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SET50 Index Futures Sep-23 (S50U23) Lot
5 2000 11-Jul-23 Institution | Foreign Retail
L 918.00
L PR i Long 23,187 82,247 87,239
i} 1! Il 1 I 914.00
| A Ll Short 22203| 73901 96,569
il .I h|| il — Net 984|  8346| 9,330
AN ::l 906.00
L Loaoe Accumulated Net W 8.052 16,820| -24.872
; =
p) 902.00
iz Accumulated Net M 15,350 18,219 2,869
A 912.40 921.80
S50U23 Resistance
M 909.70 B 918.70

Technical View

wusldiv surodluviav
ALu=Un

« Aseliuovdu sos1m Breakout uuomu B W610uQa Wa Long ua:ldga B 10u Stop Loss / sos1Meownao
uaowa Long luauafyfymaumouu uao‘tus1m Low 10uQad105v Stop Loss

o Aseiuovav el Position 1K Let's Profit Run / &I Position uuzUuhlksos1A1 Breakout uuosu A lagléga
A k8o B 10uga Stop Loss / Wa Short luouafytymaunoa\) udo{ss1m High 10UQQd1v3Y stop Loss (Thm
kUnlu Action O)

Note *, ** (81utWuLGuns Take Profit Tu Appendix TFEX)

Fundamental View

3ulima SET50 Index Sideway Gaau Uodamaluus:inA koaldonunansguuas 5 ouwsvu aaaRulngluwouDIN
Us:1Gudavnano Uodadivus:ind iSuiWoaksgus:o11dou Dguiau Bloomberg Consensus Us.luu"(on 3.1%YoY,
0.3%MoM aoumuMowumuUswuuTon 5%YoY, 0.3%MoM mnsw\nuuaomnmmamUs~luu'(oo~lUuuonnuc1amhu
arga CME FED Watch ?humunsm 93% i FED 9:USuguaoniiedn 0.25% TumsUs uuaumou 7 uds:quavnanoo:
lUuooa\)anuao KAUWoonAUIdINSIAMA Wulodsryuaaraku luamunmumcn\)mcmoans 8,000 dgyey1 ua Ol
UsSuaoav 28,000 Adeyeyn

| Gichange (eontrach
1M-Jul-23 1D W ™ 1D 1w M s

S50NM23 141 145 155 @5 -4 =14 46| 27-Jul-23
S50023 46 47 47 12 =1 -1 34| 30-Aug-23
S50U23 551,365 575,271 551,551 83,446 -23,906 -186 447,919 | 28-Sep-23
S50Z23 70,737 74,318 71,279 40,530 -3,581 =542 30,207 | 28-Dec-23
S50H24 15,570 16,229 15,449 8,105 -659 121 7.465| 28-Mar-24
Ss50M24 3,582 3,788 1.684 0 =206 1.898 3,682 27-Jun-24
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1-Jul-23 Institution| Foreign Retail
19§s.ot_l LUI‘Ig 1,690 25,905 19,510
" o g e D Short 2184| 24270 20,651
i — -.l' 1955.00
i = Net -494 1,635 1141
J “_f'r } 1950.00
“."ur — Accumulated Net W 569 2415  -2984
e - ednan Accumulated Net 1M 27 5,332 -5,359
_|3§« L R ] nm‘ I 0 R R 0 2 (N N S N e S i
A 1,963.40 . 1,975.85
GOuU23 ' Resistance ’ 23.1
1,956.10 B1,969.70

Technical View

wusldiv surodluviav
ALLU=UN Action

. nsmue\)uu sos1A1 Breakout wuodiu B 1810uga Wa Long uazlsga B 10U Stop Loss / sos1megowndo 11do
Wa Long luouatyfgmaunouu udolds1m Low U905V Stop Loss

* Asgiuovav a1l Position 1k Let's Profit Run / &l Position tuzUhlksos1A1 Breakout Luosu A lagldoa
A KSo B 10uQa Stop Loss (Ikunkunlu Action U) / Wa Short Wolideyeyrnaudoav udolgsia High 1uga
9105V stop Loss

Note *, ** (81utWulGuns Take Profit Tu Appendix TFEX)

