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SET50 FUTURE

B S0 14-Jun-23 Institution | Foreign Retail
| | | 548.00 Long 28,742 82,550 73,798
_I- (R 11 [ELIN
I I AI : Short 27,834 66,295 20,961
| 944.00
) Net 908 16,255 -17.163
fy 340,00 Accumulated Net 1w -5,806 40,364| -34,558
A
e Accumulated Net M -21,326 74,212| -52,886
== I T ] I 15 min

A 945.30 . 951.90

Technical View

wusldu naudouvidu WhdelU naaoau Down Trend line (947.6)
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

ouumn SET50 Index Sideway G001 A21auKuasSuUadaaN1SI1vLIU AQ 2.46 LIdUAU KIAWINASIATA UvBELMAMS
dv1EuBaado MK FED TuqemsomsdsuuuoonluaIUmnun Kuuqamhu uauamn Bloomberg Consensus A0
msedldn 1.5%YoY ua: -0. -1%MoM mndindima lUuUOOUKUUCIa'IOKu luo:nunmummozsmaoansdsmfu 16,000
deyeya ua: Ol USudowudu 8,000 deyey uazwaus:zyu FED Guaavaoniions:auiGuaoandovAunLsILa: aana_
Us:ouls aghvlsAmumawoIsaoINIdumMvasniGelugovaaly (Dot Plot) wu313ull 2023 FED Us:1iudiaontieo:
oan 5.6% K$oAallumsUSUIWUBA 0.5% Fooroo:luvoantdunsva: 0.25% aaonso’tumsdswunsvnmaamnu awu
cmamnsuano’tuu\)uo\)msmulcn (GDP Growth) anUsu1wuuu1Uu 1%YoY 91aUs: uunswnou 0.4%YoY wsSaufAuusu
ans1mso1\)mua\)u1oan 4.1% ans.uunS\)nou 4.5% aounnm\)u 2024 mamsai GDP Growth fi 1.1%YoY 91n
Us:neumsn$oaou 1.2%YoY wouAudsasims31ovun 4.5%

T Gichangs Geontrach
14-Jun-23 1D w ™ 1D ™ ™ Eap
S50M23 503,663 497,140 545,654 525,751 6,523 -41,991 -22,088| 29-Jun-23
S50N23 95 127 n7 101 -32 -22 -6 27-Jul-23
sS50023 12 13 7 0 -1 5 12| 30-Aug-23
S50U23 83,446 B83.0M 83,060 70.463 435 386 12,983 28-Sep-23
550223 40,530 8,864 34,815 30,990 1,666 5,715 9.,540| 28-Dec-23
S50H24 8,105 8,330 8,053 6,597 -225 52 1.508| 28-Mar-24
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1970.00
: 14-Jun-23 Institution | Foreign Retail
l' ]
I | 195000 Long 8a2| 34348 34326
o .Il et I |' 1955.00
o . / i Short 1452|  44783| 23,281
]
- T A Net -610|  -10.435 1,045
P L g
r,.ru' [J' § s Accumulated Net W 45|  -12743] 12788
“ 1 ) - 1935.00
- R oo Accumulated Net 1M -266| -24,885 25,151
A1,945.60 . 1,965.90
GOM23 ! Resistance ! 9.9
1,937.00 B 1,957.00

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
udo13 9adv naouga Stop Loss / Long {jo s1M Breakout WUo@U B uadolda A Ko B 1UuQa 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

3utima nove Sideway Down Gamu wansus:yuyov ECB mausuaanibedu 0.25% K1 ECB uaavmsaioann
Bonavulaungwuvoaundu KUUSIANOYLAN luonunmuumaUS.uu FED GuGAvaaniions:auiauaoandovAunis
uazaalaus: lUUb om\ﬂsnmumnwmsmmmlaum\mamuaiuuomniu (Dot Plot) wu313dut) 2023 FED Us:1iud
c\amuao aun 5.6% K$oaallunsUSUIWUSn 0.5% zs\)moo.uuvaonwunsua 0.25% aonnso’fumsds.vunswnmaa
i mumlaumsucno’tuu\)ue\)msmufn (GDP Growth) anUsmwuuouu 1%YoY wsaunuUsuams1mso1\>\nua\)
maan 4.1% aouUooawumuua\)na\)m'tuaUmhnmuLn Husvue01n ETF dotiliov, Gusvdonauoin Hedge Fund 180

