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SET50 FUTURES:

n1sWaan1uz Short S50H23 #1 995 9a gnUadaviany Juila1a SET50
Index USudunausunauszyu FED us Upside laiunn wuziise Short

S50H23 #1 1005 30 tviarinls 995 gauaz Cut Loss 4 30

SET50 OPTION:

wuztUadn1ug Long S50H23P1025 91 34 g Whsindnls 41 9m (SET50=
995) wag Cut Loss 3 30 A1A SET50 Wudia

SINGLE STOCK FUTURES:

wuzidie Long CPNH23 9w 70.10 uw Uaglunils 34.74% wnvinrnls

73.00 UM wae Lock fls 20% 7 71.10 um

wugii1die Long KTBH23 Mu 17.70 v wWavinfals 18.30 uam Cut 0.20 U

NN

GOLD FUTURES:
GF10 Futures : \Ua Short GF10G23 9 30300 v nbs 30 um aald

¥inn1ls 30010 UM waz Cut 100 UINAINNU

Gold Online: 1WA Short GOH23 yu $1960.4 #f1ls $1.1 fald fiidwirrils

$1930 waz Cut loss $3 3MNNUNIBUUY

FED VumoniUe 25BPS AMUAIA AONIUEIIGSAU 4.5-4.75%
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All Futures Long[ﬁhorf] Position : Confroct Accumulated Long[Short]
leng Sheort et 2Days 1 Waesks 1 Months
Institution 124316 154,083 29,767 52131 -79,359 -285,262
Foreign 147,961 153,261 5,300 26761 60633 -123,600
Retail 297329 262 262 35,067 78892 139,992 408,862
SETS0 Futures Long[Shori] Position : Contract Accumulated Long[Shorf]
leng Short et 2Days 1 Weshs 1 Months
Institution 34 597 32,520 2,077 3742 2608 2,187
Foreign 89,901 63,232 26,669 15986 -36513 80,721
Retail 78,662 107,408 28,746 12244 33905 78534

5ing|e Stock Futures Long[Shorf] Position 1 Controct Accumulated Long[Shorf]

Long Short Mat 2Days 1 Weeks 1 Months
Institution 70,053 97 853 =27 840 -59638 57 422 198,753
Foreign 18,858 64,016 45158 17,758 27301 64616
Retail 151,190 78,192 72,998 77384 84723 263,369
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Short]
Long Short et 2Days 1 Weshs 1 Months
Institution 5,921 5 580 341 355 2169 -5,
Foreign 38,962 25787 13,175 6749 2474 20959
Retail 22473 35,989 13,516 5,394 305 -14,993
Call Option Lona(Sherf) Position : Confroct Accumulated Long(Short)
Leng Short Met Z2Days 1 Wesks 1 Months
Institution 417 244 173 =127 -819 -1,231
Foreign 1456 52 04 128 -166 8,386
Retail 2,110 2377 =287 -1 5B -7, 155
Put Option Lonal(Shorf) Position : Contract Accumulated Long(Short)
Long Short Mat 2Days 1 'Wesks 1 Months
Institution 268 209 o -1580 15 -350
Foreign 30 100 -7l 269 311 1,066
Retail 7,056 7,045 1 -9 -326 -F16
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SET50 OVERVIEW
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1 SET50 Index S1flunsou 1000-1010 0

SET50 INDEX FUTURES

Direction Trading : M3ilnaa1ug Short S50H23 995 90 gndadmunayu Yuil
1M SET50 Index USuTumausunaussys FED s Upside linnn wugiihsa Short

S50H23 7 1005 90 1hvirils 995 9auay Cut Loss 4 99

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

il.a. 2565 i -1.64 9a Jagtueyd -2.50 daliniasnnnelviiUnanuglag

SET50 Option: wuzthidaaniuy Long S50H23P1025 71 34 9a hwils 41 g0
(SET50=995) uae Cut Loss 3 3A AR SET50 Hudia

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

100239 10.88 10,641
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 060 010 =10756 000 060  730% 026 74 7273 1047 004 6159  73%
S50H23C1050 190 040 =10518 000 190  4904% 128 772 15788 1007 010 5360  49%
$50H23C1025 580 130 =10308 000 580  283% 475 669 9103 997 025 4324  28%

