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All Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 132,994 110,145 22,849 46,774 18,168 92,769
Foreign 122,687 115,446 7,241 -13,441  -78,580 -34,042
Retail 214,296 244,386 -30,090 -33,333 60,412 -58,727

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 26,798 27,424 -626 7,127 15,480 16,293
Foreign 89,204 84,299 4,905 -27,733  -88,062 -159,807
Retail 91,550 95,829 -4,279 20,606 72,582 143,514

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 80,111 69,991 10,120 23,925 -30,883 -82,714
Foreign 9,639 7,507 2,132 11,925 12,257 144,264
Retall 72,359 84,611 -12,252 -35,850 18,626 -61,550

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 4,713 5,746 -1,033 -201 -1,637 493
Foreign 22,741 22,492 249 1,395 -4,531 -26,081
Retail 18,420 17,636 784 -1,194 6,168 25,588

Call Option Lona(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 158 173 -15 -427 -2,290 -3,061
Foreign 362 494 -132 -495 -998 -537
Retail 4,388 4,241 147 922 3,288 3,598

Put Option Lona(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 114 201 -87 165 -586 -781
Foreign 398 484 -86 1,317 2,617 7,024
Retail 7,693 7,520 173 -1,482 -2,031 -6,243
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SET50 OVERVIEW
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SET50 Index Last 1% Hist. Volatiity 2Week Hist. Volatiity
96033 10.98 107285
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 010  -010 =10751 000 010  1091% 000 1 7777 1473 001 7167  10.9%
S50H23C1050 040 000 >10504 000 040  B36% 001 187 19773 1442 003 6383  B8.4%
S50H23C1025 080 -010 >10258 000 080  583% 011 478 15318 1230 005 6653  58%
S50H23C1000 280 000 =10028 000 280  345% 118 1979 13184 1156 016 5710  35%
$50H23CO75 830 020 =9833  0.00 830  144% 662 1152 6403 1043 040 4697  1.4%
Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premium  Ch Volu Delta
remum R0 rven  Value  Value Premium Price M€ nterest Volatility Gearing Decay
S50H23P1075 10610 450 <0680 10567 043  -004% 10747 O 79 ENANA 100 -914  0.0%
S50H23P1050 8350 250 <0665 8067 283  -029% 8251 2 395 1681 -005 -1100 -03%

S50H23P1025 53.60 090 <9664 5567 2.93 -0.30% 57.64 55 1173 12.98 093 1541 -0.3%
S50H23P1000 35.20 010 =9648 3067 453 -0.47% 3375 280 4259 11.22 -0.84  -2308 -05%
S50H23P975 1570 030 =19583 5.67 10.03 -1.03% 1421 1232 9075 10.18 -0.60  -3685  -1.0%
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UNDERLYING Close  Chg %Cha asumsboune
SETEO 963.33 -4.42 -04Ex  2T2IZ3
- 250000
Symbol Settle  Chg %Cha Vol Ol Ol Cha " 0000
SEOFZ23 1002 dd 0.0 0.0 35 06 o =
550G23 371G -2.8 -0.3% 1l ar -56 ~ 150000
SE50HZ3 957.50 -0z 0.0 179313 540,091 -3,130 400000
SE0MZ23 966.60 -0z oo 22745 TAZIT 253 0000
SEOUZ3 964.E0 05 -0 3267 27396 326 _
SE0Z23 36420 0.4 0.0 1,327 15,134 73 — — — - 0
- ~ -50000
SET50 Futures Long(Short) : dirunun aaU Long(Shor)
Long Short Met 25u 2 dulami 1idau -100000
2 8 8 8 8 8 8 8 & & &8 &
daiiu 26,735 27424 -Gz6 T 14,230 16,233 E & &£ &£ £ &£ £ £ £ £ & 4
m m m m m m [ m m (1] [ o
@nad 89,204 84,293 4,905  -27.733 59077 -159,807 2 2 2 2 2 2 2 L 2 2 2 4
- (3] (2]
Sadap 91550 95.829 -4.273 20606 44847  M35M
n: ansenidse va. oude naa fiun: aneenidde va. i nda
P - — - ' '
AMNISTU SPREAD fu duinauain ASPS MODEL SET50 ns:AuA1 PER (]
IhriLne Spread BSelna - B3e¢ind
S50F23  S50G23  SS0H23 50123 S50K23  S50M23 (irin) UA. 66E DA 66E 1.8 66E wA. 66E 0.8, 66E ne. 66E  5.0. 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 870 £37 a7 PER17.5 1,003 1,018 1026 1,033 1041 1064 1087
S50K23 981 647 306 031 PER18 1,031 1,047 1055 1063 1071 1094 1118

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
*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75%
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SINGLE STOCK FUTURES
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Future Underlying
Settle _ Ol )
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
SAWADH23 5499 0.49 165 4498 34 6.65 19.37% 13.99
a1 aneuide va. owde waa
HISTORICAL PRICE TECHNICAL CHART
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Long APH23
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1au 2 Aaulev vy (Ju JV 1 Tasenns) Inetlunatl 2565 Uszniaaenuain 0.65

