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SETS0 Index Futures Jun-23 (S50M23) Log

. Volume
570.00 18-Apr-23 Institution Foreign Retail
- Long 33708| 72742 73730
"
b
"B - _ Short 25,777 90,377 64,024
I ] l' I I-l ST
. A : 25715 Net 7,929 17,635 9,706
955.00
35250 Accumulated Net 1W 605 -16,625 16,020
c ' Accumulated Net 1M 81 53,710 -53,791
7&@%@% L b L) PR S (R () [ 3 sfxli L2 O ) () R ) e ) 1S s
A 957.20 964.60
S50M23 Resistance -0.4

Technical View

wusldiv gownaaluvitu
ALLU=UN Action

« Asdivovlu a1l Position Uk Let's Profit Run / &1kingollil Position ses1mgowndo
uaoswa Long elideyayinaudodu 13 low vovurivnaudaidu 9a Stop Loss (TRLhktnlu Action T)
/ uussu A 10ugaita Long uasls 9adv naotluga Stop Loss / Long lijo s1a1 Breakout uuadiu
B udoldoa A k8o B 1UuQa Stop Loss
« nseivovaw LuthlAKIOVKo:Wa Short tijolideyaindudoav uasldsim High 10U9ad1v3Y Stop Loss
/ sos1 Breakout 1uoSu A lagldoa A 1W0uga Stop Loss

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

Fundamental View

3utima SET50 Sideway Down Gamunaus:naumsyovngusuims Kinunndima s:1utodukuuaalaku dou
aaraRulngs1vvIUNAUS:NOUMSERALIIAD 2 USBN (KTC TISCO) wudiilsgnsinalAgviu Bloomberg Consensus
Us:ouls (BowWunavdoaaia) ogvisficmurinWoIsaunoIn KTC o:wusamsusInameludssinAusuagudettiov Tag
KTC s:yswsinaumsigsieasiastia 2 Idouusnugnadoldusio 24.3% dou 1Q23 uegnadold 22.5%YoY lagdov 1Q23
uuamms’tuunsnwuosn 6.39 kijuduunlas KTC dos:ytwudnsilomano:ugnadadeitiovaumswuvov
IASUYNO m?msw\)uuuue\)w\)uonnanaua\amsusfnn?uUs.lnnaoum\wm ilvuov Basis aglus:aunndiAmiaagn
-3 szlias:3vms Take Profit ijoouRruucdvsIawa Short TFEX 18,000 deyey ud Ol aaav 4,500 deyeyn

o ] Ol change (contract) -
18-Apr-23 1D 1w 1M 1D 1w M Expir
550023 204 206 182 137 2 22 67| 27-Apr-23
S50K23 234 233 220 157 1 14 77| 30-May-23
S50M23 401723|  409,163]  402,484] 113,599 7,440 761]  288,124] 29-Jun-23
550023 44315 41931 41,394] 33,874 2,384 2,921 10,441| 28-5ep-23
S50223 22060 21,723 21,012 17,806 337 1,048 4254 28-Dec23
S50H24 2,602 2,401 2,240 0 201 362 2,602] 28-Mar-24
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GOLD FUTURE

Gold Online Futures Jun-23 (GOM23) Log
2045.00
AV 18-Apr-23 Institution | Foreign Retail
N B  — o
i Pl — Long 3,022 27,368 23,703
. e R | "
v (o Short 3,751 29,930 20,412
ol || 2020.00
R ;_! poisa Net 729 -2,562 3,291
I"l @; 2010.00
e ‘ = ons.0 Accumulated Net 1W 1,157 7,344 8,501
fJ I J :: 2000.00
- S } Accumulated Net 1M -1,048 2,083 -1,035
A 2,024.20 2,041.00
GOM23 Resistance 20.7
m 2,017.80 B 2,034.40

