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SETS0 Index Futures Jun-23 (S50M23) Loy
III 952.50
T 95000 20-Jun-23 Institution | Foreign Retail
I -J e II Y 1 || hl' 947.50
Ji e 1 L I _— Long 86,287| 133,589 201720
T | 942.50
i Short 79161 194,274 148,161
. II 937.50
B - Net 7.126|  -60.685 53,559
! : e Accumulated Net W 6,305 -11,039 4,734
_ Accumulated Net M -2,779 27,570 -24,791
A 931.60 940.00
S50M23 Resistance -04
927.60 B 935.90

Technical View

wusldiv gownasluviu kmnsimMuadina Fibo 38.2% (921.6) o:wWaguuusltiuviluviav
ALLU=UN Action

« Aseliuovdu a1ij Position 1K Let's Profit Run / &1kingvollil Position sosi1mgown ¢io uaotta Long Lijoi
deyeyr1naudaotu 15 low vovurivnduasttu 9a Stop Loss (IAUkUnlu Action T) / wuasu A WWugala 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 USudoav muaaialelde ua:mstia Cash Balance uov Delta naduaarakulng damu Uode
dwus:ina mstiaavyev FED Autidoamaovinsa maonuu[auwm\)msu)unmouuluuoonmum wSouauaouAu
AUASSUATS KInFasutuoonuTluBYHouAals 2:10uNaUINGONAI0KU TOURKIULNAKSTISIBVIUADIAY
msuanoa\)n\)uuounsouﬂnaiuuoauzymnoasmn 1.49 a'lu'tuamyma\)nm Bloomberg Consensus Us:0Ul3f 1.42
a1u'(ueufymsouTUﬂ\)swmuuaoaswuwu’thun 1.63 &uknavmiSeugondi Bloomberg Consensus Usuouldn 1.4
dukavaSou agvisAMIUILGD: swmummaumsuanona\)nmuna\)numc\mssuunn\)ns~uunonamwusuoso golu
GAvoawnln azfouriu US Bond Yield AbsuoTy 2 ua: 10 UAUSuav aoucnwmuwansdsmm 60,000 &eyey ua:
Ol Usudawudu 110,000 Feya lUumswoafyfyﬂHu naduaanaiuinelus:e:=dolu

[P Oichange (contract)

20-Jun-23 1D W 1M 1D W 1™ RXphe
S50M23 538,945 473,443 497,140 530,578 65,502 41,805 8,367 29-Jun-23
S50N23 107 78 127 16 4 -20 -9 27-Jul-23
550023 13 13 13 0 0 o 13| 30-Aug-23
550023 125,566 89,744 83,0M 71,446 35,822 42,555 54,120| 28-Sep-23
5502723 49,376 46,777 38,864 30,960 2,599 10,512 18,416| 28-Dec-23
S50H24 9.577 8,385 8,330 7.839 1192 1.247 1.738| 28-Mar-24
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! Vel i 198800 20-Jun-23 Institution | Foreign Retail
Long 481 Nn73 1,580
B 194§.on
I. W FRCITE R B 1.0 0} Short Q23 13,755 9,356
At Net -442 -1782 2,224
1930.00
B Accumulated Net 1W 46 4,374 -4,420
1925.00
i . o _ Accumulated Net 1M 942 789 1,731
A 1,935.00 . 1,949.10
GOM23 ’ Resistance ’ 2.8
1,928.30 B1,943.10

Technical View

uuoliiv sowndsluviiu knsimtading Fibo 38.2% (1924.1) o:wWasuuusltividuuiav
ALLU=UN Action
o nseliuovdu ﬁm’ Position 1K Let's Profit Run / éhkingvlui Position sas1ma'evVn @92 udowWa Long ol

deyayinaudodu 1§ low ovurnivnaudou Q0 Stop Loss (WuktnTu Action ) / uussu A 1ugaWa Long
udo13 9adv naouga Stop Loss / Long {jo s1M Breakout WUo@U B uadolda A Ko 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

3utima novM Sideway Up Gamu 1Suiwedvngqu Aa 8.4% kinuinnnsiA1a mik BOE dovisvduaantis nadu
Dollar Index ua:msuaavyov FED noamna\)msa WeonuulavismoumsiBuRtnadulugovARIULY WSoUUADUAU
ALUENSSUNIS lua\mun:nulhunanﬁm\memuuua\) FED dwsSunisus:yuidau n.A. 910 CME FED Watch wus it
KUNS10 78% i FED 9:USuduaontiadn 0.25% quuunweowﬂa\)nuo '(m:nuennfynunaﬂuna\mannm\mamus
maMmaoultusonnlulBorounans o: lUuwauonnona\)m ?uounuu aoquoawumuuoonaom’luadmnnmum V]
usvugo1n ETF wa: Hedge Fund dottiov 3nMv Real Demand 91n3ulla:duLGe ?uTaziono\)m

