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SET50 FUTURE

25 May 2023

SET50 Index Futures Jun-23 (S50M23) Lot
91400 25-May-23 Institution Foreign Retail
B S Long 27815 84,323 121,264
ﬁ - - Short 33417 81,777 118,208
924.00
Net 5,602 2,546 3,056
920.00
| Accumulated Net 1W 7628 10,233 2,605
= o o Accumulated Net 1M 11630 28724 17,085
e i fiEseians E . 5 1 () ) S 2 -
A 926.00 934.80
S50M23 Resistance -1.8
922.00 B 931.40

Technical View

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

« Aseliuovdu $0$1M Breakout uuadu B 1810uga Wa Long ua:ldqa B 1u Stop Loss / sosimgownad
uadowa Long Welideyeyrndudoiu udoldsim Low 10uQQd103Y Stop Loss

o Asglovav aid Position 1K Let's Profit Run / &l Position uuzUuhlksos1A1 Breakout uuosu A lagldga
A 180 B 10uQa Stop Loss / iU Short olideyayrnaudoaw uasldsia High 10URAIV3Y stop Loss ('lhm
kUnlu Action O)

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

Fundamental View

sutima SET50 Index Sideway Up Gaanu msusnalwmunuua\)ahsmluuoumeou (91auPCE A0 4.3%YoY
0.3%MoM, nowwouuwusfnn ma 58.2 ijoAunKuL msmsamaonumsumalwmunuahso goavmdoasulila
aolaulAsygivhoon @1 GDP qumam YoLAKSY 90N 1.3% LINNSIAAN 1.1% ANVADIAURUOSUASEANISI D
VU 99AWN 2.29 LAUAU dINSIAMAR 2.49 LauAU U\)z?lnowmsuanoua :MsHovIuYovakSgIoALUTLUNSVOY UnavNu
Usu1quama?umsuuqamusmlu 5.5% lunmisus:unsodolu aoumamunmummommdn Long 3,000 &eyayn
wsoufu Ol AUSUIWLTU 12,000 deyayr dounovNUAAUITINGORUBNASY 91110 Downside Yo SET50 Index

o | Ol change (contract) -
25-May-23 1D W M 1D 1w M Expire
S50K23 173 215 217 177 42 -44) 4| 30-May-23
S50M23 527110 513,144 509,641 412,045 13,966 17,469 115,065 29-Jun-23
S50N23 115 118 102 0 2 13 115 27-ui23
S50U23 68,284 70220 70554 51135 1,936 2270 17.149] 28-Sep-23
S50723 30,863 30987 30717] 23345 124 146 7518] 28-Dec23
S50H24 7,532 7.668 6,966 4,340 136 566 3,192| 28-Mar-24
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Gold Online Futures Jun-23 (GOM23) Lot
IIl o 1975.00
T ' 1970.00 25-May-23 Institution | Foreign Retail
B 1965.00 Long 633 22 411 24,260
' l' 1960.00
I 1 (TTL . Short 2474 28,879 15,951
LAl ] 1955.00
|
e A Net 1,841 6,468 8,309
1
S L 1 Accumulated Net W o8 1,715 1,813
1940.00
. __ Accumulated Net 1M 1,313 -21,032 22,345
A 1,950.90 1,9680.30
GOM23 Resistance 141
1,944.00 B 1,961.30

Technical View

wusliiv sowndaluvidu
ALLU=UN Action

« nseliuovdu a1ii Position Tk Let's Profit Run / é1kingv il Position sesiAmdown ¢ uaoida Long ol
deyeynauaodu 16 low yovurvndudoilu 9a Stop Loss / uuasu A 1ugata Long udold
20av na1o1uga Stop Loss / Long tijo s1a Breakout tusdu B udsldaa A kéo B 10u9a Stop Loss

« nseivovaw LuthlAK1vKo:Wa Short tijolideyandudoav uasldsim High 10URa1V3Y Stop Loss
/ sos1A1 Breakout uuasu A Tasldoa A 10uga Stop Loss (ThthktnTu Action G)

