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Last

%Chg  %MTD %YTD

America Dolar Index ~ 103.28 [ -0.23%
NASDAQ 167554 0.39%  1192% 11155% EURO/USD 1.07 1.32% {o.w%
S&P 395157  0.89% 9.47%  292% USD/THB 3411 084% [13163% [11.45%
Russel 1,744.99 }.11% Eﬁ.m% $.92% Gold Spot  1,977.28  -l08% [MBI23% [M8.40%
DJIA 32,244.58 120% d.26% B.72% *gay o fvinduaauan

Europe BOND (US)

FTSE 100 740385 0.93% [%.00% -.64% 2Year 3.98 13.62% 174390 -10.16%
DAX 1493338 112% B.81% 725% 5 Year 3.59 [ 254% H4078 -10.36%
EuroStoxx 50 4,119.42  134% [.81%  859% 10 Year 348 I 1.64% -10100 -10.079
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All Futures Long[Sh-:rrf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 218,704 205,685 13,015 52,BB2 385245 584297
Foreign 205,852 246 517 -40,625 -50,452 7254 82,045
Retail 362 654 335,044 27610 2,430 437786 -666 346

SETS0 Futures Long[Shorf] Position : Contract

Accumulated Long[ﬁhorf]

Long Short et 2Days 1 Weshs 1 Months
Institution 66,966 62,333 4,633 7,031 14,777 54,517
Foreign 137,752 146,527 8,775 -12,631 35,707  -BB,3v0
Retail 168,157 164,015 4,142 3,600 -T0.484 33,853

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

Accumulated Long[ﬁhorf]

Long Short Mt 2Days 1 Weeks 1 Months
Institution 133 478 118,678 14 800 27,951 3458693 458 587
Foreign 12,653 48 001 -35,348 -41 965 15,704 140,183
Retail 113,415 92 871 20,548 14,018 -3813597 538,770

Metal Futures Long[ﬁhorf] Position : Confract

Accumulated Long[Shorf]

Long Short et 2Doys 1 Weshs 1 Months
Institution 6,503 6,068 433 1,534 2,004 3428
Foreign 53,698 50,379 3,319 4,144 5,608 21,997
Retail 37,186 40,840 -3,754 -3,678 -7H12  -2542%

Call Optien LonalShor)

Position : Confract

Accumulated Leng(Shert)

Leng Short MHet Z2Days 1 'Wesks 1 Months
Institution 109 284 -175 -455 -5,31% -13,060
Foreign 352 3ra 182 258 -259 260
Retail 3,911 3,918 7 171 5578 12,800

Put Option Lonal(Shorf) Position : Contract

Accumulated Long{Short)

Lang Sheort et 2Days 1 Waesks 1 Months
Institution 304 o7 -403 -1,2585 -5,851 -7,218
Foreign G924 661 263 40 -3,B96 -1,373
Retail 7187 7027 140 1,225 9,747 8,591
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SET50 OVERVIEW
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ArudesiusoszuuantumsiugRiaunds UBS iidaRanis Credit Suisse Tauis
191U FED finssauilefusunnisdndey (BOJ ECB BOE SNB waz BOC) 6 Swap
Line ananeaniifioladuaninadedlussuy wyunaneiuansguazglsuuiuia
Wade 1% munsduninduasnivagnamesdiuag Dollar Index fiUiuas dausvey
dnluidoininamuazndululimnuddgfunisussyy FED Mawinaluiumgsias
i Fepnhazuiutuneniden 0.25% Uil 5.00% uazinmuunoinsuiuly
noniJeas FED s FOMC Dot Plot dutladtluvssmelienuaulaluiiussifiu
madlemdmuiivsznieguaniadunsssvisnyunvilinisdendee it

amelu 14 wa. Fuiduvandenaeviu meldtadowndendisiuaia SET50

Index TuilsunIUmuNIay 933-943 90

SET50 INDEX FUTURES

Direction Tradingnuinaseaniiunisduglsuuazansgranaazle
Sentiment UINAINNTEUANISLABNAIAIA SET50 SUIUKUELI Trading S50H23 Tu