S50H23C1000 14.00 280 =1014 2.39 11.61 1.16%  13.16 583 6257 9.66 0.48 3428 1.2%
S50H23C975  29.80 520 =10048 2739 241 D.24%  28.20 163 1838 10.37 0.7 24.00 0.2%

Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium Ch Volu Delta
remum R0 rven  Value  Value Premium Price Interest  Volatility Gearing Decay
$50H23P1075 76.80 -7.50 =9982 7261 4.19 -0.42% 77.44 42 83 ENANA -1.00 0 -13.05  -0.4%
§50H23P1050 53.60 -8.10 =9964 4761 5.99 -0.60% 53.53 25 423 9.14 -081 1707 -06%

S$50H23P1025 33.00 580 =992 22.61 10.39 -1.04%  322.05 72 14086 9.85 075 -2265 -1.0%
S50H23P1000 1640  -460 <9836 0.00 16.40 -1.87% 1552 373 5057 9.65 -0.51  -3142 -19%
S50H23P975 6.50 -2.20  =968.2 0.00 §.80 -3.41% 562 1315 9432 10.01 -0.27 4022 -3.4%

Pan: @e9uivy va. ol waa

AYIAUWUSANIUzVaIUNaINURAIUSINA

nawsounistovie SET50 INDEX
Tumsaaasnu na: SET50 FUTURES

UNDERLYING Close  Chg %Cha  asumsBoune
SET50 1002.39 9.44 0.94% 12/23
50000
Symbol Settle  Cha %Cha Vol. ol Ol Chg X
S50F23 1002.44 0.0 0.0% 35 106 0 0
S50G23 1000.00 5.2 0.5% 61 110 18 = _e0000
S50H23 997.50 7.2 0.7% 181255 584,021  -9,132 ]
S50M23 995.40 6.8 0.7% 17,566 44,404  -3,103 ~100000
S50U23 99100 6.4 0.6% 25550 21978 -303 150000
$50723 990.90 6.1 0.6% 1715 10,394 -295 -
_ -200000

SET50 Futures Lona(Short) : dryoun a:au Long(Short) _

Long Short Net 2 %u 2 #uenii 1éau -250000
qontiu 34597 32,520 2,077 3,742 6,798 2,187
FARTan) 89,901 63,232 26,669  -15986 -60,932 -80,721
madag 78,662 107,408 -28,746 1244 54,134 78,534

P37: @189 Ua. 1o1Ty waa P0: @189 Ua. Lowdy waa
P —_ — - ' '

AMAN1STU SPREAD ru duimrau21n ASPS MODEL SET50 ns:AuA1 PER A9

IhriLne Spread BSelna - B3eind

S50F23 S30G23 SSOHZ3 §50/23 S50K23  S50M23 () A 66E D.A. 66 1.8, 66E WA, 66E D.0. 66E Nn.8. 66E .. 66E
U 30 UA.66 cu 27 nw.66 cu 30 0.n.66 U 27 W.8.66 ou 30 W.A.66 U 29 0.8.66 PER155 888 ' 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
S50G23 -3.33 PER 16.5 945 960 967 974 981 1,003 1,025
S50H23 593 2260 PER 17 974 989 996 1,004 1,011 1,033 1,056

PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087

S50023 970 637 337
Ss0K23  -981 647 306 031 PER18 1031 1047 1055 1063 1071 1094 1,118
S5OM23 -8.80 545 164 173 142 PER185 1060 1076 1084 1092 1100 1125 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 CPNH23

Sentiment WsuInfiun1siliailes siudggniarioniiel wazmAnIaRENaaed
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%39 High Season wargsnawmuIadm Nasiiuduiinanvesnugania wazd

]

backlog s8laus muuny aAaselantduaumadaiuls QoQ wag YoY

ivueglunudlduvdy neldnsau Uptrend Channel &ayayisiuinusnanngss

Fonaunile EMA 75 Ju wiaudu MACD #n Signal Line ¥ Ust Mometum U1n
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wugd1die Long CPNH23 v 70.10 v Yagdurils 34.74% Wwininls 73.00

