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Jreit s pis00 28-Jun-23  |Institution| Foreign | Retail
| L .l d i pro00 Long 68,283| 256,423 150,988
i T I.' U P Short 62,478| 263,663 149,553
B | B Net 5805|  -7.240 1435
A Accumulated Net TW 1759| 28502 26743
S 90 Accumulated Net 1M -5,275 -m01 16376
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Technical View

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

Sutima SET50 Index Sideway nuunomuwuosuaoaomsom\nuTuahsaq Bloomberg Consensus Us:oulsh 2.64
uausg mnswmuuaoaunomammomsmuemduuonnumammnmsnawn\)oaqonluaua duwa doutuus:inaA
a\)n\mnnoqummso\m'nsnua\) a1aos~nowwssmwa?naua folnagolansaanavauldifaonumsidondous:siu
am luomunmumm\)mcmwans 7,000 deyey1 ua: Ol USudosanavus:uieu 164,000 Adeyeyr 91nmMs Rollover na
duaaraiuing ua: Us:siu FED Ymmsouds.uunu ECB unnouuaa\w\)n\)nawmunawnoa\)afyfy'lqusuuuanm
oomueﬂumau N.A. ua:n.g. lwoanol\)ulWoua~an0nowusouuso?unamuso\nu Taggoavmamseaidvnisusudu
aonledn 2 ASL odvisAimumakavoInuaavdvaaIowUIIMsInFoulkovovILda:FUNSWEADUTIONSDED

[T ofchange (contract)

28-Jun-23 1D w ™ 1D w ™ i
S50M23 225,848 469,860 543,531 549,039 -244,012| -317,683 -323,191| 29-Jun-23
S50N23 155 156 114 13 -1 4 42| 27-Jul-23
S50023 31 19 14 9 12 17 22|30-Aug-23
550023 499,132 422,997 130,13 79,290 76,135 369,019 419,842| 28-Sep-23
550723 69,804 66,052 52,246 34,619 3,752 17.558 35,185 28-Dec-23
S50H24 15,536 15,222 10,207 8.019 314 5,329 7.517| 28-Mar-24
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GOLD FUTURE

Gold Online Futures Jun-23 (GOM23) Log
i A-ll 1o25.00 28-Jun-23 Institution | Foreign Retail
| w20 Long 2,458 23,236 21,148
ul II = -I d .-l The 4046 AN
/ . IB ==, Short 2,177 25,952 18,713
Ll W ||' | -
I Net 281 -2,716 2,435
N Accumulated Net 1w 1,020 3,078 -4,098
L i Accumulated Net 1M 1363|  -3344 1981
L S—
A 1,903.80 . 1,921.00
GOM23 ! Resistance ! 1.7
1,896.20 B 1,914.00

Technical View

wusldu vav
ALLU=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 KSo B 10uQa Stop Loss (Ikunkunlu Action U) / Wa Short Wolideyeyrnaudoav udolgsia High 1uga
9105V stop Loss

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

Fundamental View

3utima novr Sideway Down nuucmcnuwuosuaoaomsmomu’[uahsoq Bloomberg Consensus Us: 2ulsn 2.64
wausigy mnswmuuaoa\)nomammomsm lUUUOOUKUUI’]O\)ﬂﬂUS-U HUIO Wwaounwuw Us=su FED, ECB,BOE
El\')ﬂ\)UUUUTUﬂ'ISUUQOﬂlUUGO?UlWE)E’IQl\)UlWOTKﬂaUU1nlU1KU1U 2% &2u BOJ El\')ﬂ\)UIUU'IUNOUﬂa'IEJ(‘IOIUO\)
lUO\)OTﬂl\)UlWOWUG’lUU\)F\\)(ﬂﬂO'\ 2% U\)UUUO\)UO\)[[(’IEI su1msnm\m\)nmoa\)n\)mumnn1sUs~uunS\)a1ao dou
UOOEJWUG’IU?UHUQ']HI‘IN'\UU'\ usvu1go1n ETF ua: Real Demand 91A%una:dutay IUIEI'UOI‘IO\)F]'] dougoqa=auuov
Hedge Fund nsvao

o Ol change (contract) ——

28-Jun-23 1D w ™ 1D 1w 1™
GF10M23 3,568 3,297 5,027 5,549 271 -1,459| -1,981| 29-Jun-23
GF10023 4,814 3,768 3,741 3,318 1,046 1,073 1,496/ 30-Aug-23
GF10V23 2,816 1,658 1,437 956 1,158 1,379 1,860| 30-0ct-23
GFM23 216 215 231 257 1 -15 -41| 29-Jun-23
GFQ23 171 141 156 160 30 15 11{ 30-Aug-23|
GFV23 125 75 118 54 50 7 71| 30-0ct-23
GOM23 14,641 12,867 26,251 33,882 1,774 -11,610| -19,241| 29-Jun-23
GouU23 33,333 23,153 27,663 13,056 10,180 5,670 20,277| 28-Sep-23
SVFM23 792 721 933 1,362 71 -141 -570| 29-Jun-23
SVFU23 983 971 871 760 12 112 223| 28-Sep-23
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15 65000 28-Jun-23 Institution | Foreign Retail
B " . Long 25,147 123 36,529
L .
,4 . |, S short 33,163 705 27,931
R - i 45,4500 Net -8,016 -582 8.598
[P i g I Accumulated Net 1w 18,298 -302 18,600
[T ||" ] Ry 35.35000
' b Accumulated Net M -2,390 -604 2,994
oo —r— k-mﬁ-fji RN EECN (N [ (L 0 T T 2 15 mir
A 35.49 . 35.70
USDM23 Resistance -0.07
35.40 B 35.61

