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SET50 FUTURES:

NNSS18uU CORE PCE ansganuunonuidonanidoansgaor) 4 N
TugosUanevavu isnoulditiueununnsitiosduidudedernli
SET50 INDEX wuwouliu:u1 TRADING S50U23 funsau 910-923
9nlla: SHORT NsauUUU

SET50 OPTION: .
NMElAaN:-NNaAILBYNUAILLUWOUEY MIA

Iu=tnse LONG S50U23P950 A 37 9n (SET50=927) 1Unrinrnls msusunagnslu Derivative Talk foufniTUNS

52 9n (SET50=915) 9, 1a: CUT LOSS 3 9n A1n SET50 Wuwou ogusonSVU  thedFgdaiugeIN AN
AuzUNnagnsnsdovnus:nonadurinnsiu- 2

SINGLE STOCK FUTURES: doan  Iellinavnuanuisnusuilasunagns

annus LONG IVLU23 nuiade 32.75 uan Unsurils 50% 3ud 1ADUsansnwLnesTu Fo
IluzUn LONG PTTGCU23 USIonu 36.50 uan 10an1nnls 38.50 un
la= CUT LOSS 0.50 unnannnu

Iu=Un LONG BEMU23 fi 8.15 unn darinrinls 8.50 uan as CUT alegram e Asia Plus Group

LOSS 0.10 unnannu @ﬂeoe
Asia Plus Group
GOLD FUTURES: GIID |

GF10 FUTURES: Ilu:Uin TRADING GF10Q23 A 31850-32350 U1N \. /
($1900-1930) 1a= CUT LOSS 100 unannu RESEARCH DIVISION
GOLD ONLINE: iu=Uin TRADING GOU23 A $1930-1960 lla: CUT usBnrannswe 1013y wad

LOSS $3 IAAANG N38S:SSSU

undiAsn:KJedBWUZIUFURAIANU IA=NNJINATA

SET50 Index Futures/Option P.3
Single Stock Futures P.6

Gold Futures P.8

nedwainsu ASP Smart E:a

1avn:IJeulndIASIzK: 004132

NuwWo PCE anSys:aofnoavsoliiov Ly
- Us:=ans Smunanua, CISA, CFA

Time Cur. Imp. Event Actual Forecast Previous l]n:‘)lnsw:ﬁUﬁuv‘\?ug"luﬁ'luma"mr]u ia:duinadn
Friday, June 30, 2023

Core PCE Price Index (YoY)

1avnz1I0guUNdIASIzK: 025917

19:30 = UsD ) 4.6% 47% 4.7% LA
(May) UdaWsSSsfu UduSsBNnNs
19:30 = UsD 3;‘;)’305 Price Index (MoM) 0.3% 0.3% 0.4% UndIAS KT8 UZIUAUAAIANU lazFUINATA
19:30 B UsD PCE Price index (YoY) (May) 3.8% 46% 4.3% BT YA o ¢
1930 = USD PCE price index (MoM) (May) 0.4% 0.5% 0.4% ¥IYBY WUNIsunne
Aun: INVESTING undIAsn:KJ9dBWUZIUFURAIANU IA=NNJINATA

1avn:IJoulUNdInSTzK: 064045

sU¥SS INAIUMS
Undins:HU9deWugIUFUAaIANU

1avn:z1I0gUUNdINSIzK: 048495
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All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 156,293 168,788 12,295 15573 64222 94132
Foreign 168,571 158,271 10,300 31162 39797 64421
Retail 08,827 308,432 2185 45,735 104,018 -158,553

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 39,097 41,351 2,254 -1,914 4 952 11,354
Foreign 129,355 116,910 12,445 24823 2 656 20,320
Retail 133,641 143,832 -10,191 -23,009 -7,608 -B,066

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 93,455 108,741 213,286 16260 71792 112,801
Foreon 10,691 11,807 4118 5477 33834 54189
Retail 117,655 103,253 14,402 21737 -105626 -166,990

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 2444 3,233 -TED 52 405 711
Foreign 26,774 28,039 1,265 4331 2650 46T
Retail 25,185 23111 2054 1983 3,064 3,964