U™ wag Lock f1ls 20% 71 71.10 U

Future Underlying
Settle . Ol .
Future . Basis Vol Ol leverage| Upside PER 66F
Price Change
CPNH23 71.90 -0.35 31 627 -29 13.02 13.26% 26.03
n: ety va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD crie: T30 daily
Uptrana Channel ‘_—!_—_—_’—4—4—‘ 73.00
, L e
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Long KTBH23

audasnu Digital ruanuldiusauuugudeyadldanuuendifies 40 auau
dnsluids Valuation & PBV @918 0.6 win 89 Laggard SCB wag KBANK &U#19

ROE lag Div yield (318Uaza3a) 5711 5% fedrgeantungy s.n. Tng

1 wiuegluwualduv Ay viuseidy EMA 75 Ju draniindamie False Breakout

= o X A ' = & Y ) PN
ANNAUY U UBLAUANINATD UQ‘ULL?\T%@ﬂaULsU']ﬁUUﬁHU L{j'ﬁ/ill']EJ‘V] 18.40 v
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wugidie Long KTBH23 mu 17.70 um wWwiriils 18.30 um Cut 0.20 13N

‘VJ‘LJ
Future Underlying
Settle . Ol .
Future . Basis Vol Ol Leverage| Upside PER 66F
Price Change
KTBH23 17.73 0.13 1001 13389 434 19.63 13.41% 7.04
n: aneedse va. i naa
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD KTB G: 17.80 daily
1% . T :-"ﬁ-*-wv-""f"'ﬁlr‘ -
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TRACKING PERFORMANCE

Realized Profit on Feb 2023 | 0.0%

0% 1% 1% 2% 2% 3% 3% 4% 4% 5% 5%

-, P - = . . PP T -, -
wanawe meAnnnaasawaslinandaluiuasihduiny Goofunadediga dusaeauwmszauauniaziafufideidaweshbillaan e
lysimamau

Pan: @e9uivy va. oy waa

TOP 20 MOST ACTIVE VOLUME

t

e Basis Vol Ol Ol Change Lleverage Resistance Support

Price
1 SIRIH23 1.85 191 43,287 135,707 17,139 15.44 1.83 1.83
2 THANIHZ3 412 416 11,001 19,751 11,001 4 412 394
3 WHAHZ23 39 3.88 7,988 45414 1,827 9.28 3.92 372
4  AAVHZ3 3.09 3.08 3,148 42,656 - 63 8 3.14 3.08
5 5TPIHZ3 5.58 5.55 3,005 29,554 1,501 6.44 5.76 5.30
6 BANPUHZ23 117 116 2,946 26,592 - 1,297 16 11375 11.85
7 ITDH23 2.09 2.06 2,796 48,739 2,752 12.17 214 2.06
8 GUNKULHZ22 5.08 5 2,553 188,848 - 949 19 5.08 498
9 SPRCH23 1151 115 2,527 7,662 - 1,988 8.69 1168 11.40
10 BDMSH23 30.25 30.25 2,400 5339 - 1,600 17 30.76 30.25
11 TTBH23 1.47 1.47 2,196 45,895 968 1.47 1.45
12 IRPCH23 3.08 3.08 2,171 24875 125 9 3.19 3.07
13 VGIHZ3 4498 5 2,071 11,970 33 3.30 494 498
14 ICHIH23 12.42 125 2,021 13,926 380 7 12.40 12.20
15 COM7HZ3 32.88 33 1,699 9,172 81 494 35.49 31.25
16 5H23 2 2.02 1,613 22,275 602 10 198 193
17 CHGH23 3.95 4 1,550 8,168 1,535 1331 3.85 383
18 PLANBH23 5.82 89 1,502 36,952 1,502 7 5910 8.82
19 KCEHZ3 5477 555 1,219 9,174 - 67 8.55 54.30 53.70
20 TASCOH23 17.7 181 1,129 2,821 - 511 4 17.55 17.40
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GOLD FUTURES

FIANDIAMANANTTIOAY WITUTY 21.5 Wiswey w38 1.11% Ua? 1,950.2

£%
v =®

Wgyn vaawaussynuleuiensiuvesuimsnanansy (we) duRuiul
aonie 0.25% auAn gseau 4.5-4.75% wieudsdyanntuilaluansyisy

yraosmy  wenINinmsilamedeyaimrugniaanigeoune  lngdyiin1ansuan
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v o

