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SET50 Index Futures Jun-23 (S50M23) Lot VOIUI"I"I?-‘
- 2-May-23 Institution | Foreign | Retail
92000 Long 38,736 101,937 90,569
B |
[ i | 926.00 Short 40,092 92,138 99,012
LRI 1 i 924.00
— AI e LR = Net -1,356 9,799 -8,443
[ 1
e fdid | | 1000 Accumulated Net 1W 2323 23615 21,292
| it
N Accumulated Net 1M 6,189 28,592 34,781
A 923.30 931.10
S50M23 Resistance -01
920.00 B 928.10

Technical View

uuoldu nauvdasiuviav kavonKkaatdu Fibo 38.2% (925.2)
Alu:Un Action

« Aseliuovdu $0$1M Breakout uuadu B 1810uga Wa Long ua:ldqa B 1u Stop Loss / sosimgownad
uadowa Long Welideyeyrndudoiu udoldsim Low 10u0ad1v3V Stop Loss

« Asgiuovav a1l Position 1A Let's Profit Run / é{il Position uuzuhlksos1A1 Breakout uuosu A lagldga
A K30 B 10u9a Stop Loss (lUhktnTu Action @) / (U Short iolideyayinaudoav uasldsia High 10uga
9105V stop Loss

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

Fundamental View

3utima SET50 Sideway Down damwuaostau ADP non farm Aa 1.48 uauau, PMI mAMISUSMsyovaksga1a 51.8
KIAWINAIIAQ U\w:'nmnlnsuonoa\)n\)uuounsooa nonu’tm\)ulW001nn1nusmsa\m\)a\molua\) doulodudAeyn
nastiamuAe msuUs:yu FOMC maduaanile 0.25% lmnu1au’tonauuua\)msuuqonlua BuwauaziAsugholus:o:
aaly lua:nunmuumolaumuhuumu?hu 20nUN 9.59 Audukuv dindiman 9.74 dwudiukuv lagsiga:iBaa Mma
mswaaiimsiwasulogav uo?umnusmsa\)q\)nsmo dvowalk Dollar Index U_sucnoa\)wsounu Bpnd Yield d@oucdv
»1awWa Long TFEX 6,300 deyay ua: Ol tWudu 6,000 deyeyr wovidudeyanalumsisunauundovondivsia

o | Ol change (contract) .
2-May-23 1D W M 1D W M Expire
S50K23 238 257 184 176 19 54 62| 30-May-23
S50M23 421322| 415123] 415825 370,859 6,199 5,497 50463 29-Jun-23|
S50N23 64 3 0 0 29 64 4| 27-ul-23
S50U23 55835  55464| 49,708 36,394 371 6.127]  19.441| 28-Sep-23
S50223 24,441 24373] 22,951 19,773 68 1,490 4,668 28-Dec23
S50H24 5,029 5,392 4,000 500 -363 1,029 4,529 28-Mar-24
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GOLD FUTURE

Gold Online Futures Jun-23 (GOM23) Lot
2050.00
B T 2-May-23 Institution | Foreign Retail
A ,.l" gt m Long 2354 23,331 17,856
| 2025.00 Short 2,096 23,092 18,353
] 2020.00
S— | s Net 258 239 -497
2010.00
,"‘ I izﬁ Wi o500 Accumulated Net 1W 744 -3,252 2,508
r [ “E ' . "r 12000.00
J [ il - Accumulated Met 1M -2,729 -148 2,877
= el T P Tm e —
A 2,028.90 2,045.30
GOM23 Resistance 20.8
2,022.40 B 2,038.60

Technical View

wusliiv nsdvdosandviuvidu
ALLU=UN Action

« nseliuovdu a1l Position Tk Let's Profit Run (Uktiktinlu Action ) / awingoliid Position sos1mgowndo
uaoswa Long olideyayinaudoiu 13 low vovurivnaudaidu 9a Stop Loss / uasu A 10ugatla Long 11d9
(€3]
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

Sutina novA Sideway Up Giaaudotay ADP non farm ma 1.48 uauau, PMI MANSUSNISUovaksgAa 51.8 Kin
LINAZIAA UOBIMALASUZROTOADUTOLNSDOY noou?m\)ulW001nn1nusmsa\)n\)a\moluo\) doulloduarAeyninos
damuAo Msus:yu FOMC ua: ECB maducentby 0.25% lmnu1auTonauuua\)msuuoenlua wuweauaztAsugholu
s:o:a0lU oouRru Gt IKULIUTKL oAW1 9.59 Audukuv dingiman 9.74 audukuv logsiwa:idua
mamswaaimsiasulosav udlumausmsdoavnsvdouazibuiwovovylsu oonulndiAuvaia A 7%YoY dowalk
Dollar Index USudoavwsoufiu Bond Yield kyusinnave