Call Option LenalSher} Position : Contract

Accumulated Long(Shor)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 823 318 505 458 326 -2,093
Foreign 884 T2 -28 264 -141 380
Retail 3,865 4,343 477 -7E2 -18% 1,713

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 258 303 -45 102 -78 782
Foreign 1,007 597 410 1,270 715 Ba4
Retail 3,378 3744 385 4372 637 1626
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SET50 OVERVIEW

N1Ss1evIURdIaV CORE PCE IRoU U.9.Ve19010 4.6%YOY anavaninou
ROURVENUAD 4.7%YO0Y 0onUWNFAUNONIINOUIBOVOINANANAINGT
ouesneNIUyanSgangdouring vousRastinouidodugusinadnrilng
UMNDNENAUTBINURRNADES:-AU 64.4 IRBUAUNAINATA 61.5 a:rfou
LULUDJIBIUINABIASYINYanSTY drynyrcuviviuryunatniuansyausu
Vulu¥od 0.84% - 1.45% BuueuiduuonsionanKuNDNIA isegWIsAnIL
FmSunanaruinuIsRIsITUIReUnaUTYVUaENUTIuNWNSITouTu
dAry BuananduluinousauEIeIdudeduRiinisVuves SET50
INDEX ai0ulUoginudfin Juuaunsounnsindeulnoveddun 915- 927 9

SET50 INDEX FUTURES

DIRECTION TRADING: M1ss199nU CORE PCE  an$genuunonuibo
noniluansgaagiudosdanavivu isinouluitiueuntunsidesduidudedo
MK SET50 INDEX wuwouluztn TRADING S50U23 Tunsau 910-923 9n
la: SHORT nsouuu

SPREAD TRADING: nMaN1snd SPREAD S:1d S50723 aunoy S50U23
5UR 28 n.9. 2566 IN1AU 4.31 90 J990U SPEAD g 1.80 90 AN3NO U
JuiuzUn LONG SPREAD S50U23723 AU 1.8 90 1rrnls 4.31 9a
SET50 OPTION: dnsudutiuzunse LONG S50U23P950 A 37 9n
(SET50=927) 1UNNMIs 52 9m (SET50=915) 9/ lla: CUT LOSS 39, AR

SET50 Wuwou

nuosSu  nuoMu

SET50 915 927
S50U23 910 923

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23 Udryryru REBOUND o
nseun1siAdeulron 895-905 9A
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
919.28 11.68 167211
Call Option
. Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time
Pr m Che Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50U23C975 510 1.10 = 9801 0.00 5.10 6.62% 6.56 1214 3593 13.05 017 30.07 6.6%
S50U23C950 9.60 1.60 =059.6 0.00 9.60 439% 1219 1322 3832 12.62 0.28 26.76 4.4%

S50U23C925 18.60 420 =9436 0.00 18.60 2.65% 2096 1012 2519 12.98 0.44 21.73 2.6%
S$50U23C900 3210 760 =9321 19.28 12.82 1.39% 3343 421 1518 1354 0.60 17.29 1.4%

S50U23C875 4870 850 =09237 4428 442 048% 4971 15 a7 13.63 075 14.15 0.5%
Put Option

. Break Intrinsic Time All-in-  Theory Open Implied Delt Effective Time

Pr m Che Even Value Value Premium Price Volume Interest  Volatility Gearing Decay

S50U23P975 64.00 -13.80 =911 55.72 5.28 -0.90%  66.26 11 132 12.20 -0.84 1207  -0.8%

S50U23P950 4590  -1210 <9041 3072 15.18 -1.65%  47.01 36 327 13.51 070 -1395 -1.7%

S50U23P925 29.00  -10.00 =896 572 23.28 -253% 3091 197 586 1315 -0.55  -17.41 -2.5%
S50U23P900 1770 -740 =8823 0.00 17.70 -402%  18.52 947 2015 1377 -0.39 0 -2012  -4.0%
S50U23P875 9.90 -4.70 =8651 0.00 9.90 -5.89%  9.92 1064 3693 14.28 -0.25  -23.07 -5.9%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSOUN1SBOV1e SET50 INDEX AYWANWUSaNu=vovlnanusds:InA Tu
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 T19.28 16.63 1894 S0IBIZ3 10,000 : . _ - 60000
S | | Sed_”e Chq C}'Cl_lq Vol o o Chq \ —pArc Stock Foreign Net‘[Ihs, e Az TFE X Foreign Met (hs) 40000
TNi2C -l . -
SN 316,50 B5 18 70 169 -5 o h jV\\A ) r \ 20000

