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COUNTRY SIZE OF CUT (B/D)
Saudi Arabia 500,000
Russia 500,000
Irag 211,000
UAE - 144,000
Kuwait 128,000
Kazakstan V 78,000
Algeria 48,000
Oman 40,000
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All Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 82,636 99,933 -17,297 -4,377  -58,291 415,340
Foreign 120,835 75,669 45,166 51,233 107,382 262,415
Retail 155,374 183,243 -27,869 -46,856  -49,091 -677,755
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 25,016 31,609 -6,593 -4,872 -10,782 13,357
Foreign 85,071 47,558 37,513 39,823 63,909 133,571
Retall 46,699 77,619 -30,920 -34,951 -53,127 -146,928
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 40,685 51,257 -10,572 -1,504  -49,777 386,937
Foreign 7,760 5,815 1,945 3,877 42,829 113,164
Retall 57,734 49,107 8,627 -2,373 6,948 -500,101
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 4,133 4,889 -756 -895 -758 4,011
Foreign 27,235 21,797 5,438 8,265 506 22,572
Retall 20,824 25,506 -4,682 -7,370 252 -26,583
Call Option Lona(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 379 205 174 759 2,610 -8,047
Foreign 330 91 239 -30 536 2,435
Retall 3,710 4,123 -413 -729 -3,146 5,612
Put Option Lona(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 568 204 364 373 797 -6,697
Foreign 193 147 46 -51 -10 -3,452
Retail 4,591 5,001 -410 - -322 -787 10,149

O ASIAPLUS

— ARRRN
et || RN




DERIVATIVE TALK '

nagnsnasainuauwus

BY RESEARCH DIVISION

SET50 OVERVIEW
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SET50 Index Last 1% Hist. Volatiity 2Week Hist. Volatiity

97426 11.31 9.22386
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
S50M23C1025 630 000 =10313 000 530  585% 512 863 5221 1270 019 2955  59%
S50M23C1000 1250 050 =10125 000 1250  393% 1054 692 5182 1293 032 2476  39%
$50M23C975 2180 D040 =9968 000 2180  231% 1954 615 5701 1298 047 2088  23%
S50M23C950 3600 120 =0860 2426 1264  130% 3280 174 3698 1409 062 1627  13%
S50M23C925 5510 410 =0801 4926 584  060% 5026 14 687 1515 073 1299  0.6%

Put Option
_ Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Premiu Ch Volu Delta
r m - Even Value Value Premium Price me Interest  Volatility Gearing Decay
S50M23P1025 6330 -440 =9617 5074 12 56 -1.28% 61.13 0 182 13.32 078 1211 -1.3%
S50M23P1000 4400 -500 =956 2574 18.26 -1.87% 4165 25 az21 13.06 -067 1484 -19%

SS50M23P975 2310 470 <9469 074 27.36 -2.81% 2576 394 1302 12.93 052  -1813 -238%
S50M23P950 1840  -310 =9316 0.00 18.40 -4.38% 1412 592 3182 14.09 -0.37 1879 -44%
S50M23P925  11.20 -2.30 =9138 0.00 11.20 -6.21%  6.69 803 4671 14.81 -0.25  -2185  -6.2%
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UNDERLYING Close  Cha %Cha asumsBoue
SETS0 97425 4.71 T s
60,000 AT SR T YN R T e T - 50000
Symbal Setle  Cha %Cha Val. Ql Ol Cha 0
SE0Jz 370,00 ES 0.6 37 173 13 -
SE0KZ3 96360 56 .67 2z 6z & -s0000
SEOM23 965,30 4.4 054 WOSSE 37961 8802 ~100000
S50U23 964.80 3.9 .43 12760 35224 1170 ~150000
S50223 364.30 37 0.4 2,403 19,395 -378 -200000
SE0Hz4 36180 2z 0.7 1,003 BEG 166 -250000
_ ~ -300000
SET50 Futures lonaiShert) : dnunan aaU Long(Shor) :
Long Short Met 25u 2 dulami 1idau o e e e e e e m S aTa -350000
— =06 31608 5533 4aTz | B2l 13357 T T ¢ % ¢ TS % OLT ZT L O
o o o o ] [ o o o ] g g
gt 85,071 47558 37513 33823 101824 133571 2 2 2 3 & 4 & % E 2 I 3
- o = -
odan 46693 TT.E1 -30820  -34.351  -86.623 -146.974
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AMAN1STU SPREAD ru duimrau21n ASPS MODEL SET50 ns:AuA1 PER A9
IhriLne Spread BSelna - B3e¢ind
S50F23  S50G23  S50H23 550123 S50k23  S50M23 (i) UA. 66E DA 66 .o, 66E WA, 66E D.8. 66E n.e. 66E 0. 66E
.
ru 30 U.A.66 ru 27 nwW.66 cu 30 0.A.66 U 27 1W.8.66 U 30 WA.66 cu 29 D.8.66 PER 155 888 902 908 915 922 942 963
S50F23 PER 16 917 931 938 945 952 973 994
S50623 333 PER16.5 945 960 967 974 981 1,003 1,025
5023 593 260 PER 17 974 989 996 1004 1011 1033 1,056
550023 970 637 337 PER175 1003 1018 1026 1033 1041 1064 1087
S50K23 981 647 .3.06 031 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
S50M23 8.80 545 164 173 142 PER 18.5 1,060 1,076 1,084 1,092 1,100 1,125 1,149

