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SETS0 Index Futures Sep-23 (S50U23) Lo¢
928.00
5-Jul-23 Institution | Foreign Retail
|-| B ; s Long 23.322| 66980 73,858
T | 4 .|| 922.00
N2 Short 21,888 60,461 81,81
i - L 916.00 Met 1,434 6,519 -7.953
_\-‘-‘\“,‘f‘ ) ‘,. " :* 914.00
/ Iy @ oo Accumulated Net W 5,733 31291 -37.024
I I T :
_— = prome Accumulated Net M 2,018 -4,41 2,393
L L | N —

A 917.80 . 925.90

Technical View

wusldiv suradluviav kasiMaiuisausudatu tklio Fibo 38.2% (925.4) o:wWaguluuusltiuuviu
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

3ulima SET50 Index Sldeway Down mwsouussmmmUuaumnmsUsumua\)uo\mamKuszuua ansgd La:ou
ua\muunsmsomnmqmsnu ECL undukavornkuauasnsyis:kili naAQu Sentiment lu\)aumanaumsmuuniohu
nauwa\)\nunUsuqouumusmwmumuoaus povaaald ﬁuu'ﬁomumsm\)\nummonuumnamuu ADP
Bloomberg Us 20ul3h 2.26 uauduktvKIndindaa1aus:1iuo: 1Uuuono1nmswounaw1\)mWoua aonlby oowun
mumm\)mmjaans 7,000 deyey i Ol USudoav 5,000 Adeyeyn doulioouRKIULINS:NSOOWIETBESIBVIU
wuwalnaus:zodou 0.9. vengdd 0.23%YoY 0.6%MoM gvna1 Bloomberg mmanuaa (Bloomberg Us:lidu nsvao)
Iaaudoosnanmnmsu 20(oUDVSINMFUMNAUDIKISAQ Las msaoa\)uo\)mmmuuwalwa\)( 16%YoY) tuiumska

CIOI’I(T]EIQSOU 35 1dau

..o | Ol change (contract)
5-Jul-23 1D W ™ 1D w ™ Expre
S50N23 148 165 155 103 17 3 45| 27-ul-23
550023 46 50 31 26 -4 15 20| 30-Aug-23
S50U23 455,606 460.487|  499132]  90,167|  -4,881| -45,526] 365439 28-Sep-23
550223 65.156] 655N 69,804 38,744 -355| _ -4,648] 26,412 28-Dec-23
S50H24 14515] _ %902] 15,536 9,188 -387 1,021 5.327| 28-Mar-24
S50M24 1359 951 0 0 a08 1,359 1,359 27-Jun-24
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GOLD FUTURE

Gold Online Futures Sep-23 (GOU23) Loy
I [1960.00 5-Jul-23 Institution | Foreign Retail
"
1 » .
l 'I-J . ‘|I ; .ll 'r I 1955.00 Long 1,037 7,799 2.418
|’.
s - 1952.50
B |' I Short 416 9,720 8,18
T B L W e Net 621 1921 1300
e s (2] =L A
Jr“.r| g‘g A 11 Fisscy
‘E‘;Z = - Accumulated Net 1W -46 6,080 -6,034
e 1940.00
S e Accumulated Net 1M 644 1,312 668
A 1,943.80 1,957.70
GOu23 Resistance 26.9
1,937.90 B 1,950.50

Technical View

wusldiv surodluviav
ALLU=UN Action

« nselivovyu sos1A Breakout uadu B 1310ua Wa Long ua:139a B 1lu Stop Loss / sos1A6owndo 1A
Wa Long Walideyay1naudodu uaoldsia Low 10UQad103v 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 novM Sideway Up 6iaau ADP Non farm A1a 2.26 uauau, ISM PMI mausms ma 51.3, Eiumu'ogmtﬂo’[nu’
A0 9.93 AudukLv mnﬁolauﬁ\)némaonm}ulz‘j\)ﬁn1nn1351\)\)1uléuu:aaﬁo Kuulk FED llidevducenlaly
u1IAN3T naau Dollar Index KYusIANBYVA LWoUNAWILUL FED Minute fivguaavgvs:yiivmsusuiuaaniigdoltiov
udiozlumsusuduludasiszaodolas CME FED Watch égalAunkins1o 88.7% i FED o:USuduaenils 0.25% dou
Uodswuguluduakiruu Gusvurgon ETFua: Hedge Fund udisui Real Demand 9an3uisudonovd mik
Downside yovnovAIBUTIAQ