50023 514,20 7 13% 1 43 2 r‘-n-}:o-' I\ i W N\ ?20000
550023 314,60 15.3 17 274761 588,281 15,485 o \\\ h / W"’\wl' M"J \V’ 40000

550223 1590 14.0 15% 22371 74048 2,038 \\ \ ' Y -60000
S50Hz24 314,50 133 155 3957 15483 343 (40,000) -80000
S50M24 503,10 1.1 163 521 850 523 50,000 A }\ ~100000
(20599 LAAY) W\.\_,\.\Aﬁ -120000
SETS0 Futures lonal(Shert) : dhdrd 80U Long(Short) 60,000) A 140000
Long Short Met 235u 2 ddani 1idau 8 2 8§ & 8 & €& § 8 8 8§ T
20 § % 0T L L L & 2 &%
- 39,097 41,351 2,254 1914 1120 -11.354 f 8§ =2 S £ £ 2 35 35 3 3
c = & & - oA 2 & & & =+ S <4 d
dmha 123,355 116,910 12,445 24323 -67.951 20,320 = & e =
otas 1EIEH 193832 003 -23003 69071 -5.966
AUN: @89IUDVY Ua. 19188 wad NU": d189UdVe Ua. 19188 wad
AMN1STU SPREAD nu duinauaan ASPS MODEL SET50 ns:AuAn PER VY|
IhnLne Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 $50K23 S50M23 (i) uU.A. 66E 'Cl.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.A. 66E
y i PER 155 888 902 908 915 922 942 963
ru 30 u.A.66 ru 27 nw.66 ru 0 0.A.66 U 27 W.e.66 tu 30 W.A.66 ru 29 D.8.66 PER 16 917 931 938 945 952 973 994
SS0F23 PER 165 945 960 967 974 981 1,003 1,025
S50G23 333 PER 17 974 989 996 1,004 1,011 1,033 1,056
S50H23 -5.93 -2.60 PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
$50J23 -9.70 -6.37 337 PER18 1,031 1047 1055 1,063 1,071 1094 1,118
S50K23 -9.81 -6.47 -3.06 031 PER185 1,060 1076 1084 1092 1,00 1125 1,149
S50M23 -8.80 -5.45 -164 173 1.42 PER19 1,088 1105 1113 1122 1130 1155 1180
*auudgudasaandoulamasswing w.e. - f.0. 66 wihdu 1.75%
AU @8JUDVY Ua. 19188 wad NU": d189UdVe Ua. 19168 wad
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SINGLE STOCK FUTURES
LONG PTTGCU23

NOISINIA HOHVY3IS3YH Ag

AIUs:uruMsisUNAY 2566 A 9.2 wudhuun Tnetkthninveurisiy
Tudou 2HB6 AanUNSNIR-IWUAINAUENTD:UNA  SOSUWAUINKHANN
AenssunuiAsugRavassududuyusinaUlnsiduuia:ulnsiAlranfio:
neogIWUVU Ine FAIR VALUE U 2566 IniU 48.00 Un

SIANKUSIEIU NMFulAINSIINOlEU 36.00 UNN WSONISNANAIND: HIGHER
LOW Uud DOWNSIDE R91An Glonandusiovunndeu 38.50 un
nagnsnisainu

luzun Long PTTGCU23 USIonu 36.50 un 10nnnls 38.50 unn nla: Cut
loss 0.50 UINVINNU

Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
PTTGCU23 37.45 0.20 752 baB7 752 7.27 25.14% 1214
ALN: Ee0LdIs Ua. 1018 wad
HISTORICAL PRICE TECHNICAL CHART
B6% IH’rrl'.ll“J'c,."""l.,_.
SETS0 {— i w0 ) '-éh"“ﬂ.‘
0.0% iyt '.'nk.l 2 Iln_'l" "’I_ .
'lllm iy
il
PETRO e '!I.-|'T|_"I FI'-;!F‘I"I L
-25% 2% 5% -10% =% 0% % — .

