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SET50 Index Futures Jun-23 (S50M23) Lo¢
l [ 940.00
AP I 23-Jun-23 Institution | Foreign Retail
n
. - Long 46,800 123,241 141,933
%3353 Short 49,008 125,281 137,685
N Net -2,208 -2,040 4,248
§s15 40
N Accumulated Net W -6,072| -70,607 76,679
_ Accumulated Net 1M -7.272|  -14.780 22,052
A 913.50 923.80
S50M23 Resistance -2.2
909.40 B 918.80

Technical View

wusldiv navasiuwviav kavorinsimuadind Fibo 38.2% (921.6)
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 Aseluovav el Position 1K Let's Profit Run / m?uu Position tu: uhlAsos1m Breakout uosu A laglsaa
A K30 B 10u9a Stop Loss (TEKkUnTu Action ) / Ua Short Iialideyeyrnaudoav uasldsia High uJuoo
9105V stop Loss

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

Fundamental View

eTUmKﬁmo SET50 Index Sideway damu Uodamealuus:ina msiioomealuds:zina doudodadivus:ina astaunoiu
wouu CB 5udvMs, Msuaavuow FED Suws, Golauiuosuadannisd1vviu Suweiaud, PCE aksgiunns kminaolau
UvENBUIWOISUB:a0GIaY kuulk FED Avaanlle lUquozmuunamhu Toamnwmsmﬂuw\) Valuation SET50
Index naumoa’tu[au?nalna\)mlaaaannso 3nnvUods ms Short TFEX uovcvud (Sus:aoav 51Aa Downside s:o:
duvov SET50 Index 16 doudulima SET50 Index Sideway 1§Uo5u kL

[T ofchange (contract)

23-Jun-23 1D w 1™ 1D W M i
S50M23 451,845 461,222 550,022 503,766 -9.377 -98,177 -51,921| 29-Jun-23
S50N23 132 120 a9 15 12 43 17| 27-Jul-23
550023 20 17 14 0 3 ] 20| 30-Aug-23
s50U23 163,357 142,813 97.391 69,654 20,524 65,946 93,683| 28-Sep-23
S50Z23 57,583 53,437 46,954 30,318 4,146 10,629 27,265| 28-Dec-23
S50H24 12,100 2.905 8,832 7.547 2,195 3,268 4,553| 28-Mar-24
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1940.00
! ) 23-Jun-23 Institution| Foreign Retail
I 1935.00
B |I I Long 1,075 22,098 19,684
1 LI . 1925.00 Short 1407 21479 19,971
f ll |A —I . B 1921.00]
““'-"J"“'FI ol | Net -332 619 -287
I CALR= 191500
- r‘ = - Accumulated Net 1w 2549  -7.34  19.890
was 1910.00
N E Accumulated Net 1M 1,349 -7.612 6,263
L T I L 2 O N i
A 1,920.30 . 1,938.00
GOM23 ! Resistance ’
1,911.90 B 1,930.20

Technical View

uuoliiu naudoiluviav kavornsimuadind Fibo 38.2% (1924.1)
A=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 K80 B 10uQa Stop Loss (IAUKUnTuU Action U) / Wa Short Weailideyeyinaudoav udolssim High W0uga
9105V stop Loss

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

Fundamental View

FUaKdma novm Sideway Down Gamu dolaunowi@oliu CB Sudoms, Msuaavyo @o1MssumsyodvLLda:
Jszind Suws, oolauwuosuaoaomsmomu oqunaun PCE akSgdufns KINADLAUULEBUIWOISUB:a0(0aD Kuu
R FED n\momua lUuUOOUKuuna\)nﬂom\) aouUooawumuua\)na\)m'tuaUmKnmuLn Jusvuigon ETF ua:
Hedge Fund dotliov 3nfv Real Demand 9n3uuazdutde Ilddonova Sutinia nove Sideway Down

oo | Ol change (contract) Expie

23-Jun-23 1D w M 1D w M
GF10M23 4,461 4,686 5,975 6,976 -225 -1,514 2,515| 29-Jun-23
GF10023 4,336 4,110 4,133 3,524 226 203 812| 30-Aug-23
GF10v23 1,598 1,576 1,590 822 22 8 776/ 30-0ct-23
GFM23 242 239 262 255 3 -20 -13|29-Jun-23
GFQ23 143 147 178 155 -4 -35 -12|30-Aug-23|
GFV23 99 100 123 31 -1 -24 68| 30-0Oct-23
GOM23 21,316 22,843 39,877 39,644 -1,527] -18,561 -18,328| 29-Jun-23
GoU23 29,811 25,840 30,454 14,005 3,971 -643 15,806| 28-Sep-23
SVFM23 835 895 1,036 1,299 -60 -201 -464| 29-Jun-23
SVFU23 981 964 783 603 17 198 378| 28-5ep-23

OQ000O0v-
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USDTHB FUTURE

USD Futures Jun-23 (USDM23) Lot
e L vewm ]
23-Jun-23 Institution | Foreign Retail
35.30000
I B . v Long 6,047 422 22,631
'u' " II ® " 3520000
' I L Short 14,310 340 14,450
sl il s Net -8,263 82 8.181
. f-v" """ ' = 35.00000 Accumulated Net 1w 4,0M -100 -3.9M
i I " ME 34.95000
m_mm__m _— . _ Accumulated Net 1M 24,748 -160 -24,588
A 35.14 . 34.35
USDM23 35.05 Resistance B 35.26 0.04

