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SET50 FUTURE

I’ v B 12-Jun-23 Institution | Foreign Retail

I I I-' -1 940,00

I ! |!D‘ ol ARRRIPUN O ¢ Long 23,829 72,171 65,963

| e Short 22,144  74,045| 65774

I e Net 1,685 -1.874 189

f"*'“wfl e b 92800 Accumulated Net W -1,759 16,009|  -14,250
h/ 1 926.00

B Accumulated Net M -8,249 30,649| -22,400

A 937.40 . 944.30

Technical View

wusldu naudouvidu wWhdelu naaou Down Trend line (949.9)
ALLU=UN Action

« Aseliuovdu a1ij Position 1K Let's Profit Run / &1kingvollil Position sosi1mgown ¢io uaotta Long Lijoi
deyeyr1ndaudotu 18 low vovurivaduaoitu 9a Stop Loss (TAUhKkuAlu Action T) / uwuosu A WuQatla Long
udoldgadvnaiolluga Stop Loss / Long Lo $1A1 Breakout tuodiu B udoldoa A k8o B 10uQa Stop Loss

« nseivovaw LuthlAKIPVKo:Ua Short Lijolideyaynaudoav uasldsia High 1OU9ad103v Stop Loss /
s0s1A1 Breakout uuosSu A lagldoa A 1WOua Stop Loss

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

Fundamental View

3utima SET50 Index Sideway 600w IBUWoaKSY Joyad1n Bloomberg Consensus mnmsml\)mw-';)ahsaqfon
4.1%YoY ua: 0.2%MoM aoumumlewumu (Core CPI) mcﬂon 5.2%YoY ua: 0.4%MoM nuumnnmauswmuuaoa\)
ﬂ:)'m'](’llaﬂUOUf’llUOQ"INGﬂ&hU(‘IOOG']OKUO’IﬂO Wiovo1no: TUﬂSJ‘IUCIOUUUO\)OOﬂlUUUO\)Uﬂa\)nUIOUUOOUUOOf’IlUEJ
~[(\lJSUUUU"I:':'I'\)ﬂ:)"ll\)ul\l\li)llc’:’li) ann\) CME Fed watch DAoU0: lUu'lumsn\manlusn 80% lUOO"IUhN'IUU'I Cla'IOKU
Dow Jones lUOF\UUQUOﬂ 0.56% llOS1FI'1U1UUUSU(’IOa\) a\manooumamhu?ns

P orchange (contract)

12-Jun=-23 1D w ™ 1D ™ ™ Expire
S50M23 501,297 512,550 546,260 556,789 -1,253 -44,963 -55,492| 29-Jun-23
S50N23 106 107 110 66 -1 -4 40| 27-Jul-23
550023 13 135 8 0 0 5 13| 30-Aug-23
S50U23 81094 81275 80,332 71278 -181 762 2.816| 28-5ep-23
550223 35,838 35,275 33,561 29,053 563 2,277 6,785| 28-Dec-23
S50H24 8,023 8,164 8,225 6,200 =141 -202 1,823| 28-Mar-24
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GOLD FUTURE

Gold Online Futures Jun-23 (GOM23) Lot
57500 12-Jun-23 Institution | Foreign Retail
||I "l L, | |".B' : W Long 964 17,590 18,13
-
I.- o TS Short 977 20,353 15,337
-
) n 3
o A Tl Net 13 2763 2,776
rtf!l 1955.00
rf' n fEEED Accumulated Net W -647|  -9.908| 10555
f , '
AL Accumulated Net 1M 585 -8.189 7.604
v e e s s oo 10 oo s oo o iy e s oo _—

A 1,959.60 . 1,977.40

Technical View

wusldu gownaaluvtu
ALLU=UN Action

« nseliuovdu a1ii Position Tk Let's Profit Run / é1kingv il Position sesiAmdown ¢ uaoida Long ol
deyey1nauaodu 13 low vovurivnaudolu 9a Stop Loss (TRtkinlu Action U) / uuasu A 1Wugaa Long
udols 9adv Aa1o1ua Stop Loss / Long Lo s1A1 Breakout Luodu B udaldoa A k8o B 1UuQa Stop
Loss