Technical View

wusliiv sowndaluvidu
ALLU=UN Action

« nseliuovdu a1l Position Tk Let's Profit Run (Uktiktinlu Action ) / awingoliid Position sos1mgowndo
uaoswa Long olideyayinaudoiu 13 low vovurivnaudaidu 9a Stop Loss / uasu A 10ugatla Long 11d9
(€3]
204V na1o10ua Stop Loss / Long tijo s1m Breakout ttuadu B udoldoa A kéo B 10ua Stop Loss
« Aselivovav uu=thlkkIdvko:Ua Short oiideyey1naudoav uasldsim High 1uU9ad105v Stop Loss
/ sos1A1 Breakout LluoSu A lagldoa A 1W0uQa Stop Loss

Note *, ** (8 utWul&iunis Take Profit Tu Appendix TFEX)

Fundamental View

ouumq novA Sideway GamuibuIWauovdvLAHUY AQ 9.8%YoY KInUINNNIIAIQ Nadu Dollar Index KUUSIANDOVAI
oAU Nuosuaoaomsowmuua\)o\)nunsunouuLnnn:nmo aoum\)nUmm\)nUsumnn:nmcﬂu?qsman
Wiuu aounolaumnmsumoua\)wosuu sonudndIMa logsiga: laaowuznmsmomsmua\)mnssnoo uengad
aqav umnsuanodoouuma\)Usumoouu naauAbuglsiantos 'fuwowumu’fuadmhnmum ETF Gusvdolantios,
Hedge Fund umsuwnmﬂsaaﬂmumaou wsouAU Real Yield USudodu ncmus1mne\)m'tuaUm|4nmuu1 dou Real
demand 91nduua:duldedsuaoanav

o | Ol change (contract) Expire
18-Apr-23 1D 1W 1M 1D 1W 1M
GF10J23 3,530 3,461 4,430 7,228 69 -900)| -3,698| 2T7-Apr-23
GF10M23 5,438 5,467 5,940 8,056, -29 -502 -2,618| 29-Jun-23
GF10Q23 2,699 2,340 2,380 1,949 359 319 750| 30-Aug-23)
GFJ23 241 241 216 214 0 25 27| 27-Apr-23
GFM23 247 243 248 193 4 -1 54|  29-Jun-23
GFQ23 99 94 82 61 5 17 ag| 30-Aug-23
GOM23 23,374 20,224 20,686 8,004 3,150 2,688 15,370 29-Jun-23
GOoL23 5,012 4,564/ 4,707 0 448 305 5,012| 28-Sep-23
SVFM23 872 860 895 831 12 -23 41| 29-Jun-23
SVFU23 211 204 89 ] 7 122 211| 28-Sep-23
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USDTHB FUTURE

USD Futures Jun-23 (USDM23) Lo¢
[ 34.20000 18-Apr-23 Institution | Foreign Retail
! IIII 34.15000
i II I Illl II b -“710000 Long 20.51? 137 45.%9
r r.- — Short 34,558 139 32,026
i Jm B Net 13,941 2 13,943
33.95000
AL,
— rJ@“‘ A Accumulated Net 1W -15,785 554 15,231
f : 33.85000
.v...| = Accumulated Net 1M 12,123 -2,519 -9,604
A 33.89 34.05
USDM23 Resistance -0.16
33.83 B 33.98

Technical View

wusldiv surodluviav
AUzt

« Aselivovdu s9s1A1 Breakout uuadu B W6i0uga Wa Long ua:ldga B 1u Stop Loss / sos1mgownao
udowa Long luauafyfymauoouu udolgsa Low 10uQad1v3v Stop Loss

o Asglivovav il Position T4 Let's Profit Run ('lhumun'lu Action T) / &l Position uuzthlksosim
Breakout 1u25u A lag139a A k8o B 1u0a Stop Loss / 1Wa Short iiolideyayinaudoav udsldsia High
10uQQd1v3VL stop Loss