UN: @eunUddeY ua. 19138 wad
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SINGLE STOCK FUTURES
LONG BEMU23
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WNBngauou 337 auuin Mwnisiusoveuwals:neumssaiaulu
anuru: V Shape wsauinuninnnyndidnlnuvadnnlsainnisanitudnu
roltiouluzod 3 Uinunth ng Fair Value U 2566 9¢A 11.50 UN

SIANKUSIEIU dryrynu Technical Rebound 91n1uaSudntylsu 8.10 +/-
un 1Puinuifieu Hammer Udd Downside AR
nagnsnisainu

Iu=Un LONG BEMU23 i 8.15 unn 1Unnanls 8.50 unn lia= CUT LOSS
0.10 mnmnr]u

Future Underlying
Seitle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BEMUZ23 8.55 0.00 510 7624 510 13.30 25.00% 36.68
AL ENeNIUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD o -Ill'll b, .
e 88% " "Ill M.T.ll.n-.'?l' 'l"Hd‘I'?I’"' .
1 h'nm' =
i H-I [INTT i | Ll L 1 Liithioy . ‘
AUN: aNguude Ua. 1aide wad AUN: @NedUdFe Ua. 10138 Wad
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 TTBU23 154 155 35,669 44,052 - 15,251 154 151
2 TRUEU23 6.65 655 26,071 29,754 3,534 12.42 7.24 6.50
3 BANPUUZ3 863 8.85 16,609 70,320 11,787 16.03 9.13 851
4 SIRIUZ3 191 192 13,482 31,545 - 3,439 15.44 194 1.85
5 KIBUZ3 18.35 19.4 8,398 38,602 - 6,412 19.63 19.66 19.00
6 WHAU23 458 46 6,615 10,867 - 2,522 928 468 446
7 PTTU23 327 335 5,497 12,795 3,367 9.21 32.50 32.50
8 GULFU23 46.6 46.75 4,991 11,000 - 202 272 48.26 4525
9 IRPCU23 229 228 2,198 12,993 1,466 8.54 231 223
10 CPALLUZ3 627 625 1,883 12,674 1,106 14.97 62.70 61.19
11 TASCOU23 185 187 1,701 1,503 300 422 18.83 18.50
12 AAVUZS 269 266 1,644 55910 - 1,382 8.48 2.80 263
13 THAMIUZ3 3.19 322 1,622 8,515 500 421 3.19 3.08
14 CHGUZ3 295 3 1,618 5,047 24 1331 2495 2.34
15 ERWU23 484 482 1,531 54 - 489 6.78 498 470
16 GFPTU23 12.81 1238 1,410 1,035 509 737 12.69 1281
17 JASU23 139 138 1,209 56,331 - 548 461 1.40 114
18 CPFU23 19.83 197 1,122 20,164 204 7.99 20.10 19.25
19 IVLu23 3431 3425 1,053 6,505 - 173 9.62 3561 33.84
20 TUUZ23 12.83 129 1,044 10,578 156 910 13.12 1251

ALA: SNeNNUdFE Ua. 1018 wad
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GOLD FUTURES

SIANOIANANAERSTIDOAUIUANSALULN FRASVU 11.9 InSryd 1o
0.6% Unf 1,919 IKS8rY< 9 NIISINAGoIfurnls nausiAnadrUsuag 2 5u
ARsonurnNissoslansduarALIuLY uanaNtnsidniugolaviuIie
ansy Unlnedist PCE Mu:a061n MIKAINaRISINARUADSUIAISNANENST
(Wn) TumsiaurthusuTuneniTeionouAURUWe duwaliAnunoaans
gouA la: DOLLAR INDEX anad 1.03% UnilioAudurnsogn 102.29 9n
fiolusnUeduruusies1ANeI InsUs:IfuRdeIRnnWTUaUAKT AU
NNSSIBINUADIAVIASUINYENANYVaIarsy TRUNHUNTURGT PMI, Adiavnns
INIUNIAIDNBU 13:UDNNIAINYAS SOUTIISITNIUNISUSUIWA <ad

nagnsnisainu

s1ANEIAN GF10Q23 IToAUSUANSALNULY anad 90 UIn UaR 32,340
Un (1,929 IKSUrYY) dundisnAnauAmatn SPOT adnnindoulio
UsSIonu 1,919 IKSuryd ANMsIAN GF10M23 5uﬁo:aaﬁunsou 32,050-
32,400 UAN  INAANWSIANBIAENINSUEDIUNSOURUSIOULS 1,900~
1,930 IKSUrYY W1edvuvANIUzUY TRADING GF10Q23 nsou 31,850-
32,350 UN lla=fkuAgA CUT LOSS 100 unnennu iieleuAunonuide
HINSIANNDYANIAZOUTHORAYINATA

