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SETS0 Index Futures Jun-23 (S50M23) Loy Volume
| M:w 19-Apr-23 Institution | Foreign Retail
[

' | %6250 Long 45,142 99,116 111,120

. I. -I' 960.00
| | 557.50 Short 43,929 86,681 124,768

B
[
| A | | et Net 1,213 12,435 -13,648
; - Accumulated Net 1W 11,514 -25,286 13,772
‘I S — . Accumulated Net 1M -1,104 70,001 -68,897
A 950.10 958.40

S50M23 Resistance -2.1

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 aamuUodgdivus:ina o1n wuesuaoaomso'l\a\nu'tuahsm Bloomberg Us: 2Gulsi 2.4 uau

s1gwsSoauAugoauigUIuilodov Bloomberg Us: luu'ton 4.5 enuna\)mlsau aoquoama’tuUs InA damuadlavwa

Us:nounisuavadusunms kninunndiAa a:ludodekuuaalaku WoowuAkuLY T KTB TTB s19viunaus:naunIs

WUINGAUNIIASIEKUS: luu'(on\)n agvisfiudksu TTB uuo.sw\num"tann:nlsma aaraus:uldudmisnou

mscma'lsa\maoﬂnamaonums*ndswuu?o aoussnonanuYnuwcummsnuuaennz’glws1 mstavlavovaudoaaav
L -

ua:sreldmsssutlisuinladauinun dou KTB m'(sa\)n:nmnmnaoum\manluanouuwsaunusw annlsaonbongy
ag1ma doudwsaia long TFEX 12,000 Jeyayn ud Ol tWudu 300 Jeyad

- 9o Ol change (contract) -

19-Apr-23 1D 1w 1M 1D 1w M Expir
550023 195 204 199 152 -9 4 43| 27-Apr-23
S50K23 233 234 239 165 K r 68| 30-May-23
S50M23 400561|  401,723|  406,184] 117,749 1,162 5623 282,812] 29-Jun-23
550023 45326] 44,315 40718| 33,813 1,011 4608 11,513 28-Sep-23
S50223 22088] 22,060 20924 18,129 38 1,174 3,969 28-Dec23
S50H24 3.077 2,602 2,446 0 475 631 3.077] 28-Mar-24
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GOLD FUTURE

Gold Online Futures Jun-23 (GOM23) Log
2040.00
2035.00 19- 23 | ituti F i Retail
i Apr- nstitution oreign etai
Ly - 2030.00
¢ fl+f T | A 2025.00 Long 5,643 28,226 30,076
[ .
'l ' B || T I. thagie” 01 59 Short 6,987 32,571 24,387
B |®;‘ , A I| s Net 1,344 4,345 5,689
wl i f 2004.02
r'lll I. I |'l 2000.00 Accumulated Net 1W -1,684 -5,598 7.282
! ! |‘.| - 1 1995.00
- F - i . _ Accumulated Net 1M -3.491 -3,087 6,578

A2,011.70 : 2,027.20

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

Sutinna novm Sideway Up Gaau wuosuaoaqmsm\)mu'(uahsoq Bloomberg Us:1iuladn 2.4 uausiowsoudugoq
vgUuijodov Bloomberg Us: luuYon 4.5 3 ukavmiSou mncnmauuou“ld'funwnlnsuonmsuu ta9a2 naqu Dollar
Index Kuuno\)m woounwIuwn nomummWeua\)a\)nqu ©09nu110.1%YoY INASIAOA 9.8%YoY KanquUIDIN 9IKIS
tndovdu +19.2%YoY lsvusu +12. 1YoY naduli BOE duaonibadoliiov (Aatbuus:uieu 10% vov Dollar Index) uGw
wumu'tuaUcnhnmum ETF uusozsalanuaa Hedge Fund imsugrmmisoonuivivdou wsounu Real Yield USudo
du ncmus1mna\)m'tuaUmhnmuu1 dou Real demand 91ndulla=sutdgusudoaqav

