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v 7-Jun-23 Institution | Foreign | Retail
B axnm Long 31,092| 109,097 120,371
I. e Short 33,359|  98,596| 128,605
I Ll 11 Net -2,267 10,501 -8,234
I |I 922.00
e =
i J | e Accumulated Net W -1560 24,601 -23,04
- 918.00
51600 Accumulated Net M 2,068 -594 -1474
T I I S L T —_—

933.00
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A 925.00 .
Technical View

uuoldu Sunodiuviav dus:e:Su10a Fibo 38.2% (936.4)

ALLU=UN Action

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

o Asglovav aid Position 1K Let's Profit Run / &l Position uuzUuhlksos1A1 Breakout uuosu A lagldga
A 180 B 10uQa Stop Loss / iU Short olideyayrnaudoaw uasldsia High 10URAIV3Y stop Loss ('lhm
kUnlu Action O)

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

Fundamental View

Sutima SET50 Index Sideway Gamu (01aUKUOSUaSE0NISIVVIUYOVEKSY Aul Ma 2.36 uaud KUY hoouf
ruwdulameyamavoonus:9itiou w.A. -7.5%YoY ugnsn Bloomberg Consensus Us:0ul3n -1.8%YoY du
uammsuum -4.5%YoY wio:Gnn Bloomberg Consensus manisaildAdioskadd Fvidudolauibldduinin veus
nmsa\)aonnmnoa~nounmnsu0no[annnaum\)mua lagunGudoduo:dvoanlugoansgailusudu 1 ovnvsudu 2
ua: fyUu dudu 3 snhsuahscqluenuTuquowsanmaumsuononuuss dAgyudegvla doudivsa Wa Long lu
SET50 Index USu1gu 11,000 Ko dou Ol USudowudu 34,000 deyen

| Oichangs (eontrach
7-Jun-23 1D W M 1D W M S

S50M23 545,654 516,898 531,487 488,436 28,756 14,167 57,218 | 29-Jun-23
S50N23 7 mn7 119 41 0 -2 76| 27-Jul-23
550023 7 7 1 0 0 & 7|30-Aug-23
S50U23 83,060 79,853 73.215 61,901 3,207 9.845 21159| 28-Sep-23
550723 34,815 32,638 31,848 25614 2177 2,967 @.201| 28-Dec-23
S50H24 8,053 7.865 7.603 4,938 188 450 I, N5| 28-Mar-24
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1975.00
o o . | 7-Jun-23 Institution | Foreign Retail
| 1 I.l N I 1970.00
! l. i I ¢ m 1955,0;: Long 297 23,299 13,771
B 3591 Short 596 22,719 14,752
I - Net 40 580 98
D e 1 -981
J |;|b = A vt b 549,30}
f [ @i —— Accumulated Net 1W 673 4,048 -4,721
{ o
i il = Accumulated Net 1M -1,585| -24,463 26,048
P e o o .
A1,948.40 1,967.00
GOM23 Resistance
1,940.00 B 1,959.20

Technical View

wusldu gownaaluvtu
ALLU=UN Action

« nseliuovdu a1ii Position Tk Let's Profit Run / é1kingv il Position sesiAmdown ¢ uaoida Long ol
deyeynauaodu 16 low yovurvndudoilu 9a Stop Loss / uuasu A 1ugata Long udold
20av na1o1uga Stop Loss / Long tijo s1a Breakout tusdu B udsldaa A kéo B 10u9a Stop Loss

« nseivovaw LuthlAK1vKo:Wa Short tijolideyandudoav uasldsim High 10URa1V3Y Stop Loss
/ sos1A1 Breakout uuasu A Tasldoa A 10uga Stop Loss (ThthktnTu Action G)

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

Fundamental View

3utima nove Sideway Gacmu (01auRuosSUAIANISIVVIUYOVAKSY Aul Ma 2.36 uaudikuv KiALINAIAQ
AaAu Dollar Index kuusiAMNovAIG luo\)mnuna\)nuo.wounawlDUlW001nNDanDn lagunavnulinowaulolugo
dUmKkaalu nomun'lsUs~uuuo\7 FED, ECB, BOJ aouUooawumuuo\)no\)mTuaUmKnmUU“l dusvu1g01nnv ETF ua:
Hedge Fund 3nnv Real Demand {lild@s a1 a:fAous1 Real demand malu lagmnwoisanadouus:nouyovAdu
Dollar Index @171 EUR, GBP fhavgnanmuuuigoonu kuu Dollar Index dou JPY amuudadoliiov uddossmsedooii
KkUnuov Dollar Index MK Dollar Index udvA