Fundamental View

3utima novMm Sideway Up aamu UooacnoUswnn uweoaksgus:odou Daugu Bloomberg Consensus Us:lu
131 3.1%YoY , 0.3%MoM aoumuMowucnuUs aouldn 5%YoY, 0.3%MoM mnswmuuaomnomamds siutdo=u
uonnuaalaku arga CME FED Watch Ihumunsm 93% A FED 9:USuguaoniiedn 0.25% TumsUs&uaumau 7 ud
st audavna1oo:10ugagvgaLdo mnmmWoeanmmnmmo WuUoduKyusIANDLAI aoquoawumuna\)mTuaUmh
Awuu GAvusvueon ETF dotdiov udisubusvioon Hedge Fund tla: Real Demand 91aUs: inASU3nASL 10U
U29gKuusInMNovM

o Ol change (contract) o
11-Jul-23 1D W ™ 1D w 1M
GF10023 7,203 7,383 6,653 3,922 -1au| 550 3,281| 30-Aug-23
GF10v23 3,215 3,869 2,656 1,305 -654 559 1,910 30-0ct-23
GFZ23 8 26 23 0 -18| -15 8| 28-Dec-23
GFQ23 207 164 153 168 43 54 39| 30-Aug-23
GFV23 159 139 130 &0 20| 29 99| 30-0ct-23
GFZ23 8 26 23 0 -18 -15 8| 28-Dec-23
Gouz3 36,925 47,146 33,238 23,507 -10,221 3,687 13,418| 28-Sep-23
GO0Z23 9,271 10,200 6,604 0 -929) 2,667, 9,271| 28-Dec-23
SVFU23 1,239 1,207 1,248 721 32 -9 518| 28-Sep-23
SVFZ23 163 170 147 0 -7 16 163 28-Dec-23
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USDTHB FUTURE

34.75000
34.70000
34.65000 1M-Jul-23 Institution | Foreign Retail
! 34.60000
I'I LRI g - = coc! Long 22,827 61 37,904
] mRr = !
! 430008 Short 26,084 223 34,485
34.40000 Net -3,257 =162 3,419
Accumulated Net 1w -9.,392 -382 2,774
34.30000
| _— Accumulated Net 1M -18.186 -154 18,340
A 34.35 . 34.55
USbDuU23 Resistance -0.12
34.25 B 34.45

Technical View

wusldv gownaaluvitu
AUzt

» ASeivovTu il Position 1K Let's Profit Run / &akingvluid Position sasimgown ao uaota Long tijoil
Jeyeyrnaudotu 18 low vavurivnduasitlu 9a Stop Loss (TAUktAlu Action T) / wuasu A WWuQaWa Long
udolgaadvnarolua Stop Loss / Long Lo s1A1 Breakout wuodu B udaldga A k8o B 1WuQa Stop
Loss

« Aselivovav uu:thlkkidvko:wa Short Wolideyeyrndudoav uasldsim High 1WuQad1vdv Stop Loss / s
s1A1 Breakout wuos$u A laglga A 10uQa Stop Loss

Note *, ** (8 ulWuLGUA1S Take Profit Tu Appendix TFEX)

Fundamental View

5utina USDTHB Sideway Down Gamu Uodamealuus:ina Tkoatdonuansguuas Suwsod AMIBUUININYAUNOUDIN
Us:tGudvnalo Uodachvds:inA ibuWoaksgus:o11iou Dauiau Bloomberg Consensus Us:ouldn 3.1%YoY ,
0.3%MoM doubuiwWeWuguus:1iulsn 5%YoY , 0.3%MoM minsigviuudomndiaaraus:iuldomGAmbuuINudv
A1 @1aa CME FED Watch TAuhkUins10 93% i FED o:USuuaoniiadn 0.25% lumsus:suduidou 7 uds:audonand
o:10uagvaauds doudoyamsdoviameluus:ina cdvs1adoALYIY Bond La: KU dottiov wisio:imstUa long ud