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

Fundamental View

3utima novd Sideway Down Gamu msuznslwmunuua\)ahsauuuouqoou @d21auPCE ma 4.3%YoY 0.3%MoM,
no*nuwouuuus[nn ma 58.2 WoAuRKuL msmsolnuonumsumulwmunuahsa goavkidoasulila dolau
1Asughonoanin @11 GDP '(nsman 1yovaKsg 00NN 1.3% LINNSIAMAR 1.1% SANPAIAURYOSUAIAaNSIVVIU
20AWN 2.29 uguAU dnSIAAR 2.49 LauAu U\)u"foounsuanoua MSTVVIUYOVAKSITOAVLTVUNSVY UNavNUUSY
lwufoma'tumsuuoamuawu 5.5% lumsus:sunsodolu kuu Dollar Index ua: Bond Yield AaAUNaVAN Uooawumu
uduankisiuw Gusvdoorn ETF 1&Atos udiiusvunaoin Hedge Fund ua: Real Demand isvosaudoav Taskan
Wo1seun ANBU EUR ua: GBP anuugoavidontaauaaiunisai uddusvdaanituludouvovmitdu JPY amUugvAv
aamuAsuggIWaIUKl IWorKkuaRAmMvAsavnulus:g:aall

o | Ol change (contract) Expire
25-May-23 1D 1w 1M 1D 1w 1M
GF10M23 6,733 6,423| 6,063 4,856/ 310 670 1,877 29-Jun-23
GF10Q23 4,185 3,693 3,592 1,988 492 593 2,197| 30-Aug-23
GF10v23 753 B13 617 0 -60 136 753| 30-Oct-23
GFM23 273 253 258 229 20 15 44| 29-Jun-23
GFQ23 179 155, 154 113 24 25 66| 30-Aug-23
GFV23 21 21 16 0 0 5 21| 30-Oct-23
GOM23 39,204 36,559 39,454 22,384 2,645 -250 16,820 29-Jun-23
GOU23 13,645 12,705 12,232 4,986 940 1,413 8,659] 28-Sep-23
SVFM23 1,310 1,160 1,156 908 150 154] 402| 29-Jun-23
SVFU23 532 501 334 208 31 198| 324] 28-Sep-23
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USDTHB FUTURE

USD Futures Jun-23 (USDM23) Loy
3465000 25-May-23 Institution | Foreign Retail
I 34.60000
- [l g v B Long 19,619 489 30,607
| ' 34.55000
P‘ : Short 12,502 40 38,173
. f 34.50000
T Net 7,117 449 -7,566
JIIII Il[’:}::":l"l
II| 34.40000 Accumulated Net 1W 14,804 253 -15,057
£ P e Accumulated Net 1M 11,682 1421 -13,103

A 34.53 34.69

Technical View

wusldiv surodluviav
AUzt

« Asdivovu s9s1A1 Breakout uuadu B W6i0uga Wa Long ua:ldga B 1u Stop Loss / sos1mgownao
udswa Long luauafyfymauoouu a1 Low 10u203105Y Stop Loss (Tkthkunlu Action T)

 Aseivovav i Position 1K Let's Profit Run / é1{lil Position uu:uhlhsos1A1 Breakout wuosu A lagld
90 A K80 B 10uQa Stop Loss / Ua Short Wolideyeyrndudoav udsldsim High 10U9ad103v stop Loss

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

Fundamental View

3utima USDTHB Sideway Up aamu msumﬂlwmursﬁuo\)ahs‘auuuciudoo‘u A21auPCE ma 4.3%YoY 0.3%MoM,
nowwouuwus[nn Aa 58.2 WioAuRsuL msmsolnaonumsummwmunuahsa goavkidoasuliila aolau
msuanonaenm ©11 GDP Tosman 1 yovaksy 00nu11.3% vIAN3IAOA 1.1% ann\mmauwuesuaoaomsowmu
20AUN 2.29 LaUAU dN3IAORA 2.49 UEUAU U\)U‘TOO'llﬁSU{JﬂOLla :N1SHIVVIUYOLAKSTIVAVLTVLIASVOY UNavnuUSU
wulematumsduaanibadu 5.5% lunisus: uunsono?d Kuu Dollar Index ua: Bond Yield noouml\)umnihooum
lasrkinWorsaun A1BU EUR ta: GBP andudoavidondamuaaiumsai udidusvdoaartuludouvevmidu JPY aauu
guALaQMUMISUYYIWOIUKT lwamhuqnnm\)msa\)nu'IUS g:dalu doulodsluus:ina Aowwlidaouvovmsdado
Sguia milkdvsagoavuig Bond dottiov Kuu'thmmumnoeum

o | Ol change (contract) Expire
25-May-23 1D 1W 1M 1D 1w ™
USDK23 7,040 13,816 3,227 13,163 -6,776 3813 -6,123| 30-May-23
UsbDm23 92,629 96,115 92,254 80,197 -3,486 375 12,432| 29-Jun-23
USDN23 6,040 5,960 6,333 0 80 293 6,040 27-Jul-23
uspu23 23,119 28,963 13,242 9,875 -5.844 9,877 13,244 28-Sep-23
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Appendix TFEX