Technical View

uuoldu navasiuvndu kdvoa s1AMUagondn 34.95
AU

» 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

JUaKlima USDTHB Sideway Up aamu Uodemeluus:ina Ao dolauqamsA Aa Giaau 390 duaoaaSaksy Kin
unasimatlubodekuuuinlus:e:duld doudodadivus:ina dotavaouioliu CB SusvAs, MSUOavyoL FIIMS
suIAsyovLLda:Us:INA Suws, AolauuosuadatNs31VvIU SuwaRaud, PCE aksSgdurns KINGALAUULEBUIWD
[Sus:aodoav kuulk FED Avaontdy lUquaahuummuum?c\ aouaUmKnmum dwud viwKuing, Bond ua: Short
TFEX lUuafyfmmua\)l\)uThaoon nadulkBUUINSoUATUAUMKRFULN Sutima USDTHB Sideway Up

[ ] Oichange (contract —
23-Jun-23 1D I ™ 1D ™ ™
uUsbM23 80,200 84,379 100,063 91,391 -4,179 -12.863 -1M191| 29-Jun-23
USDN23 4,323 4,537 4,693 6,191 -214 -370 -1.868| 27-Jul-23
uUsDQz23 2,684 4,535 2,394 0 -1,851 290 2,684|30-Aug-23
UsSDUZ3 43,302 44 982 31,362 25,284 -1,680 11,940 18,018 | 28-Sep-23
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Appendix TFEX

Date Time Currencylmpact

26 June 2023

Mon
Jun 19
Tue
Jun 20
Wed 1:00pm GBP CPly/y 8.7% 8.4% 8.7%
Jun 21
9:00pm usD Fed Chair Powell Testifies
Thu  3:00pm uUsD FOMC Member Waller Speaks
Jun 22
6:00pm GBP MPC Official Bank Rate Votes 7-0-2  7-0-2 7-0-2
GBP Monetary Policy Summary
GBP Official Bank Rate 5% 4.8% 4.5%
7:30pm uUsD Unemployment Claims 264K 261K 262K
9:00pm  USD Fed Chair Powell Testifies
usbD Existing Home Sales 4.5M  4.25M 4.28M
fl  100pm ©BP Retail Sales m/m 0.3% -0.2%  0.5%
Jun 23
2:15pm EUR French Flash Manufacturing PMI 45.5 45.4 45.7
EUR French Flash Services PMI 48 52.2 52.5
2:30pm  EUR German Flash Manufacturing PMI 41 43.6 43.2
EUR German Flash Services PMI 541 56.3 57.2
3:00pm EUR Flash Manufacturing PMI 43.6 448 44.8
EUR Flash Services PMI 524 544 55.1
3:30pm  GBP Flash Manufacturing PMI 46.2 46.9 471
GBP Flash Services PMI DS 54.8 Fhay e
8:45pm  USD Flash Manufacturing PMI 46.3 48.6 48.4
uUsD Flash Services PMI 54.1 53.9 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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Appendix TFEX

26 June 2023

Date Time Currencylmpact Detail ActualForecastPrevious
Mon 26-28 THB Trade Balance -S390M -$1470M
Jun 26 Jun
3:00pm EUR German ifo Business Climate 0.7 .7
Tue 12:30am EUR ECB President Lagarde Speaks
Jun 27
7:30pm uSD Core Durable Goods Orders m/m -0.2% -0.3%
usD Durable Goods Orders m/m -0.8% 1.1%
9:00pm  USD [ CB Consumer Confidence 1040 1023
usD New Home Sales 676K 683K
USD Richmond Manufacturing Index -12.0 -15.0
Wed 8:30pm EUR ECB President Lagarde Speaks
Jun 28 GBP BOE Gov Bailey Speaks
JPY BOJ Gov Ueda Speaks
UusD Fed Chair Powell Speaks
10:00pm  EUR ECB President Lagarde Speaks
Thu All Day EUR German Prelim CPI m/m 0.2% -0.1%
Jun 29 2:00pm EUR Spanish Flash CPI y/y 1.7% 3.2%
7:30pm usD Final GDP q/q 1.4% 1.3%
usD Unemployment Claims 264K 264K
UsD Final GDP Price Index a/q 4.2% 4.2%
¢:00pm usD Pending Home Sales m/m -0.5% 0.0%
Fri
Jun 30 &:30am JPY Tokyo Core CPI y/y 3.4% 3.2%
8:30am CNY Manufacturing PMI 49.0 48.8
CNY Non-Manufacturing PMI 53.7 545
4:00pm EUR CPI Flash Estimate y/y 5.6% 6.1%
EUR Core CPI Flash Estimate y/y 5.5% 5.3%
7:30pm  USD | Core PCE Price Index m/m 04%  0.4%
9:00pm usD Revised UoM Consumer Sentiment 63.9 63.9
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kan (U Take Profit WodivusioautuoSuduaalu wu:urlAls Trailing Stop
AAUNISUSKISOOMSADIULEYY 1EU UgUQQ Stop Loss kavoinisimdviulu
ouldanils 2-3 iInuavA’UIFYY (2R-3R)

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

%) Earnings Yield Gap 12M Forward (%) - PE 12M Forward(X)
5 —BYG —SETE INDEX 1200.00 —PE(X) —SET50 INDEX
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Thausand froy

2 oamince Total Gold ETFs flow Ussioz Global gold ETFs flow
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theusand royGold spot and Total Gold ETF holding cummulative  ussie Inde Gold Spot and Dollar Index LSS
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Appendix Gold

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

Asset Manager future net Long position and EURUSD — EURUSD Futures & Options Commitments
Thousand — Asset Manager —— EURUSD (RHS) Centracts — Total Open Interest (LHS)  —— EURUSD (RHS) ]
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC

Asset Manager GBPUSD future net Long position and GBPUSD — GBPUSD Futures & Options Commitments
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Asset Manager future net Long position and USDUPY E—— USDJPY Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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