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

Fundamental View

3utima USDTHB Sideway aamuwuiwWouavavLnau AQ 9.8%YoY mnmnnn:nmo nadu Dollar Index KUuALdU
uIntEudvA oAU wuasuaoanmsm\)\nuua\)a\)nunsunouumnn:nmo asumvAuAmdvAUSULINASIANG
laswnafsiun aounomummnsuanouamaasuu oanMnIIMa lagsrwa:iBgawusnmsmMamsaivovmMAssD
Q:YAdaqav unmsuanoUoouuma\)Usunoouu naauAbuglsiantos agvlsicumawasantodemelu
Us:inA 910 KTC o.wu:)'m"lsusfnnmeﬂuUs.lnnUsuouunaluo\) Tna KTC s:yswusmeunmsigorevasiasaa 2 douusn
Y819ALAUSID 24.3% dou 1Q23 veNydold 22.5%YoY Touu:)\) 1Q23 Uuamms'luunsn\muosm 6.39 kijudauuinlag
KTC a\)s.mwuonowbmano usnsmomalua\m1un1SWUua\)msuano Kuu GDP yov(ng kyumsudvAwovAdulu
stgzna1v

o Ol change (contract) Expire
18-Apr-23 1D 1W 1M 1D 1w 1M
uspJ23 18,339 18,389 22,025 6,106 -50 -3,686 12,233| 27-Apr-23
USDK23 714 575 397 1,259 139 317 -545| 30-May-23
UsDM23 77,687 81,236 88,863 41,000 -3,549 -11,176 36,687 29-Jun-23
usbu23 9,224 9,071 7,738 0 153 1,486 9204 28-Sep-23
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Date Time Currency Impact Detail Actual Forecast Previous
Mon 7:30pm USD Empire State Manufacturing 10,8 177 246
Apr 17 Index
10:00pm  EUR ECB President Lagarde Speaks
Tue  9:00am CNY GDP g/y 45%  40% 2.9%
Apr 18 1:00pm GBP Claimant Count Change 282K  10.2K -11.2K
GBP Average Earnings Index 3m/y 59% 5.5% 5.7%
400pm  EUR German ZEW Economic 41 150 130
Sentiment
A‘ngfg 1:00pm GBP CPlyly 9.8% 10.4%
Thu  7:30pm usD Unemployment Claims 238K 239K
Apr 20 uUsD Philly Fed Manufacturing Index -19.1 -23.2
7:45pm uUsD FOMC Member Waller Speaks
9:00pm usD Existing Home Sales 4.50M 4.58M
Fri  1:00pm GBP Retail Sales m/m -0.3% 1.2%
Apr 21 2:15pm EUR French Flash Manufacturing PMI 479 47.3
EUR French Flash Services PMI 53.6 539
2:30pm EUR German Flash Manufacturing PMI 456 447
EUR German Flash Services PMI 53.5 53.7
3:00pm EUR Flash Manufacturing PMI 482 473
EUR Flash Services PMI 54.6 55.0
3:30pm GBP Flash Manufacturing PMI 488 479
GBP Flash Services PMI 529 52.9
8:45pm usD Flash Manufacturing PMI 49.2 492
UsD Flash Services PMI 51.8 526
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = k(U Take Profit WoaivuSoautuosSuduaalu wu:th Kl Trailing Stop
AAUAISUSKISOOMISADIULFYL 15U YgUQQ Stop Loss kdvornnsimdvdulu
ouldmis 2-3 IMuavAUIEYYD (2R-3R)

** =Trend Following s:g:du uuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Earnings Yield Gap 12M Forward (%)
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PE 12M Forward(X)
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Appendix Gold

i Total Gold ETFs flow ussioz Global gold ETFs flow
2,000 = Weekly change in Gold ETFs hdding (LHS) —— Gold spat (RHS) 2,100 mm Morth America (LHS) msmEurope (LHS) e Asia (LHS) ——Gold Spot (RHS)
Flows (tonnes) USsioz
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Hedge fund geld future net Long position and Geold spot

—— Managed Money Gold Future Net Long Positon (LHS)  —— Gold spat (RHS)
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China and India Non-Monetary Gold Tetal Imports Value
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Gold Futures & Options Commitments

Thousand — — Ussloz
F bt Total Open Interest (LHS) Gold spot (RHS)
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Appendix Currency

AssetManager future netLong position and EURUSD Thousand EURUSD Futures & Options Commitments
Treousand — Asset Manager —— EURUSD (RHS) Contracts — Total Open Interest (LHS)  — EURUSD (RHS) ]
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
Asset Manager GBPUSD future netLong position and GEPUSD . GBPUSD Futures & Options Commitments
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Asset Manager future netLong position and USDJPY Thousand USDJPY Futures & Options Commitments
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