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SET50 Index Futures Jun-23 (S50M23) Lot
L4 930.00
" 26-Jun-23 Institution | Foreign Retail
L . 925.00
ll,J I | Long 66,353 335,838 142,869
t 920.00
(. |.,.-| ¥ rsoo Short 65,750 339,472 139,838
[ ] 1
ppp— I B Y T Net 603 -3,634 3,031
= A .. .
! M @ 20500 Accumulated Net W -2,443 90,824 93,267
ey I I s Accumulated Net 1M -1,584 -6,376 17,960
A 906.50 917.30
S50M23 Resistance
M 900.80 B 912.10

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 nseliuovav a1ij Position Tk Let's Profit Run (I ktinlu Action ) / 61l Position wuzthlksesim
Breakout 1uasu A lagldoa A k8o B 1UUQa Stop Loss / WWa Short Wolideyeyrndudoav uadoldsia High
WuQ0d1vdv stop Loss

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

Fundamental View

3ulima SET50 Index Sideway Down Gaau Uademeluus:ina msmo\)mﬂ?uUs.lnn dousud ns:nsoviMssIuLIU
MsA1S:kovVUS:INA Bloomberg Consensus Us.luuuama\)oann -8%YoY ua:udi -10%YoY wsaunuumoamsm
390 a1uqoaa1sahsaqmnsw\nuuaomnomammqmsmua\)lUuaununamhuua~lUunoa~nouan\)nian'(umw
soufigosauue doulodudivus:ina dotauaowidaliu CB Aul ma 103.9 mnmnnommlUuUmanoounamKu lag
KinWwosan{utdv Valuation SET50 Index naumoa’fu[zsu?namu\)mlaauannso luomunmumm\)umuwans
4,000 Feyay1 ua: Ol USudoduus:uieu 190,000 Adeyeyr lausou Downside srraundu

[T Ofchange (contract)

26-Jun-23 1D w 1™ 1D W M B
S50M23 501,060 451,845 473,443 502,096 49,215 27.617 -1,036| 29-Jun-23
S50N23 153 132 98 120 21 55 33| 27-Jul-23
550023 24 20 13 9] 4 n 24| 30-Aug-23
s50U23 299,100 163,337 89.744 69,230 135,763 209,356 229,870| 28-Sep-23
S50£23 60,540 57.583 46,777 31.061 2,957 13.763 29.479| 28-Dec-23
S50H24 14.474 12,100 8,385 7.500 2,374 6,089 6,974| 28-Mar-24
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GOLD FUTURE

I 26-Jun-23 Institution| Foreign Retail
I 1935.00
| | B" Long 1,877 29,705 18,203
Il I Viswoe
| | ! T Short 1,021 21930 26,834
roon E1924.50)
L)
“JLJT“TZ = A s Net 856 7775 -8,631
S L, E '
o [-J “@ Accumulated Net 1W _564|  -7.455 8,019
. al 5 Accumulated Net 1M 1,542 146 -1,688
;ﬁﬁ[zm].m ]nmpwm@p)mf:: = = E;j LT P ) ) e ey -..-“h|:,‘\)::\l & Sisii
A1,923.20 . 1,939.90
GOM23 ! Resistance ! 1.5
1,915.20 B1,930.50

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

ouumo na\)m Sideway Down Gaau dotauauEaliu CB Aud Ama 103.9 mnmnnmmo1Uquoanoouno\)mlwu
(q]V] lu:nunmuLnuuuensoomnssnoua\)Us.lnﬁwosuu o0nL1 88.5 chndiman 90.7 lasmelulimsusuus:uieums
mﬂonulnsuanoiuoumnaoa\)nnmnssno 911 MWANISWan, MAUSATS, AMsM, A9das$IvL aoquoawumu'fuaUmhn
wiuwn dusvurgo1n ETF ua: Hedge Fund dottiov 3nMv Real Demand 91A3uLLa:BULGE Tu?aaona\)m