Wau 1.0, USudiasdseausaniuasis w.a. 2563 AMmsiunaduAiuneaans

gouA uay Dollar Index anas 0.92% Uadi 101.14 gn druduiedevyusie
o o o o Q’I e a aaa

Timmesin  dwiuiull desiamunsussyusuiansnanglsy  (B30) uae

8anqw (U188) AABAIUNITINNUUBNNIANYATVBIENSTINTUANS Y18

nagnsnasavnu

TPMeIE GFL0G23 Wlefu stunusaialansaa 120 U1n Tafl 30,270 U
(1,947 Widsgym) MmnisAmesdnain spot ageiiadeulmuiinu 1,953
WRBYY ARSI GFL0G23 Yuflazeglunseu 30,250-30,600 uw Anka
Uspailausutunenideludamaranimuma  wyusemessid 1,950
wiseys Yiliinawuanansnida Short GF10623 yutade 30,300 U YJagdu
fimls 30 v wuzideanuzll Taediidwinnils 1,930 witsgys wie 30,010
UM wazimuaga Cut Loss 100 umannyu ietesiuniandss mingm

nasAnadouliminanAIn

GOLD SPOT

IGXGL C: 1,954.01 daily
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Gold Online Futures

Lost Chg  %Chg Vol (o] Ot Chg
GOH23 1,959 17 0.89 23,337 24,289 -333
GOM23 1,987 17 0.85 6,860 3,316 =201
Mini Gold Futures

Lot Cha  %Chg Vol. [o] Ol Cha
GF10G23 30,270 1 3,590 8,318 67
GF10)23 30,340 150 0.63 842 3,344 28
GF10M23 30,370 190 0.63 656 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.




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

GOLD ONLINE FUTURES (GOH23)

AAn1951A M09 wndsluwinlinuUy aduayusieidy EMA 10 Ju wiaumeuwms

a

\Wieuyindamae Higher Low wag Higher High vaus#l MACD wndaufivilownueug
Annsaunsiaaeulmluszezili 1940-1970 WSy

AU 1Ua Short GOH23 i $1960.4 difls $1.1 fiald fidwinnnls $1930

way Cut loss $3 91N1U

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,958.30 daily ] (Gold Online Futures Mar-23) GOH23 daily |
pmplTT TR
N e B e . pooo wiEL - o
L . T
" uy, enlf an A -
I'- ‘l,.-"r*' Gold Spot Price,RT IQXGL R
i TR
LTt L L : o
b 1 . ) . SR L]
:mamm %.9) T o7 5000 :
fan: aneuise va. il waa un: @iy va. el waa
o w G o o
nasndassaAnavAriAiduuin A1uarunalsvannuvey MINI GOLD FUTURES
UNE0NUS EE0E
FX (uw/ USD) _ _ - .
(Aresswlau 28.10 uwn/druruy/do)
32.50 32.75 33.00 33.25 33.50 pp— e T TS e

1,600 24,717 24,907 25,097 25,287 25,478 future wulsuulas (menu) VAT (i) (mevulgvi

1630 25181 25374 25568 25762 25955 30,580.00 2300 2,300 (210} 2290

660 30,540.00 200.0 2,000 210} 1,750

1, 25,644 25841 26,038 26,236 26,433 30.490.00 . 1500 210) 1,290

1,690 26,107 26,308 26,509 26,710 26,911 30,440.00 100.0 1,000 (210} 750

1,720 26,571 26,775 26,980 27,184 27,388 30,380.00 50.0 500 i210) 280

1,750 27,034 27,242 27450 27,658 27,866 Bl L - ol =
30,280.00 -50.0 (500) (210} (710}

1,810 27,961 28,176 28,391 28,606 28,822 30,180.00 -150.0 {1,500} (210} (1,710}

1,840 28425 28,643 28,862 20,081 29,299 30,140.00 -200.0 (2,000} (210) (2,210)
30,080.00 _250.0 (2,500} (210} (2,710}
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