— ~ - — - 1, 1,1 1,11 1, 1, 1, 1,
*Runfigudaseanioulamesewing w.e. - 8.0, 66 windu 1.75% PER 19 088 05 il 122 130 155 120
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SINGLE STOCK FUTURES

Long ADVANCM23
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ADVANCMZ23I  213.00 1.00 341 3459 1 13.97 25.79% 21.02
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Long CKM23
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TRACKING PERFORMANCE

Realized Profit on Mar 2023 42.0%
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TOP 20 MOST ACTIVE VOLUME

t
Future etie Basis Vol Ol Ol Change Leverage Resistance Support
Price

1 SUPERMZ3 0.66 0.66 27,019 75,169 23,007 428 0.64 0.65
2 GUNEULMZ3 4.03 4.04 10,480 102,541 - 804 15.36 413 3.94
3  SIRIM23 173 174 3,661 25,653 10 15.44 181 171
4 IRPCM23 2.65 2.62 2,040 24,358 19 8.54 2.66 2.45
5 TUMZ3 1424 141 1,874 15,687 - 384 210 14.47 1398
6  TTBMZ3 138 142 1,530 26,693 - 5 1.40 136
7 AWCM23 5.8 5.8 1,528 7,786 - 474 5497 573
8 BEAUTYMZS3 1125 123 1,518 458,119 486 4.05 125 118
S CPFM23 2139 212 1,303 21,009 - 913 7899 21.45 2111
10 ORM23 2159 213 1,267 5176 797 2210 21.14
11 STECM23 1259 126 1,042 8,708 - 20 6.19 13.00 1195
12 TRUEMZS 8.4 8.4 1,005 26,685 - 995 12.42 8.88 8.37
13 AMATAM2Z3 2225 227 910 647 - 601 1175 2270 2225
14 TOMMZ23 3285 33 780 7,722 60 166 32.85 30.97
15 SCGPM23 465 46.25 661 4,204 - 27 46.85 4374
16 DELTAMZ23 112329 1142 615 1,357 281 27.00 1,057.76 1,051.00
17 CPALLM23 615 62 589 3,940 - 444 1497 62.58 5998
18 BTSMZ3 7.15 7.1 578 15,315 480 7.88 7.31 6.64
19 ITDM23 1.65 161 538 31,345 - 463 1217 171 1.64
20  BBLMZ3 150 1515 531 3,208 220 870 154.48 14564

fan: @waudde va. oy waa

wASIA PLUS

Securities




DERIVATIVE TALK

nagnsnasainuauwus

BY RESEARCH DIVISION

GOLD FUTURES )
Gold Online Futures
FIAMBIANAINEANTTIRALTUANSTHIUL anad 11.4 Wisuey® %50 0.6% Un¥ T T
GOU23 2,023 -9 0.43 2,810 2,207 876
1,969 W38 NaaanssUnkeTaNaldsugnastaulIn untaenel PCE iald, n1g .
i B v E . Mini Gold Futures
Tganeduunraveuslna  wavsieladiuumara  aruususiiuduludou N bt Gg % vi O 00y
1 Y 9 GF10123 32,090 -120 037 3,18 5,166 223
v oa & & A o s v X a a GF10M23 32,130 -120 037 2,97 6,205 143
mulviARuneaasuled1 wag Dollar Index LladuAnsvduau 0.4% Uni Guon a0 e 0w  o% 2w

102.6 90 foilulladunadusiasianed wagyhliAanismweiiolondatu
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GOLD SPOT
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GOLD ONLINE FUTURES (GOM23)

AFN1931AMM09A7 TamIzas1egIusloudy EMA 10 1 wiouuwviaiisy Hammer
JYZAUAIATLITBNAY HNTaUTUIL AIMNTaUNISAGaulmIN $1980-52010

Gold Online: tugi1 Trading GOM23 7 $1980-2010 wag Cut Loss $3

GOM23 BASIS s:r919 GOM23-GOLD SPOT

GOM23 C: 1,998.40 daily ] (Gold Online Futures Jun-23) GOM23 daily X.
2010 L .

T -l‘r* i I*- Gold Spot Price,RT IQXGL
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UNECNUS EEoe
FX (uan/ USD) (Aresswdew 78.10 unn/dhunu/d)
3400 3425 3450 3475  35.00 e mils - mesmadous il
future vlaeuualag (wEvu) VAT (U] (aulave
1,800 29,0900 29,304 29518 29,732 29,946 22 340,00 520.0 > 500 210) > 290
1,830 29,575 29,792 30,010 30,227 30,445 32 .250.00 200.0 2,000 (210} 1,790
1,860 30,060 30,281 30,502 30,723 30,944 32,240.00 150.0 1,500 (210) 1,230
1,890 30,545 30,769 30,994 31,218 31,443 32,190.00 100.0 1,000 (210) 750
! ! ! ! ! ! 32,140.00 s0.0 500 (210} 290
1,920 31,029 31,258 31,486 31,714 31,942 32,090.00 0.0 _ (210) (210)
1,950 31,514 31,746 31,978 32,209 32,441 32,040.00 -50.0 (S00) (210} (710}
1,080 31,999 32,234 32,470 32,705 32,940 31,980.00 -100.0 (1,000) (210) (1,210)
31,840.00 -150.0 {1,500} (210 {1,710}
2010 32484 32,723 32,962 33,201 33,439 31 890,00 e (2.000) 210) 2210)
2,040 32,969 33211 33454 33,696 33,938 31,840.00 -250.0 (2,500) (2109 (2,710)
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