oo Ol change (contract) Expire

26-Jun-23 1D w M 1D w M
GF10M23 4,022 4,461 5,072 5,779 -439| -1,050 -1,757| 29-Jun-23
GF10Q23 5178 4,336 3,893 3,287 842 1,285 1,891| 30-Aug-23
GF10v23 1,897 1,598 1,433 878 299 44 1,019 30-0ct-23
GFM23 240 242 246 269 -2 -6) -29|29-Jun-23
GFQ23 156 143 163 154 13 -7 2|30-Aug-23|
GFVZ23 129 99 80 34 30 49| 95| 30-0Oct-23
GOM23 25,583 21,316 28,907 29,896 4,267 3,324 -4,313| 29-Jun-23
Gouz23 28,229 29,811 20,196 12,444 -1,582 8,033 15,785| 2B-Sep-23
SVFM23 758 835 998 1,361 -77 -240 -603| 29-Jun-23
SVFU23 1,004 981 861 597 23 143 407| 28-5ep-23
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USD Futures Jun-23 (USDM23) Lot
o2 26-Jun-23 Institution | Foreign Retail
35.30000
I B 525915 Long 46,029 291 37,097
! ] ] I I_ 24000
Flk | R I Short 55,948 326| 27443
1 ] I
- - A LIS | Net -9.919 -35 2.954
fooos 35.10000
oy - = 4 Accumulated Net W 19,120 -18 19.138
J 'I ) \E 35.00000
= Accumulated Net 1M 14,577 =196 =14,381
AT, T [ T i
A 35.15 . 34.34
USDM23 Resistance 0.03
35.06 B 35.26

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

3utina USDTHB Sideway Up @amu Uodamaluus:ina mstjoomeluus:inA douduii ns:NsoVINISSIBLIUNSAT
s:ka1vUs:INA Bloomberg Consensus Us:ljuyaridvoonii -8%YoY ua:liid -10%YoY wSounuuiaqanisA 390
duaeaamsaksganinsivvmiuudociindiaaramamsaivoviduauAuribuuin doudodedivus:inA dotaunwBolU
CB Auii Ma 103.9 kannnsimatlutodsnaduAbuuinikdoudnwulay douduakirun dvsa neiulng,
Bond ua: Short TFEX Wudeyayreuvovivulkason nadulitbuuinssumludumkiruu

[ Oichange (contrach —
26-Jun-23 1D w ™ 1D w ™
UsDM23 98,567 80,200 97,616 98,761 18,367 951 -194| 29-Jun-23
USDN23 7,180 4,323 4,671 6,088 2.857 2,509 1.092| 27-Jul-23
UsDQaz23 5,068 2,684 2,792 0 2,384 2,276 5,068|30-Aug-23
UsDu23 49,746 43,302 31,860 25,076 6,444 17,886 24,670 28-Sep-23
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Date Time Currencylmpact Detail ActualForecastPrevious
Mon 26-28 THB Trade Balance -$390M -$1470M
Jun 26 Jun
3:00pm EUR German ifo Business Climate 88.5 0.7 1.7
Tue 12:30am  EUR ECB President Lagarde Speaks
Jun 27 7:30pm usD Core Durable Goods Orders m/m 0.0% -0.3%
usD Durable Goods Orders m/m -0.8% 1.1%
9:00pm  USD | CB Consumer Confidence 103.9  102.3
usD New Home Sales 677K 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
usD Fed Chair Powell Speaks
10:00pm  EUR ECB President Lagarde Speaks
Thu All Day EUR German Prelim CPI m/m 0.2% -01%
Jun 29  2:00pm EUR Spanish Flash CPI y/y 1.7% 3.2%
7:30pm  USD -Final GDP g/q 14%  1.3%
usD Unemployment Claims 264K 264K
UsD Final GDP Price Index q/q 4.2% 4.2%
9:00pm uUsD Pending Home Sales m/m -0.5% 0.0%
Fri
Jun 30 6:30am JPY Tokyo Core CPIl y/y 3.4% 3.2%
8:30am CNY Manufacturing PMI 49.0 48.8
CNY Non-Manufacturing PMI 53.7 54.5
4:00pm EUR CPI Flash Estimate y/y 5.6% 6.1%
EUR Core CPI Flash Estimate y/y 5.5% 5.3%
730pm  USD [N 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)
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Appendix Gold

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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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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