Technical View

uudldiu v1du
AUzt

» 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

3utima USDTHB Sideway Up nuumnmuwuasuaoaomsowmu'fuahsaq Bloomberg Consensus Us:0ul3f 2.64
lausgy mnsw\nuuaoa\momammomsm lUUUOOUKUUF\“\)UU'InTUS ELGU?CI HOU‘IUUS.lnﬁU\)ﬂ\)ﬂﬂﬂOOU01nlSO\)
msmo\) a1aos KO'I\)WSSFI[WO?I‘IEJlla mo?naﬂ\)ummsnnna\)nuTolnsonumsmenm)Us.swam lWUFlO'IUﬂ\)C)a
lﬂi.lOﬂUﬂ'lSlaOﬂG\)U'IEJﬂ‘-IUO\)ﬂa'I\)lOOU .A. luamunmum Us:s1u FED, ECB,BOE EJ\)FI\)EJUEJUIUﬂ'lSUUQOﬂlUUQOTU
lwoaol\JULWQ'[KﬂaUmnlUmuw 2% &ou BOJ a\)n\)ufauwwaunawnaluo\) lua\)mﬂl\)uw\lowumua\)n\)mnm 2%
Zi\)UUUO\)UO\)llCIa suIAISNaALaAVAAIDIVALIaUDINAISUSE uunsomao aouaUmhnmum awsa U'IUKUYnU Bond
ta: Short TFEX lUUHiyiy1NUODl\)UIK860ﬂ ﬂQOUTKl\)UU'InOOUﬂ“mOlUO\)

] Oichange (contract ——
28-Jun-23 1D W ™ 1D w ™
UsbM23 74,051 68,804/ 86,693 103,631 5,247 -12,642 -29.580| 29-Jun-23
USDN23 5,328 4,810 4,724 6,275 518 604 -947| 27-Jul-23
uspDoz23 3,557 3,455 3,118 1,308 102 439 2,249|30-Aug-23
UsDU23 54,011 44,180 39,359 26,827 ?.831 14,652 27,184 | 28-5ep-23
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Date Time Currencylmpact Detail Actual ForecastPrevious
Mon 26-28 THB Trade Balance -$1849M -$S390M -$1470M
Jun 26 Jun
3:00pm EUR German ifo Business Climate 88.5 20.7 1.7
Tue 12:30am  EUR ECB President Lagarde Speaks
Jun 27 7:30pm UsD Core Durable Goods Orders m/m 0.6% 0.0% -0.3%
usD Durable Goods Orders m/m 1.7% -0.8% 1.1%
9:00pm  USD | CB Consumer Confidence 109.7 1039 1023
usD New Home Sales 763K 677K 683K
usD Richmond Manufacturing Index -7 -12.0 =15.0
Wed 8:30pm EUR ECB President Lagarde Speaks
Jun 28 GBP BOE Gov Bailey Speaks
JPY B0OJ Gov Ueda Speaks
UsSD 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 14%  1.3%
UsD Unemployment Claims 264K 264K
UsSD Final GDP Price Index g/q 4.2% 4.2%
9:00pm USD Pending Home Sales m/m -0.5% 0.0%
Fri
Jun 30 &:30am JPY Tokyo Core CPly/y 3.4% 3.2%
8:30am CNY Manufacturing PMI 49.0 48.8
CNY Non-Manufacturing PMI SR 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%
7:30pm  USD | Core PCE Price Index m/m 0.4%  0.4%
9:00pm uUsD 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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] PBV 12M Forward (X)
—PBV(X) —SET50 INDEX accumulated net foreign and SET50 1H23
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“‘:g:’;ﬂ“’ Total Gold ETFs flow ussioz Global gold ETFs flow
2 Weekly change in Gold ETFS holding (LHS) —— Gold spot (RHS) 2.100 = blorth America (LHS)  wsm Eurcpe (LHS) == Asia (LHS) ——Gold Spot (RHS)
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Appendix Gold

Hedge fund gold future net Long position and Gold spot — Gold Futures & Options Commitments ves)
— Managed Money Gold Future Met Long Position (LHS) —— Gold spot (RHS Contracts —— Total Open Interest (LHS}  —— Gold spat (RHS) Shite
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Source: Bloomberg
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Appendix Currency

Asset Manager future net Long position and EURUSD —— EURUSD Futures & Options Commitments
Theusand ] = ) — — (s
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Asset Manager GEPUSD future net Long positien and GBPUSD ™ - GEBPUSD Futures & Options Commitments
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Asset Manager future net Long position and USDJPY Thousand USDJPY Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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