U/ vi3e 5.3% T XD 9 A, 2566 Fair Value T 66 15.50 U

siwiuegluwualiuvdy nseunswdeulmidn Uptrend Channel a1gneg
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Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol Leverage| Upside PER 66F
Price Change
APH23 1246 -0.04 500 700 -500 - 35.97% 5.88
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TRACKING PERFORMANCE
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TOP 20 MOST ACTIVE VOLUME

t
e Basis Vol Ol Ol Change Leverage Resistance
1 BANPUHZ3 113 112 15,685 30,071 - 3,128 16.03 11.46 10.89
2 SIRIH23 1.84 1.89 14,277 115,754 10,753 15.44 1.89 1.80
3 CHGH23 3.82 3.78 4117 5,503 - 1,885 1331 3.82 377
4 WHAHZ23 4.04 4.06 4,107 35,816 - 4,000 9.28 4.05 394
5 CPFH23 228 225 3,132 19,104 1,286 7.99 22.80 22.47
3 5H23 196 196 2,900 17,368 - 2,400 9.68 196 191
7 PLANBHZ23 9.26 96 2,886 13,307 - 2,885 7.02 9.62 9.26
8 TTBH23 141 14 2,528 33,263 - 2,473 141 136
9 BAMHZ3 15.07 149 2,008 16,948 350 15.42 15.28
10 AAVHZ3 2.81 278 1,576 63,021 1,493 548 281 274
11 AWCHZ3 5.99 5.85 1,518 5375 - 985 6.03 5.85
12 EAHZ23 77 77.25 1,474 8,116 501 15.81 78.45 76.75
13 MINTHZ3 3421 34.25 1,312 3,989 - 1,012 8.96 34.36 34.20
14 IVLHZ3 37.45 37.25 1,279 8,439 561 9.62 38.00 3778
15 ORHZ3 22.15 221 1,100 6,805 - 1,057 22.25 21372
16 CKPH23 417 432 1,011 26,849 - 1,000 488 421 412
17 VGIHZ3 4.4 444 1,009 6,255 9 3.30 4.40 419
18 THANIH23 4.03 4 1,007 6,272 - 994 421 418 3.82
19 BDMSHZ3 28.49 285 800 4,405 - 500 17.05 28.49 28.36
20 GULFH23 525 52.25 622 13,879 - 588 272 52.50 52.69

P @8IV A, Loy Waa

wASIA PLUS

Securities




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

GOLD FUTURES
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$1AMBIAT GF10J23 e LTy 50 U Ua¥ 30,330 U (1,825 wwiawg™)
1 o | d‘ dll a =)
#NNTIAMBIAINAIN spot angafiadeulniusian 1,817 Witegy  A1RSIAY
GF10J23 Fuilavaglunsau 30,050-30,400 UM AiAN19IIAMBIAEILNTs LY
nseudneITenedld 1,800-1,830 wisugy™ Jehuzin Trading GF10J23 UShaed
29,920-30,420 UM WANINIIANVETUAIILAZNTOUAN  Huziselda  Long
99370 24 91A169NE17 113l Downside d1im alltinasyuAlsivunga cut

loss 100 U3y edasiuaudes mnsiamesaiadeulniinainaia

GOLD SPOT

IOQXGL C: 1,817.04 daily
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Gold Online Futures

Lost Chg  %Chg Vol [o]] Ol Chg
GOH23 1,828 9 0.47 23,337 24,289 -333
GOM23 1,856 0.5 6,860 3,316 -201

Mini Gold Futures

Vol

Ot Chg

logt Chg %Chg
GF10G23 30,215 35 12
GF10123 30,330 0 0.00
GF10M23 30,420

3,590
842
656

8,318

1,521

67
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GOLD ONLINE FUTURES (GOH23)

AAN1931A MDA FIMzN1sunIegIu eldlduna EMA 10 Ju fiennesimdslal
Wiudtyayas Reversal manseunisinaoulmluszoziinl 1815-1845

Gold Online: w11 Trading $1815-1845 Wag Cut Loss $3

GOH23 BASIS s:r919 GOH23-GOLD SPOT
GOHZ3 C: 1,822.00 dally | (Gold Online Futures Mar-23) GOH23 daily |
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o w G o o
msudaammna\lm'tmdumn ﬂ'lUONﬂ"IISV'lﬂI]UVO\] 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 20 580,00 520.0 > 500 210) > 290
1,780 28,767 28,978 29,190 29,401 29,613 30,530.00 200.0 2,000 (210} 1,750
1,810 29,252 29,467 29,682 29,897 30,112 30,480.00 150.0 1,500 (210) 1,230
1,840 29,737 29,955 30,174 30,393 30,611 30,430.00 100.0 1,000 (210) 750
! ! ! ! ! ! 30,380.00 s0.0 500 (210} 290
1,870 30,221 30,444 30,666 30,888 31,110 30,330.00 0.0 _ (210) (210)
1,900 30,706 30,932 31,158 31,384 31,609 30,280.00 -50.0 (S00) (210} (710}
1,930 31,191 31,420 31,650 31,879 32,108 30,230.00 -100.0 (1,000) (210) (1,210)
30,180.00 -150.0 {1,500} (210 {1,710}
1,960 31,676 31,909 32,142 32,375 32,608 30.130.00 e (2.000) 210) 2210)
1,990 32,161 32,397 32,634 32,870 33,107 30,080.00 -250.0 (2,500} (2109 (2,710)
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