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SET50 Index Futures Jun-23 (550M23) Log
1 ,II 932.00
| | [ - 19-May-23 Institution Foreign Retail
! I | g28.00 Long 35421 64,701 141,240
| I 926.00
I yza0 Short 33,7568 89,416 118,188
| i B I @32 nn
' | «l is2000 Net 1,663 24,715 23,052
‘ ! +
'y A 916.00 Accumulated Net 1W 2,507 -17,545 15,038
=
| - R | Accumulated Net 1M 4,406 64,214 59,808
S S o 3 20 D E T P
A 917.00 924.50
S50M23 Resistance -0.9
913.40 B 921.40

Technical View

wusldiv navasiwWuwviav
ALLU=UN Action

« Aseliuovdu sos1m Breakout uuomu B W610uQa Wa Long ua:ldga B 10u Stop Loss / sos1Meownao
uadowa Long Welideyeyrndudoiu udoldsim Low W0uQ0d1v5L Stop Loss

o Asglovav aid Position 1K Let's Profit Run / &l Position uuzUuhlksos1A1 Breakout uuosu A lagldga
A k8o B 10uga Stop Loss / Wa Short Wolideyayrndudoav uasldsim High WuQad1vdv stop Loss ('(Km
kUnlu Action O)

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

Fundamental View

FUaKdma SET50 Index Sideway Down Gamu Uodgmeluus:tne msﬁnc?\)s‘amaua\)'fnaﬁ\m\)hiz?mou nqdumam
Kulne doulodacious: tNA 91N PMI yovaksy SudvAls, FED minute La: wuosuaoanmsm\)mu SuwgKauad 3nnNo
NaasUmsumalwmunuuo\)ahsa ounnsnmum Powell unavnsed lRoAUMSTuQoniTe Ioun\momua'fums

Us: uunsmcﬂu ua: msmmo'tusmmsuumnm\) 1BAuindu naduaalakuaksy doudvsiivighua: Bond 3nnNv
Short TFEX naduaaitakulngua:Aduuin Sutinna SET50 Index Sideway down 1§U098 Tkl

o | Ol change (contract) -
19-May-23 1D W 1M 1D W 1M Expire
S50K23 212 217 220 233 5 ) 21| 30-May-23)
S50M23 502,852 500,641 §20017| 400,561 6,789 17165 102201 29-aun-=23
S50N23 106 102 4 0 4 60 106]  27-Jul-23
S50U23 69,005  70.554| 63953 45326 1,459 5142]  23.769| 28-Sep-23
S50223 30,851 30717] 27,398 22,098 134 3,453 8.753| 28-Dec23
S50H24 7,454 6,966 5,334 3,077 488 2,120 4,377 28-Mar-24
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22 May 2023
Gold Online Futures Jun-23 (GOM23) Lot
19-May-23 Institution | Foreign Retail
2000.00
Long 1,657 21,009 19,682
1995.00
+ Tooem Short 1,534 23,534 17,280
19&5.00
Net 123 -2,525 2,402
1980.00
1975.00 Accumulated Net 1W 1,106 14,173 15,279
e Accumulated Net 1M 1182 -26.244 27.426
A 1,986.60 2,005.00
GOM23 Resistance 9.8
m 1,977.80 B1,997.70

Technical View

wusliiv sowndaluvidu
ALLU=UN Action

« nseliuovdu a1il Position Tk Let's Profit Run (It ktinlu Action ) / dwingoliild Position sosimgown
o uaoswa Long olideyayinaudodu 13 low vavurivnaudaidu 9a Stop Loss / 1uasu A Wugatla Long
uasls
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

JUa1Klima nevA Sideway Down Gaau dolay PMI aksg glsU ua=ovngu Sudvms, IBuIWedvNeaY Suws, FED
minute ua: guosuadaNMS3 VLU SUWEAEUT onnwaasdmsumalwmunuue\)ahsa Kuu Dollar Index nadu
nNovAI ounnsnmum Powell uaavnseu maonumsuunamua Tnan\manlUﬂTun1sUs~uunS\)n0?U ua:msdvasiu
suIMsyuanaL- tanmnuu nadumsduaonifsvovaksg nadu Dollar Index KUUNDVAN doutodewuguludualkn
siuwT Gusvdoo1nniv ETF ua: Hedge Fund 18ntios ud Read Demand nsvdo KkInWo1seunovAUs:nouyaw Dollar
Index wud ﬂO\)hUEJ\)FI\)ZiOl\)UEJISlla :Uaud udwngludouvovibulau nadu Dollar Index Kyus1MNaLATKUTLAN Tu
s:g:dolU Sulinna nevr Sideway Down

