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SET50 Index Futures Jun-23 (S50M23) Log
. Vome
E B 22-May-23 Institution | Foreign Retail
I gt B 929.50]
1, A |' 22250 Long 67,095 117,810 221,989
_| iy I | i I o200 Short 70,707 98,707 237 480
1 il Net 3612 19,103 -15,491
Inl e Accumulated Net 1W 14515 34006  -19,581
‘,J ‘ @ 905.00
RS _ Accumulated Net 1M -419 -57,546 57,965
A 917.00 924.50
S50M23 Resistance 0.2
913.40 B 921.40

Technical View

uuoldu Sunodiuviav dus:e:Su10a Fibo 38.2% (936.4)
Alu:Un Action

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

o Asglovav aid Position 1K Let's Profit Run / &l Position uuzUuhlksos1A1 Breakout uuosu A lagldga
A k8o B 10uga Stop Loss / wWa Short luouazyfymaumoa\) udolgsim High 10u90d103v stop Loss ('(Km
kUnlu Action O)

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

Fundamental View

3utima SET50 Index USudadu Gaau PMI ua\)ahs?aﬁuﬁ MAMSKHAAAIA 50 La:n1AUSMSAIQ 52 douMIsIOSOINTS
uanatwmunuansoau?u?ouoasd una\)nu'[m:nua1n£yTU9\)n151wmunumnn:n doutodumeluus:ina Woouldi
mst8u MOU yovwssAnD:dadvSgUIa Sulidaouuindu weouRHuudvsIGndUa long 19,000 deyay1 wSoufu
Ol Aivsudodu 67,000 deyay lUquoahqunamTus:a.au'(n

o Ol change (contract) .
22.May-23 1D W M 1D W M Expire
S50K23 217 212 219 179 5 2 38| 30-May-23)
S50M23 568.208] 502852  556.789|  402,020| 55,356 1.419]  156.188| 29-un23
S50N23 112 106 66 0 6 46 112 27-Jul-23
S50U23 76240 69,095  71.278] 47,645 7,145 4962 28595 28-Sep-23
S50723 33,412 30,851 29,053 22613 2 561 4,359 10,799| 28-Dec-23
S50H24 9,453 7.454 6,200 3,570 1,999 3,253 5883 28-Mar-24
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GOLD FUTURE

Geld Online Futures Jun-23 (GOM23) Lot
1 — 22-May-23 Institution | Foreign Retail
I 1992.00
it . I B I e Long 1,771 23,914 13,194
1 jlee ] [ ] EAL
| I | | i S o Short 607 18,057 20,215
. ] I J
A [ Net 1,164 5,857 -7,021
10000 Accumulated Net 1W -1,124 -13,099 14,223
1978.00
1 ) ) (2 e e e e ) ) Rl e el Accumumtw Na 1M 1'326 -16'042 14'?16
A1,982.30 1,995.80
GOM23 Resistance 15.1
1,976.10 B 1,989.10

Technical View

wusldu gownaaluvtu
ALLU=UN Action

« nseliuovdu a1il Position Tk Let's Profit Run (It ktinlu Action ) / dwingoliild Position sosimgown
o uaoswa Long olideyayinaudodu 13 low vavurivnaudaidu 9a Stop Loss / 1uasu A Wugatla Long
uasls
204V na1o10ua Stop Loss / Long tijo s1m Breakout ttuadu B udoldoa A kéo B 10ua Stop Loss

« Aselivovav uu=thlkkIdvko:Ua Short oiideyey1naudoav uasldsim High 1uU9ad105v Stop Loss
/ sos1A1 Breakout LluoSu A lagldoa A 1W0uQa Stop Loss

Note *, ** (8 utWul&iunis Take Profit Tu Appendix TFEX)