« nseivovaw Lu:thlAK1OVKo:Wa Short tijolideyandudoav uasldsim High 10Ugad1v3Y Stop Loss
/ sos1 Breakout 1luosSu A lagldoa A Wuga Stop Loss

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

Fundamental View

Sutima novA Usudodu daau ISutWoarsg Joyaoin Bloomberg Consensus mamsaitbutWoaksgd(sn 4.1%YoY
ua: 0.2%MoM douButWowugnu (Core CPI) mal3f 5.2%YoY ua: 0.4%MoM fviikindindima nadu Dollar Index
kuusAnov lagloguu CME Fed watch aowtho:1l0ulumsAvaanbsn 80% ijoounruw WoAumsindoulrko
ua\)uda:s‘iuns‘wsipiauﬁw\)nsvﬁo'ﬁjdm:lﬂu50§1wanauunuWuanss‘gmaahsquﬁ\)mq 2 ua: 10 souluav Dollar
Index (iovontinavnu seqdotauduWorud

. ..o | Ol change (contract) S

12-Jun-23 1D w ™ 1D w ™
GF10M23 5,434 5,662 6,455 6,591 -228) -1,021 -1,157| 29-Jun-23
GF10023 3,833 3,620 3,040 3,707 213 793 126{30-Aug-23
GF10v23 521 946 1,034 521 -25 -113 400| 30-0ct-23
GFM23 239 261 283 301 -22 -44 -62| 29-Jun-23
GFQ23 144 178 142 153 -34 2 -9| 30-Aug-23|
GFV23 55 59 56 11 -4 -1 44| 30-Oct-23
GOM23 25,333 38,685 38,250 40,239 -13,352 -12,917 -14,906/ 29-Jun-23
GOoU23 13,955 19,430 15,251 11,001 -5,475 -1,296 2,954| 28-Sep-23
SVFM23 1,219 1,303 1,342 1,090 -84 -123 129 29-Jun-23
SVFU23 654 800 616 284 -146, 38 370 28-Sep-23
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USDTHB FUTURE

13 June 2023

' 12-Jun-23 Institution| Foreign Retail
34.70000
B 3465000 LDng 13,895 02 18,299
i I 'I 'R 24.63000]
A o I = Short 1506 201 20,589
1 |I 3455000
i ' Net 2,389 -99 -2,290
34.50000
34.45000 Accumulated Net 1w 2,029 27 -2,056
N iy Accumulated Net 1M 47,728 524| -48,252

A 34.57 . 34.74

Technical View

wusldiv suradluviav kmaUusSudstukiio 34.95 o:naudotduvidu
AUzt

« Aselivovdu $051A1 Breakout U2 B 1810uQa Wa Long ua:lsga B 10U Stop Loss / sosi1meowndo
uaowa Long jelideyay1naudoiu udolgsa Low Wu0ad1vdL Stop Loss

e Aseliovav a1l Position 1A Let's Profit Run / an (Uil Position tuzuhlksos1A1 Breakout wuosu A lagls
90 A K30 B W0uQa Stop Loss / Wa Short Welideyaynaudoav udsldsim High W0uUQQd103Y stop Loss
(Tnumuniu Action @)