..o | Ol change (contract) s
5-Jul-23 [0 W ™M ) w ™
GF10023 5,686 6,252 4,814 5,090 -566| 872 596| 30-Aug-23
GF10V23 2,362 2,636 2,816 835 -274 -454 1,527| 30-0ct-23
GFZ23 22 23 0 0 -1 2 22| 28-Dec-23
GFQ23 153 153 171 164 0 18 11{30-Aug-23
GFV23 116 116 125 a2 0 9 74| 30-0ct-23
GFZ23 22 23 0 0 A 2 22| 28-Dec-23
GOU23 21,104 30,720 33,333 18,251 -9,616 -12,229) 2,853| 28-Sep-23
60723 5,260 5,752 0 0 -492 5,260 5,260| 28-Dec-23
SVFU23 1,481 1,221 983 487 260 408 994| 28-Sep-23
SVFz23 147 2 0 0 125 147 147| 28-Dec-23
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USD Futures Sep-23 (USDU23) Lot
24350000 5-Jul-23 Institution | Foreign Retail
[ B A Long 1,247 27| 15,022
r ) P
LT - Short 11,055 60 15,371
| -
i pa.E0000 Net 192 157 -349
- |"r'm | Accumulated Net W -5.447 957 4,490
P
Y 1000 Accumulated Net 1M -19,484 320 19,164
e T [T iz — .
A 34.64 . 34.82
UsDU23 Resistance -0.33
34.55 B 34.73

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

3utima USDTHB Sideway Down @aai ADP Non farm a1a 2.26 uauau, ISM PMI mAuSMS Aa 51.3, diukuoviu
Walk Aa 9.93 AudlKLL mnn:)laum)nmooanuﬂuw\)nmnmsm\)\nmsuu 2002 Kuulk FED lidovduaonibe
Wunn3t nadu Dollar Index KyuABULINTALGYA doutioouRkuLIns: nsovwielisgs1evIUDUIWOINaUs:
1WGou 0.9. vg9ad 0.23%YoY 0.6%MoM a\)ﬂ:)'l Bloomberg molanuoa (Bloomberg Us:liju nsvao) [QSUUOOSKan
01ANSB:a9(0UDVSIAMFAUAINAUDIKISAQ Lia: msaoa\)ua\)sm'lumuwolwa\) (-16%YoY) uu1Uumsmqonmaosou
35 1dou Kyulk Real yield {uuonlus:au 1.77% 3nASo kuulEmwuoevibuuinlus:g=dall Upside 1SugiAa

[ Oichange (contrach —
5-Jul-23 1D 1w ™ 1D 1w ™

USDN23 2,723 3,110 5,328 6,415 -387 -2,605 -3,692| 27-Jul-23
usDO23 2,533 2,648 3,557 2,740 -Nns -1.024 -207|30-Aug-23
usbu23 67,023 67,788 54,011 23,584 -765 13,012 43,439| 28-Sep-23
USDZ23 7,002 6,905 0 0 97 7,002 7,002 28-Dec-23
EURUSDUZ23 1,538 1,742 1,321 383 -204 277 1155 28-5ep-23
USDIPYU23 6,584 7,031 4,146 657 -447 2,438 5,927| 28-Sep-23
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Date Time Currency Impact Detail Actual Forecast Previous
Mon 8:45am CNY Caixin Manufacturing PMI 50.5 50.0 50.9
Jul3 2:15pm EUR Spanish Manufacturing PMI 48.0 48.0 48.4
9.00om  UsD [ 'sM Manufacturing PMI 460 472 469
USD ISM Manufacturing Prices 41.8 44.0 44.2
Tue  All Day THB House of Representatives
Jul 4 Meeting

Wed 8:45am CNY
Jul5 10:30am  THB

All Day All
Thu  1:00am usD

Caixin Services PMI 53.9 56.2 571
CPI YoY 0.2% 0.0% 0.5%
OPEC Meetings

FOMC Meeting Minutes

Julé  7:15pm usD ADP Non-Farm Employment 226K 278K
Change
7:30pm usD Unemployment Claims 247K 239K
9:00pm usD ISM Services PMI 51.3 50.3
usD JOLTS Job Openings 9.93M 10.10M

Fri 2:30pm GBP
Jul7  7:30pm UsD

BOE Gov Bailey Speaks
Average Hourly Earnings m/m 0.3% 0.3%

usD Non-Farm Employment Change 224K 339K
usD Unemployment Rate 3.6% 3.7%
1:45pm 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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| TFEX Daily
6 July 2023

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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Source: Aspen
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Appendix Gold

“‘:g:’;ﬂ“’ Total Gold ETFs flow Ussfoz Global gold ETFs flow
2 e skly changs in Gold ETFs holding (LHS) —— Gold spot (RHSH 2,300 = blorth America (LHS)  wsm Eurcpe (LHS) == Asia (LHS) ——Gold Spot (RHS)
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Hedge fund gold future net Long position and Gold spot — Gold Futures & Options Commitments .
oZ
— Managed Money Gold Future Net Long Position {LHS) —— Gold spot (RHS Contracts — Total Open Interest (LHS)  — Gold spot (RHS)
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31

Asset Manager future net Long pesition and EURUSD
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Source: Bloomberg,CFTC

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

TFEX Daily
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Theusand
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GBPUSD Futures & Options Commitments

Thousand
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USDJPY Futures & Opticns Commitments
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