@ 6 0 o Q Pi Securities

o Ol change (contract) S
7-Jun-23 1D w ™ 1D 1w 1M
GF10M23 5,403 6,675 5,255 5,644 -1,272 148 -241| 29-Jun-23
GF10023 3,280 3,447 3,398 2,516 -167| -118 764| 30-Aug-23
GF10V23 813 943 1,004 441 -130) -191 372| 30-0ct-23
GFM23 247 262 252 271 -15 5 24| 29-Jun-23
GFQ23 153 154 173 131 -1 -20 22| 30-Aug-23|
GFV23 53 a5 28 16 8 25 37| 30-Oct-23
GOM23 35,759 41,530 29,575 29,269 -5,771 6,184 6,490| 29-Jun-23
GOU23 13,782 15,523 11,859 7,700 1,741 1,923 6,082| 28-Sep-23
SVFM23 1,282 1,222 1,349 839 80| -67 443| 29-Jun-23
SVFU23 590 595 782 225 -5 -192 365| 28-Sep-23
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3'319(!(7'0.!
tmm. 7-Jun-23 Institution| Foreign Retail
B ] Long 6.433 40 8,723
o =
T A b Short 8,089 101 7,006
. :.”.l,l,,u;m . l-l i ll 34.7000(
1 7 |.i el B 1 Net 1,656 -61 1717
i TTL][ iF ] % 1
[ o I Accumulated Net W 1.647 33 -1.680
- 12455001
e e T e e e e Accumulated Net 1M 64,876 192 -65,068
A 34.72 . 34.88
USDM23 Resistance -0.08
34.64 B 34.80

Technical View

wusldiv suradluviav kmaUusSudstukiio 34.95 o:naudotduvidu
AUzt

« Asdivovu s9s1A1 Breakout uuadu B W6i0uga Wa Long ua:ldga B 1u Stop Loss / sos1mgownao
udswa Long luauafgfymauoouu a1 Low 10u203105Y Stop Loss (Tkthkunlu Action T)

 Aseivovav i Position 1K Let's Profit Run / é1{lil Position uu:uhlhsos1A1 Breakout wuosu A lagld
90 A K80 B 10uQa Stop Loss / Ua Short Wolideyeyrndudoav udsldsim High 10U9ad103v stop Loss

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

Fundamental View

5utinna USDTHB Sideway Gaau Ao1auguosuadaanis31ovmuvovaksy Aul ma 2.36 uaudiuktiv Kinuinasima
nadu Dollar Index huuml\)uum?huuomiq lua\)mnuna\)nuo.wounawl\)UlWQmﬂN\)eUa\)n lagunavnulknoiy
aulolugvaumkdaalu Gaaumsus: yuYov FED, ECB, BOJ lwamomunnm\)msuuoamua LASUYAND, ns1o0ulu
aunauavdazus:inA

[ | OichangeGeontrasd | o
7-Jun-23 1D w ™ 1D w ™M

USDM23 106,232 113,212 96,509 101,998 -6,980 9,723 4,234 29-Jun-23

USDN23 6,117 6,325 5,863 4,552 -208 254 1,665 27-Jul-23

UsDQ23 1,539 1,522 204 0 17 1,335 1,639|30-Aug-23

USDU23 19,118 25,527 25,226 11,549 -6,409 -6,108 7.569| 28-Sep-23
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Date Time Currencylmpact Detail ActualForecastPrevious

Mon 8:00pm EUR ECB President Lagarde
Jun 5 Speaks
9:00pm  USD . ISM Services PMI 503 52.6 51.9
Tue 10:30am THB CPI YoY 0.5% 1.6% 2.7%
Jun 6
Wed
Jun 7
Thu 7:30pm usD Unemployment Claims 236K 232K
Jun 8
Fri 8:30am CNY CPly/y 0.2% 0.1%
Jun 9 CNY PPl y/y -4.3%  -3.6%
2th-15th CNY New Loans 1570B 7198
_the most important very important Source: www.forexfactory.com,

Bloomberg

= kil Take Profit luoa\)uswmuuosumuao?u wu=th K13 Trailing Stop

mnumsusmsoomsnmulaa\) 15U YduQ Stop Loss kabonAs1AdvIuly
ouldmls 2-3 iINuovAUIEYY (2R-3R)

** = Trend Following s:g:dU uuzth EMA10 i Timeframe 60, EMA40 fi
Timeframe 15
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Appendix SET50

] Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)

—PE(X) —SET50 INDEX

)
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o] PEV 12M Forward (X)
~—PBV(X) ===SET50INDEX accumulated net foreign and SET50 1H23
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Source: Aspen Source: Aspen
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Appendix Gold

heumend 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
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Appendix Currency

Asset Manager future net Long position and EURUSD Theusand EURUSD Futures & Optiens Commitments
Thkiand — Asset Manager  —— EURUSD (RHS) Ceontracts — Total Open Interest (LHS)  —— EURUSD (RHS) (L]
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Asset Manager GBPUSD future net Long pesition and GBPUSD — GBPUSD 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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