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SET50 FUTURE

I_ SET50 Index Futures Jun-23 (S50M23) Loy
! ; J’- - 950.00
i el i JI. Yl . 21-Jun-23 Institution | Foreign | Retail
Ya I s40.0 Long 54,807 140,317 164,425
J .r 935.00
B L 26 Short 59,872 160,587 139,090
! r ! J- B924.30) Met -54065 -20. 270 25.335
Srage Accumulated Net W 332 -47.564 47,232
. Accumulated Net 1M -8,569 1,31 -2,742
A 920.30 931.60
S50M23 Resistance -1.9
916.10 B 927.00

Technical View

wusldiv gownasluviu kmnsimMuadina Fibo 38.2% (921.6) o:wWaguuusltiuviluviav
ALLU=UN Action

« Aseliuovdu a1ij Position 1K Let's Profit Run / &1kingvollil Position sosi1mgown ¢io uaotta Long Lijoi
deyeyr1naudaotu 15 low vovurivnduasttu 9a Stop Loss (IAUkUnlu Action T) / wuasu A WWugala 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 Sideway Down ms@ia Cash Balance uov Delta naduaarakulng suticamu Uodedious:inA
@uasuadatnIs31vvIu Ma 2.61 uauau KindoendiMadulossryuaaraku luomunmumm\)mnuwansdsmm
20,000 Feyay1 ua: Ol USudowudu 12,000 deyey lUumswoazyzyﬂhu noouoamhuinzﬂus.a :ti 3nAvALU Powell
Tauaav3ubuIWodvALEY dovusudasinantigiwududn 0.5% mealudd TaslonnwadsAuifodUmKRLED Kin
W01seu191n CME FED Watch unavnugvavlitikinlunisuaaniiedniwevua 0.25% lagaouto:du 71.9% 1ha
[AgvAuloou asiousraaalilalithkundumsiinavuow Powell

[T oichange (contract)

21-Jun-23 1D 1w 1M 1D ™ ™ .
S50M23 543,531 538,945 503,663 513,144 4,586 39,868 30,387| 29-Jun-23
S50N23 14 107 ?5 118 7 19 -4| 27-Jul-23
550023 14 13 12 0 1 2 14| 30-Aug-23
550023 130,13 125,566 83,446 70,220 4,547 456,667 59,893| 28-5ep-23
S60Z23 52,246 49,376 40,530 30,987 2,870 1,716 21,259| 28-Dec-23
S50H24 10,207 ?.577 8,105 7.668 630 2,102 2,539| 28-Mar-24
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GOLD FUTURE

a0 21-Jun-23 Institution | Foreign Retail
RUDIUTE ST I p— 124121 Long 876 26,007 30,667
ial [. " . L j—
|| i 1935.00 Short 1,817 38,543 17,190
II i -

Net -941|  -12,536 13,477

102800 Accumulated Net 1w -285 2,273 -1988

Lecw - — y 19mm_ Accumulated Net 1M 532 -7.353 6,821
A1,932.10 1,949.80

GOM23 Resistance 3.1

1,922.70 B1,941.20

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

3utima novM Sideway Down Giamu misus:uu BOE maduaontis 0.25% lag BOE qumalwun:nuwuooouo\)
u[auwm\)msn)umnuu kanoAloUAKIUL (SuWouovLsvLAY 0oAN 8.7%Y0Y Lla: l\)uuAIowumu o9
7.1%YoY nnnsAman 8.4%YoY, 7.1%YoY muaidu lagsiwazidaameluwudn l\)ulW901nn1nusmss\)n\)UsunoU‘u
aounaoa\)mmnmmwa\)munUsumoa\) aouonUooanmomomunemmauwuasuaoaomsowmu A0 2.61 uauau
mnmnnmmqlUquosrsuuna\)m aoumuamunmumnfu Powell Tmma\)om)umloa\)n\)a\) dovususasiaonlieIw
Judn 0.5% meluld Ioa'tonomnawnuluoaUmhnuao aouUooawumuuoonoom’tuadmnnmum usvugon
ETF ua: Hedge Fund dottiov 3nrv Real Demand 91n3ulla:dULGY Yu?azsono\)m