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

Fundamental View

3utima USDTHB Usudioav aamu lDUlWQansa Jgoyaoin Bloomberg Consensus mnmsmmmWoahsm?on
4.1%YoY ua: 0.2%MoM aoummWawumu (Core CPI) Q3N 5.2%YoY a: 0.4%MoM nvumnmn:nmn nnou
Dollar Index KyuABUULINTKUTLA IoaUaouu CME Fed watch aowue:ulumsavaanibon 80% oouisuu
luonumsmaauimuamma aunswanoum\)nsmoiu:no lUuoqsmamouunuwusunssomaahsmn\)ow 2 ua:10
sou{Udv Dollar Index luo\)anﬂa\)nu soon:naummWenuu

| OlchangsGeentasd [
12-Jun-23 1D W ™ i) w M

USDM23 96,592 109,543 105,769 101,739 12,951 -9.177 -5,147| 29-Jun-23

USDN23 6,656 6,536 6,238 4,866 120 418 1,790| 27-Jul-23

UsSDQ23 1,751 1,757 1,540 0 -6 21 1,751 30-Aug-23

USDU23 21,926 24,383 24,821 13,709 -2,457 -2,895 8,217| 28-Sep-23
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Appendix TFEX

13 June 2023

Date Time Currencylmpact Detail Actual ForecastPrevious
Mon
Jun 12
Tue 12:01lam  USD 10-y Bond Auction 3.79]2.4 3.45)2.4
Jun 13
1:00pm  GBP [l claimant Count Change 214K 467K
GBP Average Earnings Index 3m/y 6.1% 5.8%
4:00pm EUR German ZEW Economic -13.4 -10.7
Sentiment
7:30pm usD CPI m/m 0.2% 0.4%
usD CPI y/y 4.1% 4.9%
UsD Core CPIm/m 0.4% 0.4%
9:00pm  GBP BOE Gov Bailey Speaks
Wed  1:00pm GBP GDP m/m 0.2% -0.3%
Jun14 7:30pm uUsD Core PPI m/m 0.2% 0.2%
Usb PPl m/m -0.1% 0.2%
Thu  1:00am usD FOMC Economic Projections
Jun 15 usD FOMC Statement
UsD Federal Funds Rate 5.3% 5.3%
1:30am UsD FOMC Press Conference
9:00am  CNY Industrial Production y/y 3.5% 5.6%
CNY Retail Sales y/y 13.7% 18.4%
7:15pm EUR Main Refinancing Rate 4.0% 3.8%
EUR Monetary Policy Statement
7:30pm UsD Core Retail Sales m/m 0.1% 0.4%
usD Empire State Manufacturing Index -14.5 -31.8
usD Retail Sales m/m -0.1% 0.4%
UsSD Unemployment Claims 248K 267K
UsD Philly Fed Manufacturing Index =121 -10.4
7:45pm EUR - ECB Press Conference
8:15pm usD Industrial Production m/m 0.1% 0.5%
Fri Tentative JPY - Monetary Policy Statement
Jun 16 Tentative JPY BOJ Policy Rate -0.1% -0.1%
Tentative JPY - BOJ Press Conference
&:45pm usoD FOMC Member Waller Speaks
9:000m  USD [l Prelim UoM Consumer Sentiment 602  59.2
UsD Prelim UoM Inflation Expectations 4.2%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kan (U Take Profit WodivusioautuosSuduaalu wu:uhlAls Trailing Stop
AAUNISUSKISOOMSADIULIEYY LU UgUQQ Stop Loss kavoinnsimdviulu
ouldanmls 2-3 iInvoavA’IUIFYY (2R-3R)

** = Trend Following s:g:4U Luzth EMA10 i Timeframe 60, EMA40 fi
Timeframe 15
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Appendix SET50

?lﬁéh Earnings Yield Gap 12M Forward (%) o - PE 12M Forward(X)
) ' ——PE(X) =——=SET50 INDEX
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Appendix Gold

heumend Total Gold ETFs flow ussioz Global gold ETFs flow
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Appendix Gold

Hedge fund gold future net Long position and Gold spot Gold Futures & Options Commitments
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Appendix Currency

Asset Manager future net Long position and EURUSD Theusand EURUSD Futures & Optiens Commitments
Thkiand — Asset Manager  —— EURUSD (RHS) Ceontracts — Total Open Interest (LHS)  —— EURUSD (RHS) (L]
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Asset Manager GBPUSD future net Long pesition and GBPUSD — GBPUSD Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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