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B 13-Jun-23 Institution | Foreign | Retail
| v Zmn Long 29,838 81,761 84,010
pli m Short 31,778 72,243 91,588
| I 54000 Net -1940 9,518 -7,578
i Accumulated Net W -8,981 34,610 -25.629
I Accumulated Net M -23,599 72,705  -49,106
S50M23 A gig;g Resistance B gi;) ;g -2.1

Technical View

wusldiu nauvdoiuvidu WhdelU naaoau Down Trend line (948.2)
ALLU=UN Action

« Aseliuovdu a1ij Position 1K Let's Profit Run / &1kingvollil Position sosi1mgown ¢io uaotta Long Lijoi
deyeyr1ndaudotu 18 low vovurivaduaoitu 9a Stop Loss (TAUhKkuAlu Action T) / uwuosu A WuQatla Long
udoldgadvnaiolluga Stop Loss / Long Lo $1A1 Breakout tuodiu B udoldoa A k8o B 10uQa Stop Loss

« nseivovaw LuthlAKIPVKo:Ua Short Lijolideyaynaudoav uasldsia High 1OU9ad103v Stop Loss /
s0s1A1 Breakout uuosSu A lagldoa A 1WOua Stop Loss

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

Fundamental View

3uiima SET50 Index Sldeway Up damwu l\)UlWOaKSﬁN\)NNaQ Uauamn Bloomberg Consensus Aamsaildn
1.5%YoY ua: -0.1%MoM KinansaAQ uJquoahuunamKu ua: wamsUs yuYovL FED lmouwsou KN FED (V21
ulsneduvoaluunndid Wulodsryuaaraku luaowunmumm\)umvoans 9,000 ua: Ol Usumolwuuu1 000
deyey ua:aolaudbuWoaksg uengaoIwew 4%YoY La: 0.1%MoM dins Bloomberg Consensus Us:ioulsn 4.1%YoY
ovAUs:nouMeTuWUSISIMFUAIASIAMUSUAD MoM [duAsimwavviu Arwih uazsagudiioklv souludvnsli
uSmsdumsuwng dusiMAuAMRUSUaL Yoy laduasimuiiuna:mslkusnmsdunovudouia soudvsimsasudiio
aovua:saussnn WuUoduKUUOAIOKU

I Gichangs Geontrach
13-Jun-23 1D w ™ 1D W ™ .

S50M23 497,140 501,297 516,898 522,445 -4,157 -19.758 -25,305| 29-Jun-23
S50N23 127 106 mn7 71 21 10 56| 27-Jul-23
S50023 13 13 7 0 0 & 13| 30-Aug-23
S50U23 83.0M 81,094 79.853 63,957 1,917 3,158 19,054 28-Sep-23
550223 38,864 35,838 32,638 28,270 3,026 6,226 10,594 28-Dec-23
S50H24 8,330 8,023 7.8465 5,805 207 445 2,525| 28-Mar-24
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1975.00
13-Jun-23 Institution | Foreign Retail
= l‘ I' 1970.00
: . l_-" : 1055.00 Long 1088 20,120 19,189
Pl e
nd b Short 719| 23832 15846
B 1955.00
——y , Net 369 3,712 3,343
A "
1¥a3.00
ol @ Accumulated Net W 966| 1728 762
it = _—
/ u[ = [N Accumulated Net TM 228 -16.684 16,912
Vn.E:‘m e % L 1% min
A1,946.10 . 1,960.10
GOM23 ! Resistance ’
1,939.10 B 1,953.30

Technical View

uusldu dawndoluvdu masimUading Fibo 38.2% (1924.1) o:wWasuuusliuiduuviav
ALLU=UN Action

o nseliuovdu ﬁm’ Position 1K Let's Profit Run / éhkingvlui Position sas1ma'evVn @92 udowWa Long ol
deyayinaudodu 1§ low ovurnivnaudou Q0 Stop Loss (WuktnTu Action ) / uussu A 1ugaWa Long
udols 9adv na1o1ua Stop Loss / Long o s1M Breakout U9 B udolsaa A KSo B 1WWuUQa Stop
Loss

« nseivovaw Lu:thlAK1OVKo:Wa Short tijolideyandudoav uasldsim High 10Ugad1v3Y Stop Loss
/ sos1 Breakout 1luosSu A lagldoa A Wuga Stop Loss