I T Ol change (contract) Expire
19-May-23 1D 1w 1M 1D 1w 1M
GF10M23 6,989 6,063 7,475 5,768 926] -486 1,221 29-Jun-23|
GF10Q23 3,800 3,592 3,829 2,251 208 -29 1,549] 30-Aug-23|
GF10v23 748 617 512 0| 131 236 748| 30-Oct-23|
GFM23 275 258 274 242 17 1 33| 29-Jun-23
GFQ23 172 154 141 101 18 31 71| 30-Aug-23
GFV23 22 16 16 0 [ 6 22| 30-Oct-23
GOM23 38,011 39,454 53,485 22,081 -1,443 -15,474 15,930 29-Jun-23
GOU23 13,469 12,232 13,262 4,922 1,237 207 8,547| 28-Sep-23
SVFM23 1,209 1,156 1,102 952 53 107 257| 29-Jun-23
SVFU23 348 334 300 210 14 48 138| 28-Sep-23|
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USDTHB FUTURE

USD Futures Jun-23 (USDM23) Lot
.
i 1 e 34.35000
ll
I o L |I 420000 19-May-23 Institution | Foreign Retail
1] L I L 3 "t'
ul U Long 22,593 334 24,216
' B 410000 Short 13,472 144 33 527
— A Net 9,121 190 9311
N = 34.00000
.'r e Accumulated Net 1W 31,943 703 -32.738
| “; 133.90000
o . AL Accumulated Net 1M 5,988 1,519 -7,507
A 34.05 34.24
USDM23 Resistance -0.05
m 33.95 B 34.15

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

FUakima USDTHB Sideway Up aamu Jodameluds:inaA msﬁoc?os‘amaueo?nﬂﬁ\)n\)w80lou doutoducdiv
Us:inA Gotau PMI aksg glsu uas duNgY SUdLATS, BuWodvnay Suws, FED minute ta: JuasSuadaan1s31oviu du
waKaud onnowaasdmsuzna1wcnunuuo\)ahsa Kuu Dollar Index naGuABUUINTRSoUA aoum\wmuwhuua.
Bond 3nnNv Short TFEX noqunamhu'tnaua :ANDUUIN 1UuanUooanKuu?m\)uu1noau ounnsnmum Powell
uaavnsed maonumsuunomua Toan\menlua'lumsUs.uunS\)noYU ua: msmmo?usmmsuumnaw Baundu
nadumsduaaniie yovaksg naau Dollar Index KuummumnTKuU\)m 3utima USDTHB Sideway Up

o | Ol change (contract) -
19-May-23 1D 1W 1M 1D W 1M
USDK23 4,992 3,227 3,086 3,335 1,765 1,906 1,657| 30-May-23
UsDM23 98,252 92,254 110,373 80,367 5,998 -12,121 17,885 29-Jun-23
USDN23 4,153 6,333 4,792 0 -2,180 -639 4153 27-Jul-23
uspuz3 16,082 13,242 14,818 8,768 2,840 1,264 7.314| 28-Sep-23
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22 May 2023

Date Time Currency Impact Detail Actual Forecast Previous
Mon  9:30am THB GDP YoY 2.7% 2.3% 1.4%
May 15 7:30pm USD Empire State Manufacturing 318 37 108
Index
Tue  1:00pm GBP Claimant Count Change 467K  31.2K 28.2K
May 16 GBP Average Earnings Index 3m/y 5.8% 5.8% 5.9%
400pm  EUR German ZEW Economic 107 -54 41
Sentiment
730pm  USD [ core Retail Sales m/m 04%  05%  -08%
UsD Retail Sales m/m 0.4% 0.8% -1.0%
9:00pm EUR ECB President Lagarde Speaks