Fundamental View

3utinna novr Sideway Down @aau Gotau PMI (ans‘o/a[sd/é\)nqu) 3ud ma mAMsHaa (50/45.9/47.9) doumn
USAS (52.6/55.4/55.5) KInAolaumAuSMsgoAvudounsy KyuBuiweliUSudoaven BANLASUMSIDSINISYENY
wanukliaksggoliilddoasy Suanshsiuu Powell uaavmsai insofumstuaenits lasavaoniielumsus:sunso
aalJ ua: msmmo'(usmmsuumnm\) [nundu naduaistuaonibovovaksy doulodewugnuludUakiuuu i
usv3o01nfv ETF ua: Hedge Fund 1antag 1id Read Demand Nsvdo KIAWD1SeUNovAUS:AoUYDY Dollar Index wuda
novnudvAvoduglsua:Uuaud uduisludouvevibulsu nadu Dollar Index kuusiMnovAmTELTVA Tus:a:dolU

o | Ol change (contract) Expire
22-May-23 1D 1w 1M 1D 1w 1M
GF10M23 6,929 6,989 6,591 5,894 -60 33 1,035 29-Jun-23
GF10Q23 3,907 3,800 3,707 2,243 107 200 1,664] 30-Aug-23
GF10v23 831 748 521 0 83 310 831 30-Oct-23
GFM23 281 275 301 246, 6 -20 35| 29-Jun-23
GFQ23 172 172 153 104 0 19 68| 30-Aug-23
GFV23 24 22 11 0 2 13 24] 30-Oct-23
GOM23 36,427 38,011 40,239 23,702 -1,584 -3,812 12,725 29-Jun-23
GOoLR23 13,229 13,469 11,001 5,055 =240 2,228 8,174| 28-Sep-23
SVFM23 1,187 1,209 1,090 955 -22 97 232| 29-Jun-23
SVFU23 461 348 284 209 113 177 252| 28-Sep-23
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USD Futures Jun-23 (USDM23) Lot
24.40000 22-May-23 Institution | Foreign Retail
0 P T Long 22,676 11 30,009
| ELEEE >
A" 0 ' Short 18,729 323 33724
Net 3,947 -322 -3,625
34.20000
— Accumulated Net 1W 35,071 134  -35205
o E e Accumulated Net 1M 9,334 686|  -10,020
A 34.25 34.45
USDM23 Resistance -0.14
3417 B 34.36

Technical View

wusldiv surodluviav
AUzt

« Aselivovdu s9s1A1 Breakout uuadu B W6i0uga Wa Long ua:ldga B 1u Stop Loss / sos1mgownao
udowa Long luauafyfymauoouu udolgsa Low 10uQad1v3v Stop Loss

o Asglivovav il Position T4 Let's Profit Run ('lhumun'lu Action T) / &l Position uuzthlksosim
Breakout 1u25u A lag139a A k8o B 1u0a Stop Loss / 1Wa Short iiolideyayinaudoav udsldsia High
10uQQd1v3VL stop Loss

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

Fundamental View

3utinna USDTHB Sideway Up laau aotau PMI (ansa/a[sU/o\)nqu) 3uli Ma MAMSKAQ (50/45.9/417.9) doumn
uSs (52.6/55.4/55.5) KinAolaumMAUSMSToALLTVIASY kyubuiWalRUSUGDaveIn 3 ann\)aoumsmsmmsuaw
lwmunuahsoau"(u'(nuoasu dgoulodumuluus:inA luemuinumswu MOU yovwssAno:dadvsguia suiidatouuin
du SuAnsAruL Powell unavmsai lnaonumsuuoamua Tasavaonibalumsus:suasoaall ua:mstivaosiu
suIMSYLNaNA-1EAuIndu nadumsduaonifovovaksg dwsiadgoavinisuis Bond sonuidaltiov nadubu
uinlnglkdoumlus:a:4u KINWoISANOVAUS:NOUYOY Dollar Index wus1 novnudvaAvFaduglsua:uoud uduslu
douvovibutlgu nadu Dollar Index tus:o:=aalu

o Ol change (contract) Expire
22-May-23 1D 1w ™ 1D 1w ™
USDK23 7,750 4,992 1,369 3,470 2,758 6,381 4280 30-May-23
USDM23 98,898 98,252 101,739 77,001 646 -2,841 21,897 29-Jun-23
USDN23 4,273 4,153 4,866 0 120 -593 4273 27-Jul-23
usbuz23 20,338 16,082 13,709 8,657 4,256 6,629 11,681| 28-Sep-23
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Appendix TFEX