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

Fundamental View

3uiima nevA Usudodu Gamu wansuUs:yuuov FED unouwsou k1 FED lWavulouiawuvoaluunnniid nadu
Dollar Index KUUSIAINDYAN luonunmuLnahsaqswmuouus*nmwus[nnumumolwa\) 4%YoY ua: 0.1%MoM dincn
Bloomberg Consensus Us:l0ul3f 4.1%YoY ovAUs: noumaluwusisiMauARUSUaL YoY lduAsimihiuua:msi

usmsmunauua\)una soufivsiIMsagudiodovila:saussnn azn\)"(snmumulewumuu\)oUsua\ﬂomn:nfcw
l\)UlWe)wumuusnzmo 5.3%YoY ua: 0.4%MoM umﬂaamlUuTUmunoammomaha\)mnnswuauammmowum
CME FED Watch Wihklins1o 94.2% aouUooawumuuoonaom?uadmhnmum dusvuigon ETF dotdov, Husvdo
nauo1n Hedge Fund 1&ntioy,Real Demand Yuuana\)m (Ua Downside yavnovAl

T T Ol change (contract) ——

13-Jun-23 1D w ™ 1D W 1™
GF10M23 5,760 5,434 6,675 6,055 326 -915 -295| 29-Jun-23
GF10023 3,664 3,833 3,447 3,495 -169] 217, 169| 30-Aug-23
GF10V23 1,020 921 943 578 99 77 442| 30-Oct-23
GFM23 242 239 262 274 3 -20 -32| 29-Jun-23
GFQ23 146 144 154 146 2 -8 0| 30-Aug-23|
GFV23 55 55 45 11 0 10 44| 30-0ct-23
GOM23 27,160 25,333 41,530 34,940 1,827 -14,370 -7,780| 29-Jun-23
GouUz23 15,431 13,955 15,523 10,221 1,476 -92 5,210 QB-SEp -23
SVFM23 1,296 1,219 1,222 1,151 77 74 145 29-Jun-23
SVFU23 597 B854 545 276 43 102 421| 28-Sep-23
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Pi

USD Futures Jun-23 (USDM23) Lo¢
— v
1465000 13-Jun-23 Institution | Foreign Retail
" n
' “| u' B 24 sannn Long 23,656 258 21,120
W I e
e A | Short 20,309 13 24,782
L - -
o ||
,.'I., e | n il |'I .I — Net 3,347 245 -3,592
i .I | =
AR i o= Accumulated Net W -12,538 126 12,664
p= 3435000
,—,_;I‘&; I ) -e: T ) mc: ) T (I (O P Accum"“ated NEt 1M 50'25b 432 -50'688
A 34.50 . 34.66
USDM23 Resistance -0.14
34.40 B 34.59

Technical View

wusldiv suradluviav kmaUusSudstukiio 34.95 o:naudotduvidu
AUzt

« Aselivovdu $051A1 Breakout U2 B 1810uQa Wa Long ua:lsga B 10U Stop Loss / sosi1meowndo
uaowa Long jelideyay1naudoiu udolgsa Low Wu0ad1vdL Stop Loss

e Aseliovav a1l Position 1A Let's Profit Run / an (Uil Position tuzuhlksos1A1 Breakout wuosu A lagls
90 A K30 B W0uQa Stop Loss / Wa Short Welideyaynaudoav udsldsim High W0uUQQd103Y stop Loss
(Tnumuniu Action @)

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

Fundamental View

3ulima USDTHB Usudioav aamu wanisus: ¥uYov FED uh:iuws'\)ﬁ k1n FED Wavulsuneduooaluuinndid nadu
Dollar Index kyuABULINTAUGVA luenunmuu1emsaqs1a\nunuummwusfnnumanolwa\) 4%YoY ua: 0.1%MoM
dn31 Bloomberg Consensus Us:1iul3h 4.1%YoY ovAus: :noumsluwusIsIMAUAAUSUAY YoY ldusisiathiuuas
mslAusmsdunouudvuia soudvsimsasudiiogoviia:saussna ogwisAmuBUIWoNUgUTVQUSUaLIGEINS
TagBUIWoWUUYENEAD 5.3%YoY ua: 0. 4%MoM unnaomuJu'tUmunnammnmaKa\)mnnswuauamma'lowum
CME FED Watch TiUhKUIns10 94.2% douchvsiaisunauundo Bond ne 18ados