A58U 933 - 943 YL Long NIOUATN

Spead Tradimgnsal Spread s¥ming S50M23 aude S50H23 tu Juit 30

il.a. 2565 i -3.10 9a agtuegi -3.20 dalinannnelviiUnaniuglag

SET50 Optidns Long S50H23C925 11 20 90 gn Stop Profit iy dmiu
fuluuziise Long S50H23C925 71 18 0 (SET50= 933 3a) tWvirils 28 90
(SET50=943 qm) waz Cut Loss 3 90

S50H23 (30 MIN CHART)
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SETS50 Index Last 1¥r Hist. Volatlity 2Week Hist. Volatiity
933.94 11.68 26.6758

Call Option

Premium Chg Break Intrinsic Time All-in-  Theory Volume Open Implied Delta Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay

S50H23C1000 040 -020 =10004 000 0.40 7.12% 0.02 513 18734 2222 0.03 71.01 7.1%

S§50H23Ca75 170 -0.80 =8767 0.00 170 4 58% 041 712 10986 21.37 011 59 64 4 6%

S$50H23C950 6.00 -280 =056 0.00 G.00 2. 36% 335 1154 51649 2061 0.30 46.97 2.4%

S50H23C925 1790 -410 =84219 894 8.95 096% 1391 376 1897 2225 0.60 315 1.0%

S50H23C900 3rs50  -BF0 =089375 3394 356 0.38% 3373 14 205 26.50 0.80 19.88 0.4%
Put Option

_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time

P Ch Volu Delta
remiam - Even Value Value Premium Price me Interest  Volatility Gearing Decay

S50H23P1000 65.00 360 =935 G6.06  #NAMNA  011%  67.08 79 3127 #MNANA 1000 1437 0.1%
S50H23P975  43.60 6.80 =9314 4106 254 -0.27% 4248 213 4940 20.54 -0.90 1826 -0.3%
S50H23P950 23.10 470 =9269 16.06 7.04 -0.75% 2043 264 47738 2052 070 -2820 -0.8%
S50H23P925 9.20 160 =9158 0.00 9.20 -1.94%  6.00 1923 5704 20.81 -0.40  -4017 -1.9%
S50H23P900 3.50 0.40 =8965 0.00 3.50 -4.01% 083 1131 4774 23.69 017 4659 -40%

Pan: @e9uivy va. ol waa

AYWAWUSANIU=VOIUINAINUANUS:INA
Tumsaansnu na: SET50 FUTURES

NIWSIUNISEoVI8 SET50 INDEX

UMDERLYING Close  Chg %Cha asUnsBouna
SETS0 53334 -6.d5 0BT 20N
Symbaol Setle  Chg %Cha Vol QI Ol Chg
SE0FZ3 00z 44 0o 0.0 5 106 ]
S50G23 97118 0.0 0,054 &1 a7 ]
S50H23 33.20 5.3 0T 25845 443661 -567S - ~150000
S50M23 33010 €8 0T 9T0M 17T4d 4,150 P -200000
SE0LIZ3 92690 6.3 0.7 1523 33,513 -51 ;z.a:m; ______ _ -250000
SE0Z23 526,30 65 -0.7% BOB4 18,123 323 (30,000) © -300000
{40,000) ——— -
SET50 Futures LonalShorf) : &nuru &40 Long(Shor) (0.000) — 30000
Long Short Net 25u 2 dulami 1idau (60.000) -— o o o o o wm e e e al o e -400000
— BE.966 62333 4,633 703 2673 S5 g g ¢ £ &g &£ 2 LT 3 T I
A 137,752 MWE527 -8775 <1263 52325 -88,370 2 02 2 2 2 22 o2 4% 2 =
smtan AT 154015 4.142 SEO0  -TAO0RS 33653 T ” o
i awanise va. wife wia fan: aeaie va. 1oide wia
AIANISTU SPREAD ru duinau?1n ASPS MODEL SET50 Ns=AuA1 PER A9
@RESpredHns) - (ARN
S50F23 S50G23 S50H23  S50J23  S50K23 S50M2: @“é F.%.GGE Q;.GGE &EG66E C%.BGE PG6E &G66E Z.%.GEE
8 30F) 668 278C668 30F1.66 8 27&CH6 8 30C) 668 29R(%¢E .
R PER16 917 931 938 945 952 973 994
S50623 333 PER 16.5945 960 967 974 981 1,003 1,025
corps e e PER17 974 989 996 1,004 1,011 1,033 1,056
50123 870 £37 a7 PER 17.8,003 1,018 1,026 1,033 1,041 1,064 1,087
ws  om ee a0 01 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
50023 £80 545 164 173 142 PER 18.4,060 1,076 1,084 1,092 1,100 1,125 1,149

