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SETS0 Index Futures Sep-23 (S50U23) Lo¢
B I I| -arm 30-Jun-23 Institution | Foreign Retail
i i [}
A I|' 10.00 Long 39.097 129,355 133,641
.'
1. | o Short #1351  M6910| 143,832
| 1. 900.00
. Net -2,254 12,445 =10,1%1
o 895.00
= Accumulated Net 1w 4,952 2,656 -7.608
890.00
Y — Accumulated Net ™ -11,354 20,320 -8,966

A 911.60 . 919.30
M S50U23 M 907.60 Resistance B 915.80 -4.7

Technical View

wusldiv surodluviav
ALu=Un

« 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 Aseiuovav el Position 1K Let's Profit Run / &I Position uuzUuhlksos1A1 Breakout uuosu A lagléga
A k8o B 10uga Stop Loss / Wa Short luouafytymaunoa\) udo{ss1m High 10UQQd1v3Y stop Loss (Thm
kUnlu Action O)

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

Fundamental View

FUaklma SET50 Index Sideway Up @aauiodemeluds:ina Susvms woutwWolng ma 0.2%YoY ua:msidon
Us:swuam lUquoaaswn:nuwuwou?munamnu’tunsmqouusn aoquoam\)Us.lnn ISM PMI mAnmMIsSHaauazNA
usns, qonaumnmsm\)\nuuanmmnuns 80s1MS3vVIU luoounnsnmum nuouﬁnsnmumahscqswmuouu
s1mguslnaus:odou w.A. oonmn 3.8%YoY, 0.1%MoM aoonaa\)nun Bloomberg Consensus A1amsad og1v(s
iy Core PCE sw\nuoonmn 4.6%YoY , 0.3%MoM dnsraaraman 4.7%YoY maha\)mnnswueuam\muwu:n
us Bond Yield n\)aw 10 ua: 2 UAoudvnsvdoua: CME FED Watch Adoavlktiktins: *Qugvs1o 87% A FED 9:USudu
aonte 0.25% a:fiousimssigvuBuWolildagwaouls:karalodoaarairilatin aouTuUs INABOVUIESUANS
suMslikvUs: lnn'tnasw\nuanfyumua.wnwummona 2.7 wua‘nunaamsahsaqusnom Bloomberg madio:v1a
Qawgv 1.1 Wuduaaaansaksgd dutima SET50 Index Sideway Up

..o | Ol change (contract)

30-Jun-23 1D w ™ 10 w ™ Expl
S50N23 169 174 132 110 -5 37 59| 27-Jul-23
$50023 48 46 20 8 2 28 40 30-Aug-23
S50U23 588,281 569796  163,337|  80,332]  18.485| 424,944  507.949| 28-Sep-23
$50223 74,048 72010] 57,583 33561  2038| 1,465  40.487| 28-Dec-23
S50H24 15489 15832 12100 8,225 -343 3,389 7.264] 28-Mar-24
S50M24 860 331 0 0 529 860 860 27-Jun-24
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1955.00
B 30-Jun-23 Institution | Foreign | Retail
AP
A I ¥ L - Long 2,444 26,774 25,165
N J" JF I 'l ] 402000 Short 3,233 28,039 23, M
- i Ll rl
_._.J: FI ;:«..'m: " .-I 1935.00 Met -789 -1,265 2,054
"N /
Y e Accumulated Net 1W 405 2659  -3,064
1925.00
e 2 | Accumulated Net 1M -84 -1,350 M.434
D T e P ) L3 I I T R S S ——

A1,945.60 . 1,958.50
couz3 M 1,939.30 B 1,952.10 31.6

Technical View

wusldiv surodluviav
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

FUaklma novr Sideway Up Gaau PMI mAMSWaQUavaksy duduns, PMI mAuSAIsyavaksgllazdittkuivoiu
wWalku Suwqkaud, nolaumsm\)muuonmnmsmUosahsaua.onmmsow\nu dumns TooifodumKknsuL anksgd
s1wvmuaslsIMyuslinads:91Gou w.n. oonmn 3.8%YoY, 0.1%MoM aaonao\)nun Bloomberg Consensus A1Q
msed og1vISAMU Core PCE $1901U00ALNA 4. 6%YoY , 0.3%MoM dindraaraman 4.7%YoY wSouAuNIANISTID
vIufgoALUTOUASD aoquoawugnu'tuaUmKnmum Gusvu1g01n ETF ua: Real Demand 91nduuazsutde lilade
navA1 dougoaqa:auuav Hedge Fund nsvad 3utima novm Sideway Up hqumnlﬁmWaFicimdmm

Y T 0l change (contract) _—

30-Jun-23 1D 1w ™ 1D w ™
GF10023 7,958 4,806 4,336 3,040 3,152 3,622 4,918 30-Aug-23
GF10V23 3,769 2,680 1,598 1,034 1,089 2,171 2,735 30-Oct-23
GFZ23 23 3 0 0 20 23 23| 28-Dec-23
GFQ23 188 161 143 142 27 45 46| 30-Aug-23
GFV23 210 76 99 56 134 111 154| 30-0ct-23
GFZ23 23 3 0 0 20 23 23| 28-Dec-23
GOU23 42,391 33,182 29,811 15,251 9,209 12,580 27,140| 28-Sep-23
G0Z23 2,297 631 0 0 1,666 2,297 2,297| 28-Dec-23
SVFU23 1,063 1,007 981 616 56, g2 447| 28-Sep-23
SVFZ23 23 15 0 0 8 23 23| 28-Dec-23
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USDTHB FUTURE