GOLD SPOT

IOXGL C: 1,917.46 daily

ol b,
L) t
L
. | l‘i !!l'" " 'I.M-l"r"lghl.,‘“ 1930
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||-| _,ll' ! 1200
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A
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Tsi1(14, 70, 30, 1)

AL ENeNIUde Ua. 1de wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,949 15 0.77 23,019 33,182 -151
G0Z23 1,978 4 071 3,037 2,297 1666
MINI GOLD FUTURES

Last Chg  FChg val o] OiChg
GF10Q23 32,340 100 031 2,678 4,806 8

GF10v23 32,4490 80 0.25 911
GF10723 32,520 140 0.43 159

2,680 -136
158 102

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKA 9 STANUAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:Usunru
MssovrgInavUTUZadI0a1 19.30-22.30 U.
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GOLD ONLINE FUTURES (GOU23)

NOISINIA HOHVY3IS3YH Ag

AANISIANBIFN HanIuaSUAANYTsU $1960 HIGH iSUlAUNA aluauusoy
EMA 10 5u 18Uluasinu Ans1ANNAauLNEnsaunsindeulnon $1930-1960

GOLD ONLINE: iiu=in TRADING GOU23 A $1930-1960 lla: CUT LOSS $3

GOuU23 BASIS s:191 GOU23-GOLD SPOT
GOUZI C: 1,948.80 daily (Gold Online Futures Sep-23) GOU23 daily
} Lot .
II !,. llll{il'#vl II+I. ¥ Thwsote ! n, ‘
[ n l"l_'. - N e ‘*--r‘ 5
* i&!l - L Gold Sx‘zu-tFrice,RTIQXGL . |l
- m TRy N,
Ti(14, 70, 30, 1) ! e . o, -5 L B T
L EE .
rs1
g e —— ey e — =
AL ENeNNUdTE Ua. 118y Wad AN: aNeuIUdTe Ua. 10158 Wad
o w & o o
nasidavsnarnavAiriduunn F]']UOfUﬂ'ﬂSV’]ﬂI’]U\IO\] MINI GOLD FUTURES
FX (un/ USD) unacnusesos
35.00 35.25 35.50 35.75 36.00 [Atesswlew 28.10 uwn/dnunet/dio)
1,800 29,946 30,160 30,373 30,587 30,801 minia . s Assmdle Als
future Lasuulag faavu) VAT (v} (uevulawi
1,830 30,445 30,662 30,880 31,097 31,315 32,590.00 2500 2,500 210} 2,290
1,860 30,944 31,165 31,386 31,607 31,828 32,540.00 200.0 2,000 (210} 1,750
1,890 31,443 31,668 31,892 32,117 32,341 32,480.00 150.0 1,500 (210} 1,250
32,440.00 100.0 1,000 (210} 780
1,920 31,942 32,170 32,398 32,627 32,855 32.390.00 50.0 500 (210 290
1,950 32,441 32,673 32,905 33,136 33,368 32,340.00 0.0 . 210} (210)
1,980 32,940 33,176 33,411 33,646 33,881 32,250.00 -50.0 (500} (210} (710}
2,010 33439 33,678 33917 34,156 34,395 32,240.00 -100.0 (1,000) (210} (1210
32,180.00 -150.0 (1,500} (210} 1,710}
2,040 33,938 34,181 34,423 34,666 34,908 32,140.00 2000 (2,000} (210} (2,210)
32,090.00 -250.0 (2,500) (210} (2,710}
ALN: ENeNNUDTE Ua. 118 wad AN: aNevIUdTe Ua. 1015y Wad
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