Pi

TFEX Daily
25 May 2023

Date Time Currencylmpact

Mon

2:15pm

2:30pm

3:00pm

3:30pm

8:45pm

9:00pm

Wed
May
24 3:00pm
4:30pm
8:00pm
9:05pm

1:00pm

Thu
May
25 T7:30pm

1:00am

9:00pm
Fri ’
May 6:30am

26 1:.00pm
7:30pm

EUR
EUR
EUR
EUR
EUR
EUR
GBP
GBP
usD
usD
uspD
usD
GBP

EUR
GBP
GBP
usD

usD

usbD
usbD
usbD
usD

JPY

GBP
usD
uspD
usD
usD

Detail Actual ForecastPrevious

French Flash Manufacturing PMI 46.1 46.1
French Flash Services PMI 52.8 54.0
German Flash Manufacturing PMI 429 449
German Flash Services PMI 57.8 55.0
Flash Manufacturing PMI 44.6 459
Flash Services PMI 559 554
Flash Manufacturing PMI 469 479
Flash Services PMI 55.1 55.5
Flash Manufacturing PMI 485 500
Flash Services PMI 55.1 526
New Home Sales 683K 665K
Richmond Manufacturing Index -15 -8.0
- CPIyly 87%  82%
German ifo Business Climate 91.7 93.0
BOE Gov Bailey Speaks
BOE Gov Bailey Speaks
Treasury Sec Yellen Speaks
FOMC Meeting Minutes
Prelim GDP qlq 13% 1.1%
Unemployment Claims 228K 249K
Prelim GDP Price Index g/g 42% 4.0%
Pending Home Sales m/m 0.0% 1.0%
Tokyo Core CPI yiy 32% 34%
Retail Sales m/m 0.3%
I Core PCE Price Index m/m 0.3%
Core Durable Goods Orders m/m 0.0%
Durable Goods Orders m/m -1.0%
Revised UoM Consumer Sentiment 58.2

Bloomberg

45.6
54.6
44.5
56.0
45.8
56.2
47.8
359
50.2
33.6
683K
-10.0
10.1%
93.6

1.1%
242K
4.0%
-5.2%

3.5%

-0.9%
0.3%
0.2%
3.2%
57.7

very impo rtant Source: www.forexfactory.com,

* = ;A Take Profit 1WodvuSioeuuussudiuaatu uu:th 118 Trailing Stop
AMAUAISUSKISOOMISADIULAYL LBU YgUQQ Stop Loss kdvornnsimdvdulu
ouldnls 2-3 IMuovAUIFYY (2R-3R)

** = Trend Following stg: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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L FEV42M Forward (X} accumulated net foreign and SET50 1H23
——PBV(X) =—=SETS0INDEX
s —— Accumulated Foreign (LHS)  ——SET50 (RHS)
. s
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Appendix Gold

Total Gold ETFs flow
ekly change in Gold ETFs holding (LHS)
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Global gold ETFs flow
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Gold and Real yield
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Appendix Gold

Hedge fund gold future net Long position and Gold spot

Gold Futures & Options Commitments

— Managed Money Gold Fulure Met Long Position (LHS) —— Gold spot (RHS Thousnd — Total Open Interest (LHS)  —— Gold spet (RHS) HEhios
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Appendix Currency

Asset Manager future net Long position and EURUSD Theusand EURUSD Futures & Options Commitments
Theasansd — Asset Manager —— EURUSD (RHS) Centracts = Total Open Interest (LHS)  —— EURUSD (RHS) 13
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Assot Manager GBPUSD future net Long position and GBPUSD C —— GBPUSD Futures & Options Commitments
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Asset Manager future net Long position and USDJPY - — USDJPY Futures & Options Commitments
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