..o Ol change (contract) Expire
2-May-23 1D 1w ™ 1D w 1M
GF10M23 5,485 5,357 5,588 6,062 128 -103 -577|  29-Jun-23|
GF10Q23 2,426 2,478 2,511 2,325 -52 -85 101 30-Aug-23|
GF10v23 155 107 0 0 48 155 155 30-Oct-23|
GFM23 218 233 242 223 -15 -24 -5|  29-Jun-23
GFQ23 129 136 103 145 -7 26 -16| 30-Aug-23
GFV23 5 0 0 1] 5 5 5| 30-Oct-23
GOM23 23,999 24,849 24,972 15,273 -850 -973 8,726| 29-Jun-23
GOU23 5,598 5,999 5,331 1,331 -401 267 4,267| 28-Sep-23|
SVFM23 816 869 931 886 -53 -115 -70| 29-Jun-23
SVFU23 217 212 208 59 5 9 158 28-Sep-23|
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USDTHB FUTURE

USD Futures Jun-23 (USDM23) Loy
34.15000
3410000 2-May-23 Institution | Foreign Retail

| Il 34.05000

| e — Long 13,827 579 21,396
| 1 ' 33.95000

gl Lot B o Short 17,231 231 18,340
33.85000

= - A Net -3,404 348 3,056
Iy i 1l '% 3275000

| | = Accumulated Net 1W -0,463 990 8,473

- = TR — Accumulated Net 1M -20,772 388 20,384

A 33.80 . 34.01

Technical View

wusldiv unsvdosoandivluviav
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

Sutinna USDTHB Sideway Down Giaaucotay ADP non farm Aa 1.48 uauAu, PMI MAMSUSMSuovaksgna 51.8
KINWINAZIANA UDEIIMALASUFAOTOAVUTDLNSDOY noou'tm\)ulW001nn1nusmsa\)n\)a\molua\) doutlodudrAeyn
postiamuAe nisUs:su FOMC ua: ECB maduaontls 0.25% unnu1au’tonouuuo\)msuuoanlua Buwoua:
isugholus:g:aalu (oA uLGaudKLIPLILTKE 00ALT 9.59 Audiukuv dind1AaR 9.74 dwucdukv log
swa:dga mamswaaimsiasuliosav udlumnausmsgoavnsvdsa:ibuiWouovylsu sonulndiAgvaia i
7%YoY d@vwali Dollar Index USudoavws$ounu Bond Yield doudolauqaUeysiaua:waaonuituuon 4,000 d1u
avaa1saksy kuulhAtbuundaumidennlus:a:naio

o Ol change (contract) Expire
2-May-23 1D 1w M 1D 1w 1M
USDK23 10,054 14,052 5,012 661 -3,998 5,042 9,393| 30-May-23
USDM23 85,203 85,583 79,659 76,577 -380 5,544 8,626| 29-Jun-23
USDN23 3,401 321 0 0 3,080 3,401 3,401 27-Jul-23
UsbDuz23 8,337 8,607 9,809 5,675 -270 -1,472 2662 28-Sep-23
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Date Time Currency Impact Detail Actual Forecast Previous
h:’;‘;: 9:00pm  USD ISM Manufacturing PMI 471 468 463
UsD ISM Manufacturing Prices 53.2 49.4 49.2
rvTuez 400pm  EUR CPI Flash Estimate y/y 70% 70%  69%
ay
EUR Core CPI Flash Estimate y/y 56% 5.6% 5.7%
9:00pm  USD JOLTS Job Openings 9.59M 9.74M 9.93M
Wed 715pm  USD ADP Non-Farm Employment 148K 145K
May 3 Change
9:00pm  USD ISM Services PMI 51.8 51.2
Thu 1:.00am  USD FOMC Statement
May 4 UsD Federal Funds Rate 5.3% 5.0%
1:30am  USD FOMC Press Conference
715pm  EUR Main Refinancing Rate 3.8% 3.5%
EUR Monetary Policy Statement
7:30pm  USD Unemployment Claims 240K 230K
745pm  EUR ECB Press Conference
Fri 730pm  USD Average Hourly Earnings m/m 0.3% 0.3%
May 5 UsD Non-Farm Employment Change 180K 236K
UsD Unemployment Rate 3.6% 3.5%
_the most important very important Source: www.forexfactory.com,
Bloomberg

= Kinlu Take Profit luea\)uswfuuuosumuan?u wu:thTRT3 Trailing Stop
mnumsusmsoqmsnowlaa\) 15U ygu9a Stop Loss kabo1nAs1IABvIUTY
ouldmls 2-3 iMuavAWIEEYL (2R-3R)

* = Trend Following s:8:du wuzUh EMA10 fi Timeframe 60, EMA40 i
Timeframe 15
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Earnings Yield Gap 12M Forward (%)
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PE 12M Forward(X)
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Appendix Gold

oS o Total Gold ETFs flow USSioz Global gold ETFs flow
2,000 m'\Veekly change in Gold ETFs holding (LHS) ~ —— Goid spat (RHS) 2,100 = North America (LHS) mmmEurope (LHS) === Asia (LHS) ——Gold Spat (RHS)
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Hedge fund gold future net Long position and Gold spot
= Managed Money Gold Fulure Net Long Position (LHS)
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China and India Non-Monetary Gold Totallmports Value
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Gold Futures & Options Commitments
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Thousand . — US$io
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AssetManager future netLong position and EURUSD

| TFEX Daily
3 May 2023

EURUSD Futures & Options Commitments
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Asset Manager GBPUSD future netLong positionand GBPUSD - GBPUSD Futures & Options Commitments
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Asset Manager future net Long position and USDJPY T— USDJPY Futures & Options Commitments
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