23 May 2023

Date Time Currency Impact Detail Actual Forecast Previous
Man
May 22
Tue .
215pm  EUR French Flash Manufacturing PMI 46.1 45.6
May 23
EUR French Flash Services PMI 54.0 54.6
230pm  EUR German Flash Manufacturing PMI 449 44.5
EUR German Flash Services PMI 55.0 56.0
3:00pm  EUR Flash Manufacturing PMI 459 458
EUR Flash Services PMI 554 56.2
3:30pm  GBP Flash Manufacturing PMI 479 478
GBP Flash Services PMI 55.5 55.9
845pm  USD Flash Manufacturing PMI 50.0 50.2
usb Flash Services PMI 526 536
9:00pm  USD New Home Sales 665K 683K
usD Richmond Manufacturing Index -8.0 -10.0
Mv::i , 100 GEP .CPI yly 82%  101%
3:00pm  EUR German ifo Business Climate 93.0 936
430pm  GBP BOE Gov Bailey Speaks
800pm  GBP BOE Gov Bailey Speaks
9:05pm  USD Treasury Sec Yellen Speaks
T dam  USD FOMC Meeting Minutes
May 25
7:30pm  USD Prelim GDP ¢/q 1.1% 1.1%
usD Unemployment Claims 249K 242K
usb Prelim GDP Price Index g/q 4.0% 4.0%
9:00pm USD Pending Home Sales m/m 1.0% -5.2%
M‘:):IZG 6:30am  JPY Tokyo Core CPIyly 34%  3.5%
1.00pm GBP Retail Sales m/m 0.3% -0.9%
730pm  USD | Core PCE Price Index mim 03%  0.3%
usD Core Durable Goods Orders m/m 0.0% 0.2%
usD Durable Goods Orders m/m -1.0% 3.2%
9:00pm USD Revised UoM Consumer Sentiment 58.2 577
_ the most important very important Source: www.forexfactory.com,

Bloomberg

* = kIn (U Take Profit WodivusioautuosSudiuaalu wuzthlAls Trailing Stop
AAUNISUSKISOOMSADIULEYY 1EU YgUQa Stop Loss kavoinnsimdviulu
ouldnls 2-3 inuavAcWIEYY (2R-3R)

** = Trend Following s:g:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

%) Earnings Yield Gap 12M Forward (%)

PE 12M Forward(X)
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Source: Aspen

Source: Aspen
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hvou sy Total Gold ETFs flow ussiez Global gold ETFs flow
200 ekly change in Gold ETFs holding (LHS)  —— Goid spot (RHS) 2100 = Noth America (LHS)  wemEurcpe (LHS) === Asla (LHS) —Gold Spot (RHS)
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Appendix Gold

Hedge fund gold future net Long position and Gold spot Gold Futures & Options Commitments
e o . Thousand USSicz
Managed Money Gold Future Met Long Position (LHS) Gold spot (RHS: — Total Open Interest (LHS) — Gold spot (RHS)
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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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Asset Manager future net Long position and USDJPY : o— USDJPY Futures & Options Commitments
Thousand C ontracts — Asset Manager  — USDUPY (RHS) Centracts — Tatal Gpen Interest (LHS)  — USDJPY (RHS) ®
(en)
450 160.00
160,
:z .00 s
150.00
o 140,00 i 140.00
E) ) 300
0 130.00 250
4
120.00
e 120,00 200
=80 190.00 150
100 100,00 100 100.00
R EEEREEEREREEERFERE-EE-E S A B B BT I B B B
Z3EE L5255 F52 38 858557 §523835%838:382838s5233835¢%
Mo e Moo Moo N ™M My Mo By

Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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