, 9) DIff=19.2600
i aneeudse va. wide waa i @neudse va. il wda
o w G o o
nasndavsaninavaliriduuin muomn'ﬂsvmquvoo MINI GOLD FUTURES
UNE0NUS EE0E
FX (u21n/ USD) ) _ B .
[Aresswmdau P8.10 un/drunuy/do)
3250 3275 3300 3325 3350 p— e P T TE TP e

1,600 24,717 24,907 25,097 25,287 25,478 future wdeuuilas (fmevu) VAT () (avulave

1,630 25181 25374 25568 25762 25955 30,460.00 250.0 2,500 (210) 2,230

1,660 25,644 25,841 26,038 26,236 26,433 30,410.00 200.0 2,000 (210) 1,790

: : : ' : : 30,360.00 150.0 1,500 (210} 1,290

1,690 26,107 26,308 26,509 26,710 26,911 30,310.00 100.0 1,000 (210} 790

1,720 26,571 26,775 26,980 27,184 27,388 30,260.00 50.0 500 (210} 280
1,750 27,034 27,242 27,450 27,658 27,866 30,210.00 oo - (210) (210)
30,160.00 -50.0 (500} (210 (710)
1,780 27,498 27,709 27,921 28,132 28,344 30,110.00 -100.0 (1,000) 210) (1.210)
1,810 27,961 28,176 28,391 28,606 28,822 30,060.00 -150.0 {1,500} (210 {1,710}
1,840 28,425 28,643 28,862 29,081 29,299 30,010.00 -200.0 (2,000 (210 (2,210
29,950.00 -250.0 (2500} (210 (2,710)
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