oo 0l change (contract) Exlie

20-Jun-23 1D W 1M 1D w M
GF10M23 4,516 5,072 5,760 5,719 -556 -1,244 -1,203| 29-Jun-23
GF10Q23 3,208 3,893 3,664 3,550 -685) -456| -342| 30-Aug-23
GF10v23 1,270 1,433 1,020 716 -163 250 554| 30-0ct-23
GFM23 235 246 242 259 -11 -7| -24|29-Jun-23
GFQ23 165 163 146 152 2 19| 13[30-Aug-23|
GFVZ23 91 80 55 35 11 36 56| 30-0Oct-23
GOM23 18,138 28,907 27,160 32,938 -10,769) -9,022 -14,850| 29-Jun-23
Gouz23 16,505 20,196 15,431 10,887 -3,691 1,074 5,618 28-Sep-23
SVFM23 884 998 1,296 1,189 -114 -412 -305|29-Jun-23
SVFU23 753 861 697 491 -108 56 262| 28-Sep-23
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34.95000
20-Jun-23 Institution| Foreign Retail
B 34.85000
W 34z Long 8,353 122 18,571
i ‘ Short 2.967 121 16,958
[ - or i »
] ot A |I .
Pt Net -1.614 1 1,613
IBJAGIISDHO
3460000 Accumulated Net 1w 18,886 -89 -18,797
34.55000
‘ ] Accumulated Net 1M 34,071 209 -34,280
A 34.72 . 34.90
USDM23 Resistance -0.06
34.63 B 34.82

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

5uﬁmoxUSDTHLB Sideway Down damu Uddgdivds:ina o1 IDUWodvAgu AQ 8.4% KIALINANDIAIQ r‘iﬂﬁ BOE
Govisviuadniie naau Dollar Index wa:msuaavyov FED doamnaovinsa wgoAuulaviemoumsIBuntAadulugow
AWIULY WSOUAUADUAUALUNSSIAS lua\munmumucnenﬁn'n\mamusueu FED éhnSumsus:guidiou n.A. 010
CME FED Watch wuoﬂnumunswo 78% A FED 2:USuduaoniiedn 0.25% o\)uunwamuna\)nuo knowdiAeynu
dosunavdonAMvaonly mnmnouuuoenuﬂuw\mounaw ordoralRABULINUVAY doulodaneluus:na dw
$1GAAULLIE Bond [ng ua: Short TFEX 3nAsH naadumbuuinlksoum

] Oichange (contract —
20-Jun-23 1D 1w ™ 1D w ™

USDM23 85,474 97,616 104,230 95,125 -12,142 -18,756 2,651 29-Jun-23

USDN23 4,497 4,671 7,119 4,240 =174 -2,622 257| 27-Jul-23

usDQ23 2,732 2,792 1,753 0 -60 79 2,732 | 30-Aug-23

UsDu23 37,186 31,860 26,242 22,265 5,326 10,944 14,921| 28-Sep-23
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Appendix TFEX

Date Time Currencylmpact

Mon
Jun 19
Tue
Jun 20
Wed 1:.00pm GBP CPly/y 8.4% 8.7%
Jun 21
9:00pm uUsD Fed Chair Powell Testifies
Thu  3:00pm UsD FOMC Member Waller Speaks
Jun 22
6:00pm  GBP MPC Official Bank Rate Votes 7-0-2  7-0-2
GBP Monetary Policy Summary
GBP Official Bank Rate 4.8% 4.5%
7:30pm usb Unemployment Claims 256K 262K
9:00pm  USD Fed Chair Powell Testifies
usD Existing Home Sales 4.25M 4.28M
Ju';“zs 1:00pm  GBP Retail Sales m/m -0.2%  0.5%
2:15pm EUR French Flash Manufacturing PMI 45.2 45.7
EUR French Flash Services PMI 521 52.5
2:30pm EUR German Flash Manufacturing PMI 43.6 43.2
EUR German Flash Services PMI 56.3 57.2
3:00pm  EUR Flash Manufacturing PMI 449 44.8
EUR Flash Services PMI 54.5 551
3:30pm  GBP Flash Manufacturing PMI 46.8 471
GBP Flash Services PMI 54.9 55.2
8:45pm  USD Flash Manufacturing PMI 48.5 48.4
usD Flash Services PMI 54.0 54.9
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kAl Take Profit WoavuSoautuosuduaalu wu:th ks Trailing Stop
AMAUAISUSKISOOMISADIULFYL U YdUQQ Stop Loss kdvornnsimdvdulu
ouldmis 2-3 IMuavAUIEYY (2R-3R)

** = Trend Following S:8:duU wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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i Earnings Yield Gap 12M Forward (%) “ PE 12M Forward(X)
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Source: Aspen
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Thausand froy
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Appendix Gold

Hedge fund gold future net Long position and Geld spot T i Gold Futures & Options Commitments
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Source: Bloomberg
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Appendix Currency

Asset Manager future net Long position and EURUSD — EURUSD Futures & Options Commitments
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Asset Manager GBPUSD future net Long position and GBPUSD — GBPUSD Futures & Options Commitments
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