o | Ol change (contract) Expire
19-Apr-23 1D 1W 1M 1D 1W 1M
GF10J23 3,580 3,530 4,477 6,879 50 -897 -3,208| 27-Apr-23
GF10M23 6,113 5,438 5,954 7,575 675 159 -1,462|  29-Jun-23
GF10Q23 2,774 2,699 2,380 1,807 75 394 967| 30-Aug-23
GFJ23 237 241 233 197 -4 4 ap[ 27-Apr-23
GFM23 248 247 228 223 1 20 25 29-Jun-23
GFQ23 101 99 86 70 2 15 31| 30-Aug-23
GOM23 25,449 23,374 19,967 11,115 2,075 5,482 14,334| 29-Jun-23
GOoL23 5,538 5,012 4,120 0 526 1,418 5,538 2B-Sep-23
SVFM23 875 872 900 838 3 -25 37| 29-Jun-23
SVFU23 211 211 93 ] 0 118| 211| 28-Sep-23
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USDTHB FUTURE

USD Futures Jun-23 (USDM23) Lot
[* U - 19-Apr-23 Institution | Foreign | Retail
'
| Y L
lﬂ.f | B |l e Lo 20,630 57| 32682
ol ! 1 A|,|| - short 20,029 16| 33794
] 34.10000
»‘IM].M o b ey | | Net 601 511 1,112
nI ',lJJ& I-I
|| = — Accumulated Net 1W 21,380 902 20,478
e A Accumulated Net 1M 11,651 1,948 13.509
A 3412 34.27
USDM23 Resistance -0.26
34.05 B 34.19

Technical View

wusldiv surodluviav
AUzt

« Aselivovdu s9s1A1 Breakout uuadu B W6i0uga Wa Long ua:ldga B 1u Stop Loss / sos1mgownao
udowa Long luauafgfymauoouu 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

3ulima USDTHB Sideway wuosuaoaomsmomu?uahsm Bloomberg Us:1oul3i 2.4 uausrawsoudugoauaiiu
Uodov Bloomberg | Us: luu'lon 4.5 3 ukavmiSau mnomauuoz?[u'(um\)nmsuanolsuu ta902 naqu Dollar Index
huuna\)m Woouniumn mmaummWauo\)o\mqu 2911 10.1%YoY LIAN3IAOA 9.8%YoY KanquIvIn 21KsIASoD

du +19.2%YoY Isvusu +12.1YoY nadulik BOE Juaaniiadoliion (Aatuus:uiau 10% vov Dollar Index) doudivosia
u1g Bond MTD -38,768 MB ua:unngiuing -4,400 MB anadunisikasonAtbuyovuIn

o Ol change (contract) Expire
19-Apr-23 1D 1W 1M 1D 1w 1M
uspJ23 17,992 18,339 22,144 6,181 =347 -4.1562 11,811 27-Apr-23
USDK23 1,067 714 431 1,238 353 636 -171] 30-May-23
UsDM23 80,229 77,687 87,764 42,753 2,542 -7,535 37,476 29-Jun-23
usbu23 9,155 9,224 8,136 0 -69 1,019 9,155| 28-Sep-23
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20 April 2023

Date Time Currency Impact Detail Actual Forecast Previous
Mon 7:30pm USD Empire State Manufacturing 108 477 246
Apr 17 Index
10:00pm  EUR ECB President Lagarde Speaks
Tue  9:00am CNY GDP g/y 4.5% 4.0% 2.9%
Apr18 1:00pm  GBP [ Claimant Count Change 282K 102K -112K
GBP Average Earnings Index 3m/y 5.9% 5.5% 5.7%
400pm  EUR German ZEW Economic 41 150 130
Sentiment
A“;’refg 1:00pm  GBP CPlyly 101%  9.8%  104%
Thu  7:30pm usD Unemployment Claims 240K 239K
Apr 20 UsSD Philly Fed Manufacturing Index -19.1 -23.2
7:45pm UsD 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 47.9 47.3
EUR French Flash Services PMI 53.6 53.9
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 48.8 479
GBP Flash Services PMI 52.9 52.9
8:45pm usD Flash Manufacturing PMI 492 492
USsD Flash Services PMI 51.8 52.6
_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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Appendix SET50

(%) 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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Appendix Gold

Hedge fund geld future net Long position and Geold spot

—— Managed Money Gold Future Net Long Positon (LHS)  —— Gold spat (RHS)
Thousand USSioz
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China and India Non-Monetary Gold Tetal Imports Value
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Premium/Discount Gold spot in India
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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) ]
Confracts %) 250 130
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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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