Wed

May 17 4:50pm GBP BOE Gov Bailey Speaks

Thu £15pm GBP Monfetary Policy Report
May 18 Hearings
730pm  UsD [ Unemployment Claims 24K 251K 264K
uUsD Philly Fed Manufacturing Index 10.4 -194 =313
9:00pm usD Existing Home Sales 428M 4.30M 4.44M
Fri  6:30am JPY CPI YoY 3.5% 3.5% 3.2%
May 19 10:00pm usD Fed Chair Powell Speaks
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kAl Take Profit WoaivuSoeutuosuduaalu wu:th ks Trailing Stop
AAUAISUSKISOOMISADIULAYL 15U Y8UQQ Stop Loss kdvornnsimdvdulu
ouldmls 2-3 IMuavAUIEYY (2R-3R)

** =Trend Following s:g:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix TFEX

22 May 2023

Date Time Currency Impact Detail Actual Forecast Previous
Man
May 22
Tue .
215pm  EUR French Flash Manufacturing PMI 46.1 45.6
May 23
EUR French Flash Services PMI 54.0 54.6
230pm  EUR German Flash Manufacturing PMI 449 44.5
EUR German Flash Services PMI 55.0 56.0
3:00pm  EUR Flash Manufacturing PMI 459 458
EUR Flash Services PMI 554 56.2
3:30pm  GBP Flash Manufacturing PMI 479 478
GBP Flash Services PMI 55.5 55.9
845pm  USD Flash Manufacturing PMI 50.0 50.2
usb Flash Services PMI 526 536
9:00pm  USD New Home Sales 665K 683K
usD Richmond Manufacturing Index -8.0 -10.0
Mv::i , 100 GEP .CPI yly 82%  101%
3:00pm  EUR German ifo Business Climate 93.0 936
430pm  GBP BOE Gov Bailey Speaks
800pm  GBP BOE Gov Bailey Speaks
9:05pm  USD Treasury Sec Yellen Speaks
T dam  USD FOMC Meeting Minutes
May 25
7:30pm  USD Prelim GDP ¢/q 1.1% 1.1%
usD Unemployment Claims 249K 242K
usb Prelim GDP Price Index g/q 4.0% 4.0%
9:00pm USD Pending Home Sales m/m 1.0% -5.2%
M‘:):IZG 6:30am  JPY Tokyo Core CPIyly 34%  3.5%
1.00pm GBP Retail Sales m/m 0.3% -0.9%
730pm  USD | Core PCE Price Index mim 03%  0.3%
usD Core Durable Goods Orders m/m 0.0% 0.2%
usD Durable Goods Orders m/m -1.0% 3.2%
9:00pm USD Revised UoM Consumer Sentiment 58.2 577
_ the most important very important Source: www.forexfactory.com,

Bloomberg

* = kIn (U Take Profit WodivusioautuosSuduaalu wuzuhlAls Trailing Stop
AAUNISUSKISOOMSADIULEYY 1EU YgUQQ Stop Loss kavoinnsimdviulu
ouldnls 2-3 inuoavAcWIEYY (2R-3R)

** = Trend Following s:g:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

%) Earnings Yield Gap 12M Forward (%)

PE 12M Forward(X)
8 200,00 & ——PE(X) ——SET50 INDEX
3 1200.00
b 3193
1050.00 19 ﬂ’ﬂ
55 L 1050.00
2
+250 475
45 %% AN 2364 lom
Tl ﬁs?‘tc@v% A » b Y
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Source: Bloomberg Source: Bloomberg
] PBV 12M Forward (X)
—PBVIX) —SET50INDEX accumulated net foreign and SET50 1H23
1200.00
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Source: Bloomberg Source: Aspen
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e
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Source: Aspen

Source: Aspen
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Appendix Gold

hvou sy Total Gold ETFs flow ussiez Global gold ETFs flow
200 ekly change in Gold ETFs holding (LHS)  —— Goid spot (RHS) 2100 = Noth America (LHS)  wemEurcpe (LHS) === Asla (LHS) —Gold Spot (RHS)
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Appendix Gold

Hedge fund gold future net Long position and Gold spot Gold Futures & Options Commitments
e o . Thousand USSicz
Managed Money Gold Future Met Long Position (LHS) Gold spot (RHS: — Total Open Interest (LHS) — Gold spot (RHS)
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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
Asset Manager GBPUSD future net Long position and GBPUSD — GBPUSD Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC

Asset Manager future net Long position and USDJPY : o— USDJPY Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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