1Wuns cover short Aouktihmli Ol UsSudoav Wudodungvnadumdbuuinlugovi

[ Ofchange (contrach) :
11-Jul-23 1D W 1M 1D W 1M xpirs

USDN23 4,873 2,008 3,286 10,337 2,865 1,587 -5,464| 27-Jul-23
usDQ23 2,908 2,606 2,737 1,884 302 71 1,024|30-Aug-23
Uspu23 83,538 78,490 70,742 27,755 5,048 12,796 55,783| 28-Sep-23
UsDZ23 10,310 8,616 7,520 0 1694 2,790 10,310| 28-Dec-23
EURUSDU23 2,004 1,954 1,789 482 140 305 1.612| 28-Sep-23
USDJIPYU23 8,001 7,424 7,532 1,044 577 469 6,957 | 28-Sep-23
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Time Currency Impact Detail Actual Forecast Previous
Mon 8:30am CNY CPl y/y 0.0% 0.2% 0.2%
Jul 10 CNY PPly/y -5.4% -5.0% -4.6%
10:00pm GBP BOE Gov Bailey Speaks
Tue 1:00pm GBP Claimant Count Change 25.7K 20.5K -13.6K
Jul 1 GBP Average Earnings Index 3m/y 6.9% 6.8% 6.5%
4:00pm EUR German ZEW Economic Sentiment -14.7 -10.7 -8.5
11th-15th  CNY New Loans 3050B  2300B 1360B
Wed 3:00pm GBP BOE Gov Bailey Speaks
Jul12  7:30pm ush CPlm/m 0.3% 0.1%
usD CPly/y 3.1% 4.0%
usD Core CPIm/m 0.3% 0.4%
Thu 12:01am usD 10-y Bond Auction 3.792.4
Jul13  5:00pm THB Voting for Prime Minister
1:00pm GBP GDP m/m -0.3% 0.2%
7:30pm UsD Core PPl m/m 0.2% 0.2%
usD PPl m/m 0.2% -0.3%
uUsD Unemployment Claims 251K 248K
Fri 5:45am usD FOMC Member Waller Speaks
Ju14 9:00pm  USD [ Prelim UoM Consumer Sentiment 65.5 64.4
usD Prelim UoM Inflation Expectations 3.3%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = k(U Take Profit WoaivuSoeutuosSudiuaalu wu:zuh kLS Trailing Stop
AAUNISUSKISOOMSADIULEYY LU YgUQQ Stop Loss kavoinnsimdviulu
oulanls 2-3 InuoavAULEYY (2R-3R)

** = Trend Following s:g:4U Luuzth EMA10 fi Timeframe 60, EMA40 i
Timeframe 15
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o Eamings Yield Gap 12M Forward (%) - PE 12M Forward(X)
' ——EYG =—SET50 INDEX ) —PE(X) —SET50 INDEX
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" PBV 12M Forward (X)
—PBV(X) =——SET50 INDEX accumulated net foreign and SET50 1H23
24 1200.00 ——pAccumulated Foreign (LHS) ——SETS50 (RHS)
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Source: Bloomberg Source: Aspen
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“‘:;:’:1""’ Total Gold ETFs flow UsSioz Global gold ETFs flow
2 e ekly change in Gold ETFs holding (LHS) —— Gold spot (RHS) 2100 mmm Novth America (LHS) ssmEurcpe (LHS) == Asia (LHS) ——Gold Spot (RHS)
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thousend weyGold spot and Total Gold ETF holding cummulative  ussie Index Gald Spot and Dollar Index Ussie
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Gold Futures & Options Commitments
Thousand

Hedge fund gold future net Long position and Gold spot Rt — Total Open Interest (LHS)  —— Gold spot (RHS) Ussjoz
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Source: Bloomberg
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Asset Manager future net Long pesition and EURUSD  — EURUSD Futures & Options Commitments
Theusand — AssetManager  — EURLISD (RHS) Contracts = Tctal Open Interest(LHS) — —— EURUSD (RHS) 5
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
. GBPUSD Futures & Options Commitments
Asset Manager GBPUSD future net Long position and GBPUSD Thousand i
—_ —_ s
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Asset Manager future net Long position and USDJPY  — USDJPY Futures & Options Commitments
Thousand Contracts — Asset Manager  —— USDJPY (RHS) ” Contiacts — Total Open Interest (LHS)  —— USDJPY (RHS) it
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC

* msavnunowIdew gavnunosAnundoyalksounounoudazuloavnu

Pi Securities i anA § 02-2057111