TR DI R KT o @, - 1 66 GTIK L75% PER 19 1,088 1,105 1,113 1,122 1,130 1,155 1,180
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Long ORIH23

marnlsUnad 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 munisdmouneulag Ivsisinds 9

1A59n13 wazilanusulunidndulugazifetulu 2H winnin 1H

AU wndalunseu Sideway N1TR Y39 11.50-12.00 um Jagtugasiuse

i
UNAUNMAABULEY EMA 75 U Tnelideynufnnduanniiiaiieusnanssny
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Wiz Long ORIH23 Ustaad 11.60 v wiianls 12.00 uam wag Cut Loss 0.20

UIMINNU
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
YTD mMTD ORIC: 11.70 |
Il
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Long CPALLH23

A

wnlunnlsTut) 2566 — 2567 w9 CPALL A1maztAulalalusmsn 45% way 11%

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

war A1UAN Lotus’s Anagdimlsiiulpndulame ws1eANnganu8aEgRRuIUN

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

nagnsnasainu

Weaauy Long CPALLH23 léfiu 61.25 v Yagdurils 3.24% wvidnls

63.50 U lag Cut Loss 0.75 UIMINNU

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
CPALLHZ3 6140 -0.35 106 1775 -84 - 13.64% 30.54
an: angenidde va. Leide wia
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD CPALL C: 61.25
T1% Il
SETSO ™ N o b,
Tt ot b
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CPALL

-10% -9% 2% -T% 5% -5%

fan: @w9uidy va. ol waa

O ASIAPLUS =

Securities i
i
et ||

T —
bt e e,
W,

EMAZOD 6375

' ‘l

macd1(12, 26, 9)

fun: @ne9ide va. Loy waa




DERIVATIVE TALK

nagnsn1sasnuouwus

BY RESEARCH DIVISION

TRACKING PERFORMANCE
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fan: aneaudde va. oWy waa

TOP 20 MOST ACTIVE VOLUME

t

vetie Basis Vol Ol Ol Change Leverage Resistance Support
1 ITDH23 1.57 1.56 29,601 15,123 - 22,600 1217 1.57 136
2 GUNKULHZ2 3.73 3.72 3,002 31,083 2,998 19.36 3.79 3.62
3 KIBH23 16.7 16.6 2,628 5,656 - 1,315 19.63 16.79 16.34
4 WHAHZ3 42 432 2,295 3,651 - 913 9.28 421 414
5 CKPH23 3.83 392 2,112 21,052 - 2,100 488 3.83 374
6 SIRIHZ3 1.67 1.68 1,694 34,723 1,463 15.44 1.72 1.65
7 SCBH23 100.5 100.5 1,077 4218 792 879 101.22 98.57
8 TUH23 145 145 1,025 6,912 - 381 9.10 1464 14.09
9 S5TGTH23 10.33 10.4 571 3,152 - 552 10.53 994
10 AWCHZ3 5.34 5.35 537 1,836 - 535 5.39 5.23
11 BBLH23 14997 1505 535 567 275 870 152.18 14795
12 CPFH23 21.35 214 529 10,249 - 274 7.99 2151 2097
13 STAH23 20.25 204 511 397 - 401 397 20.50 20.23
14 TTCLHZ3 4.4 434 501 1,526 - 499 6.61 4.40 410
15 PLANBHZ23 87 87 500 600 500 7.02 870 8.30
16 CHGH23 3.62 3.62 500 1,597 - 500 1331 3.62 3.52
17 IMTHZ23 47.08 46 449 1392 - 302 45992 4599
18 MAIORHZ3 16.3 16.8 375 3,772 - 3 7.51 16.40 1592
19 BLAH23 283 28.25 315 696 - 109 13.04 28.30 28.38
20 KEXH23 1551 155 300 2,589 - 300 16.40 1551