Uo9y,Real Demand ?uzxono\)m tUa Downside yoavnoavm

Ol change (contract) S

14-Jun-23 1D w ™ 1D ™ ™
GF10M23 5,866 5,760 5,403 7,192 106 463 -1,326| 29-Jun-23
GF10023 3,922 3,664 3,280 3,736 258 642 186/ 30-Aug-23
GF10v23 1,305 1,020 813 584 285 492 721| 30-0ct-23
GFM23 259 242 247 278 17 12 -19|29-Jun-23
GFQ23 168 146 153 153 Py, 15| 15| 30-Aug-23|
GFV23 60 55 53 11 5 7 49| 30-Oct-23
GOM23 39,055 27,160 35,759 48,478 11,895 3,296 -9,423| 29-Jun-23
GOoU23 23,507 15,431 13,782 13,493 8,076 5,725 10,014 28-Sep-23
SVFM23 1,267 1,296 1,282 1,200 -29 -15 67) 29-Jun-23
SVFU23 721 697 590 278 24 131 443 28-Sep-23
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USDTHB FUTURE

34.67500
B T st 14-Jun-23 Institution| Foreign Retail
)]
. 3457500 Long 31,780 459 22,450
I I 1 i | (1§ 2455000)
' A 34.52500 Short 27,078 632 26,979
L 3450000
I' || I 34.47500 Net 4,702 =173 -4,529
i T 1 -
I t I' 34.42500 Accumulated Net 1w -4,180 -238 6,418
34.40000
1 S e i . Accumulated Net 1M 53,069 343 -53,412
A 34.51 . 34.65
USDM23 Resistance -0.23
34.45 B 34.60

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

20 A k80 B 10uQa Stop Loss / Wa Short iiolideyeyrnaudoav uasldsia High 10U9ad103L stop Loss
(Tnumuniu Action @)

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

Fundamental View

3ulina USDTHB Sideway Up Gaanu wamsus:yluov ECB mausuaontbadu 0.25% Kin [ECB uaavmsaioonuigy
AAvuTovIBIIULoAUINTU KYUAIBULINTRUTYAT WoAURKULINaUS 3L FED GuGAvaonifons:auIduaoandovAun
iswazaaaus:iutd em\)‘(snmumnwmsmmmlaunnmanlua'tuuoonn'tu (Dot Plot) wus3dutl 2023 FED Us:1udn
oanluao otin 5.6% KdoAallunsUSUINUEA 0.5% Bo100: uU\)aanlUunS\)a- 0.25% aovasvlumsus:sunSoRIKED
0nl mun:)laumsuano?uu\)ua\)n*lsmuln (GDP Growth) anusutwugutlu 1%YoY wsouAuususasINIS3vvILAL
o8 4.1% doudwsaEuNgaunauLSo Bond Iy

] Gichange (eentrach —
14-Jun-23 1D W ™ 1D W ™

USDM23 107,365 104,230 106,232 101,428 3,135 1133 5,937|29-Jun-23

USDN23 10,337 7,119 6,117 7,416 3,218 4,220 2,921 27-Jul-23

UsDQ23 1,884 1,753 1,539 0 131 345 1,884]30-Aug-23

USDU23 27,755 26,242 19,118 12,851 1513 8,637 14,904| 28-Sep-23
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15 June 2023

Date Time Currencylmpact Detail Actual ForecastPrevious
Mon
Jun 12
Tue 12:01lam  USD 10-y Bond Auction 3.79|2.4 3.45[2.4
Jun13 1:00pm  GBP [l Claimant Count Change 136K 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%
uUsD CPly/y 4% 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% 0.2% -0.3%
Jun 14  7:30pm uUsD Core PPI m/m 0.2% 0.2% 0.2%
USD PPl m/m " -03%  -01%  0.2%
Thu  1:00am UsD FOMC Economic Projections
Jun 15 UsD FOMC Statement
UsD Federal Funds Rate 5.3% 5.3% 5.3%
1:30am UsD FOMC Press Conference
@: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%
UsD Empire State Manufacturing Index -15.0 -31.8
usD Retail Sales m/m -0.2% 0.4%
uUsD Unemployment Claims 246K 261K
USD Philly Fed Manufacturing Index -13.9 -10.4
7.45pm  EUR - ECB Press Conference
8:15pm usD Industrial Production m/m 0.1% 0.5%
Fri Tentative JPY - Monetary Policy Statement
Jun 16 Tentative JPY BOJ Policy Rate -0.1% -0.1%
Tentative JPY - BOJ Press Conference
6:45pm uso FOMC Member Waller Speaks
9:00pm  USD [ Prelim UoM Consumer Sentiment 601 592
UsD 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=8:=du wuzu1 EMA10 n Timeframe 60, EMA40 n
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
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—— Gold spot (RHS)
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Global gold ETFs flow
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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
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC

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