USD Futures Sep-23 (USDU23) Lot
b [ =]
", I o g ol 30-Jun-23 Institution | Foreign | Retail
= l ul 35.30000
I} 3923000 Long 20,216 58 24,916
| 35.20000
flats 3515000 Short 16,842 200 28,148
B ! .35.1I!OIID
| e ot EEETED Net 3,374 -142 -3,232
A Accumulated Net 1w 13,175 64 13,1
34.90000
_— _ Accumulated Net 1M -5,921 24 5,897
A 34.95 . 35.17
UsDU23 Resistance -0.27
34.85 B 35.06

Technical View

wusldiv wadoluwu
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

FUaKima USDTHB Usudoav c‘mmquﬁuma?uUS:lnn SudvAis BuWalng Aa 0.2%YoY ua:msidonus:siuam
WulodzasvanuduwoulhnuABuuInluAsvidoulsn doulodacdivus:ina Gaau PMI mAMSWAGUaVaKSY Su
duns, PMI mAauSMsuavaksguadukuvomudalikt Suwgkaud, (01auMSHIVLIUUDAMAMSIABASEKSIUADAS
N1S310VU SuANS Towuoadcnnnmum ak$gasrgvudstisimgusinaus:sudou w.a. oonuA 3. 8%YoY,

0.1%MoM aoonaoonun BIoomberg Consensus AQMsai oan\)TSﬂmU Core PCE s19vu99aUI 4. 6%YoY ,
0.3%MoM dindraaraman 4.7%YoY wSouAumANSIVLIURTLALUTOUASD aouTuUs.lnﬁuoouwounnssmms
uh\)UsmﬁYnasw\nuantyumuamowuowmoa 2.7 Wuduaoaa$aksgausnsIn Bloomberg mas1o:uiaqalwey
1.1 Wuduaoaansarsgy Sulinna USDTHB USudoav

[ ] Oichange (contract) ——

30-Jun-23 1D w 1M 1D 1w 1M
USDN23 3,680 6,085 4,323 6,238 -2,405 -643 -2,558| 27-Jul-23
usbaz23 4,776 5,749 2,684 1,540 -973 2,092 3,236| 30-Aug-23
uspouza 60,141 54,957 43,302 24,821 5,184 16.83% 35,320| 28-Sep-23
uspDZz23 5,468 2,717 0| 1] 2,751 5,448 5,448| 28-Dec-23
EURUSDU23 1,716 1,588 622 0 128 1.094 1,716| 28-Sep-23
USDIPYU23 6,374 4,895 2,532 103 1479 3,842 6,271 28-Sep-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 0.3% 0.2% -0.1%
Jun 29 2:00pm  EUR Spanish Flash CPI y/y 1.9% 1.7% 3.2%
7:30pm  USD - Final GDP q/q 2% 14%  1.3%
UsD Unemployment Claims 239K 264K 264K
usD Final GDP Price Index g/q 4.1% 4.2% 4.2%
9:00pm USD Pending Home Sales m/m -2.7% -0.5% 0.0%
Fri
Jun 30 &:30am JPY Tokyo Core CPly/y 3.2% 3.4% 3.2%
8:30am CNY Manufacturing PMI 49.0 49.0 48.8
CNY Non-Manufacturing PMI 53.2 SR 54.5
4:00pm  EUR CPI Flash Estimate y/y 5.5% 5.6% 6.1%
EUR Core CPI Flash Estimate y/y 5.4% 5.5% 5.3%
7:30pm  USD | Core PCE Price Index m/m 0.3% 0.3%  0.4%
9:00pm uUsD Revised UoM Consumer Sentiment 64.4 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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Date Time Currencylmpact Detail ActualForecastPrevious
Mon 8:45am  CNY Caixin Manufacturing PMI 50.0 50.9
Jul 3 2:15pm  EUR Spanish Manufacturing PMI 48.0 48.4
9:00pm USD [ 'sM Manufacturing PMI 472 469
usD ISM Manufacturing Prices 44.0 44.2
Tue AllDay THB House of Representatives
Jul 4 Meeting
Wed 8:45am CNY Caixin Services PMI 56.2 57.1
Jul5 10:30a THB CPl YoY 0.2% 0.5%
m
All Day All OPEC Meetings
Thu 1:00am  USD FOMC Meeting Minutes
Jul & 7:15pm usD ADP Non-Farm Employment 236K 278K
Change
7:30pm usD Unemployment Claims 247K 239K
@:00pm USD ISM Services PMI 51.3 50.3
UsD JOLTS Job Openings 9.94M  10.10M
Fri ~ 2:30pm GBP BOE Gov Bailey Speaks
Jul7 7:30pm  USD Average Hourly Earnings m/m 0.3% 0.3%
USD Non-Farm Employment Change 222K 339K
UsD Unemployment Rate 3.6% 3.7%
11:45pm EUR ECB President Lagarde Speaks
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kAl Take Profit WoavuSioautuosuduaalu wu:th ks Trailing Stop
AAUNISUSKISOOMSADIULEYY 18U UguQa Stop Loss kavoinisimdvdull
ouldmis 2-3 IMuavAUIEYYD (2R-3R)

** = Trend Following s:g:du uuzth EMA10 i Timeframe 60, EMA40 fi
Timeframe 15
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(%) Earnings Yield Gap 12M Forward (%)
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“‘:g:’;ﬂ“’ Total Gold ETFs flow ussioz Global gold ETFs flow
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Appendix Gold

Hedge fund gold future net Long position and Gold spot — Gold Futures & Options Commitments ves)
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Appendix Currency

Asset Manager future net Long position and EURUSD —— EURUSD Futures & Options Commitments
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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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