fan: @neaudde va. oy wae
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GOLD FUTURES

emessnananiaideoru ndeulmifumiusuuss Tnesswiensdeneysy
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$9AMMB9AY GF10J23 ey anas 110 um Uadl 32,120 U Wiguyin 1,985
WREEYY gaNIITIAIMBIAIRATR spot ananfiadeuluiusian 1,978 wisuey
AIMSIAN GF10J23 Fuilazaglunseu 31,900-32,200 um nnsiadeulniy
o dqj o Y v dl a a
HIUVBIIAMBIANUE vilvdnamuiaunsala Short gnilaanuznigly
TuReINU dusuiud dheddeuuziin Trading GF10J23 91 1,960-1,990 w3ty
w39 31,730-32,220 U Wazsaila short NFBUUY WIBNAMUAYA cut loss

100 vmnNU LitedeaiuAudss MnTAmesdedoulnIiAIINAIn

GOLD SPOT

IGXGL C: 1,978.83 daily
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Emj bOMI j gl c©

Last Chg %Chg Vol o] Ol Chg

GOH23 1,982 -10 -0.50 23,337 24,289 =333
GOM23 2,006 -12 060 6,860 3,316 -201

Kgl g OEmj b OD:¢

Lot Chg  %Chg Vol (o] Ol Chg
GF10G23 30,215 5 1 3,590 8,318 67
GF10)23 32,120 -130  -0.40 842 3,3%4
GF10M23 32,200 -130  -0.40 656 1,521

fan: aneaudde valelde waa
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GOLD ONLINE FUTURES (GOH23)

fanasnaesd wsolloniavas ndsmnsiasausau RSl nduTusidngion
Overbought AIANTEUNSAREULAT $1960-$1990
Gold Onliniai Trading $1960-1990 uag Cut Loss $3

GOH23 BASIS s:11919 GOH23-GOLD SPOT
GOHZ3 C: 1,081.50 daily | (Gold Online Futures Mar-23) GOH23 daily "
Pt T oh \—'T ]
el borteny -
i'f 1000 e t e B T P
I.‘I_".ilii'.“ll It 1960
AT e " Gold Spot Price,RT IQXGL
e ll'pl "Ti'-l"i " I i I
f|l"-.||‘.!- e AT g [T T W :|I bt
peere " Hhie Ll PR e
[ ‘g b [ 1
L Diff=1.7600
rsi1{14, 70, 30, 1)
@
n: aneedse va. i naa i aneenidde va. il nia
nasidassininavArlniduuan A1uarunalsvaanuvey MINI GOLD FUTURES
UNECNUS EEoe
FX (KT$§/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 22 37000 520.0 > 500 210) > 290
1,780 28,767 28,978 29,190 29,401 29,613 32 320.00 200.0 2,000 (210} 1,750
1,810 29,252 29,467 29,682 29,897 30,112 32,270.00 150.0 1,500 (210) 1,230
1,840 29,737 29,955 30,174 30,393 30,611 32,220.00 100.0 1,000 (210) 750
! ! ! ! ! ! 32,170.00 s0.0 500 (210} 290
1,870 30,221 30,444 30,666 30,888 31,110 32,120.00 0.0 _ (210) (210)
1,900 30,706 30,932 31,158 31,384 31,609 32,070.00 -50.0 (S00) (210} (710}
1,930 31,191 31,420 31,650 31,879 32,108 32,020.00 -100.0 (1,000) (210 (1.210)
31,570.00 -150.0 (1,500) (210) 1,710
1960 31,676 31,909 32,142 32,375 32,608 31.920.00 e (2.000) 210) 2210)
1,990 32,161 32,397 32,634 32,870 33,107 31 870.00 7500 (2,500} (210 [2,710)
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