| OichangeGeontracd —
13-Jun-23 1D W M 1D 1w ™

USDM23 104,230 96,592 113,212 96,808 7,638 -8,982 7,422 29-Jun-23

USDN23 7,119 6,656 6,325 6,144 463 794 975| 27-Jul-23

UsDQ23 1,753 1,751 1,522 0 2 231 1,753|30-Aug-23

USDU23 26,242 21,926 25,527 13,066 4,316 715 13,176| 28-Sep-23
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Appendix TFEX

Date Time Currencylmpact

Mon
Jun 12
Tue 12:01lam  USD 10-y Bond Auction 3.792.4 3.452.4
Jun13 1:00pm GBP [l Claimant Count Change 26K 214K 467K
GBP Average Earnings Index 3m/y 6.5% 6.1% 5.8%
4:00pm EUR German ZEW Economic -8.5 -13.4 -10.7
Sentiment
7:30pm  USD CPIm/m 0.1% 0.2% 0.4%
usD CPly/y % 4.1% 4.9%
USD Core CPI m/m 0.4% 0.4% 0.4%
9:00pm  GBP BOE Gov Bailey Speaks

Wed 1:00pm  GBP GDP m/m 0.2% -0.3%

Jun14  7:30pm usD Core PPl m/m 0.2% 0.2%
uUsD PPl m/m -0.1% 0.2%
Thu  1:00am usD FOMC Economic Projections
Jun 15 usD FOMC Statement
UsD Federal Funds Rate 5.3% 5.3%
1:30am usD FOMC Press Conference
9:00am  CNY Industrial Production y/y 3.5% 5.6%
CNY Retail Sales y/y 13.7%  18.4%
7:15pm EUR Main Refinancing Rate 4.0% 3.8%
EUR Monetary Policy Statement
7:30pm usD Core Retail Sales m/m 0.1% 0.4%
usoD Empire State Manufacturing Index -14.5 -31.8
UsD Retail Sales m/m -0.1% 0.4%
usD Unemployment Claims 248K 261K
UsD Philly Fed Manufacturing Index -12.1 -10.4
7:45pm  EUR - ECB Press Conference
8:15pm UsSD Industrial Production m/m 0.1% 0.5%
Fri  Tentative JPY - Monetary Policy Statement
Jun 16 Tentative JPY B0OJ Policy Rate -0.1% -0.1%
Tentative JPY - BOJ Press Conference
6:45pm uso FOMC Member Waller Speaks
9:00pm  USD [l Prelim UoM Consumer Sentiment 60.2  59.2
uUsD Prelim UoM Inflation Expectations 4.2%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kan (U Take Profit WodivusioautuosSuduaalu wu:uhlAls Trailing Stop
AAUNISUSKISOOMSADIULIEYY LU UgUQQ Stop Loss kavoinnsimdviulu
ouldanmls 2-3 iInvoavA’IUIFYY (2R-3R)

** = Trend Following s:g:4U Luzth EMA10 i Timeframe 60, EMA40 fi
Timeframe 15
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Appendix SET50

?lﬁéh Earnings Yield Gap 12M Forward (%)

PE 12M Forward(X)
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Appendix Gold

hovosd oy Total Gold ETFs flow
2000 w—awkly change in Gold ETFs holding (LHS)

1.500

1.000

-500
-1.000
1.500

§ & & & § § § =3

2 8 & £ 5 38 5 35

w = 3 [+] 5

x & 2 & & -+ 4 =1

Source: Bioomb;zrg

—— Gold spot (RHS)
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Global gold ETFs flow

—Gold Spot (RHS)
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Appendix Gold

Hedge fund gold future net Long position and Gold spot Gold Futures & Options Commitments
_ . . Thousand — — USSh
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Appendix Currency

Asset Manager future net Long position and EURUSD — EURUSD Futures & Options Commitments
Thousand — Asset Manager —— EURUSD (RHS) Centracts — Total Open Interest (LHS)  —— EURUSD (RHS) ]
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC

GBPUSD Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC

Agset Manager future net Long position and USDJPY USDJPY Futures & Options Commitments
Thousand
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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