I T Ol change (contract) ——

21-Jun-23 1D w ™ 1D W ™
GF10M23 5,027 4,516 5,866 6,423 511 -839 1,396| 29-Jun-23
GF10023 3,741 3,208 3,922 3,693 533 -181 48| 30-Aug-23
GF10V23 1,437 1,270 1,305 813 167 132 624 30-Oct-23
GFM23 231 235 259 253 -4 -28 -22|29-Jun-23
GFQ23 156 165 168 155 -9 -12 1| 30-Aug-23|
GFV23 118 a1 60 21 27 58 97| 30-0ct-23
GOM23 26,251 18,138 39,055 36,559 8,113 12,804 10,308/ 29-Jun-23
Gouz23 27,663 16,505 23,507 12,705 11,158 4,156 14,958 28-Sep-23
SVFM23 933 884 1,267 1,160 49 -334 -227| 29-Jun-23
SVFU23 871 753 721 501 118 150 370| 28-Sep-23

090000
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USDTHB FUTURE

USD Futures Jun-23 (USDM23) Lot
3495000 21-Jun-23 Institution | Foreign Retail
34.90000
34.8795 Long 17,729 187 24,064
I | 34.85000
i 8- 4 z0000} Short 21,472 368 20,140
3475000 Net -3,743 -181 3,924
.I 34.70000
i Accumulated Net 1w 10,441 -97 -10,344
34.65000
) 34.60000 Accumulated Net 1M 25,030 33 -25,063
A 34.77 . 34.97
USDM23 Resistance 0.01
34.68 B 34.88

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

3ulina USDTHB Sideway Up aa msus:yu BOE maduaanils 0.25% las BOE ufemalwunowuwuvoouo\)
uIauwm\)msu)umnuu kanonLoUAKIULY IBUIWOUDLSLAGY 90ALT 8.7%Y0Y LAazIBUWOWUZIU D9AIN .
7.1%YoY IAASINAOR 8. 4%YoY, 7.1%YoY awaidu lagsiwa:idsamaluwudi iSuiominmaAusSmMsagoAvUSUGaoGU
doufianavuIvINSIMWELLVIURUSUGIAD aouanUooanna\momunanolauwuosuaoaomsommu Aa 2.61 uauAu
mnmnnmmmUquoaKuuml\)umnTo doulijoounriuinau Powell Touna\)ou\)UlWe)a\)n\)a\) dovusudasi
aonigWuTU3n 0.5% msﬂudu TaslonowpdsAuibodUmARuEs doulodomeluus:ind drosanauuivie Bond
e ua: Short TFEX 3nAs1 naduABuuInlisoum

I S oo ot .
21-Jun-23 D w ™M 1D ™ ™ Expete
USDM23 86,693 85474 107,365 9,115 1219| -20,672]  -9.422|29-Jun-23
USDN23 4,724 4,497 10,337 5,960 227 5,613 1236| 27-Jul-23
USDQ23 3,118 2,732 1,884 0 386 1.234 3.118|30-Aug-23
USDU23 39,350 37,186 27,755 28,963 2173 1604] 10,396 28-Sep-23
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Appendix TFEX

22 June 2023

Date Time Currenc & Detail Actual Forecast Previous
Mon
Jun 19
Tue
Jun 20
Wed 1:00pm  GBP CPly/y 8.7% 8.4% 8.7%
Jun 21
900pm  USD Fed Chair Powell Testifies
Thu  3:00pm  USD FOMC Member Waller Speaks
Jun 22
6:00pm  GBP MPC Official Bank Rate Votes 7-0-2 7-0-2
GBP Monetary Policy Summary
GBP Official Bank Rate 4.8% 4.5%
7:30pm  USD Unemployment Claims 261K 262K
9:00pm USD Fed Chair Powell Testifies
UsD Existing Home Sales 4.25M 4.28M
JF;'n ,3 1:00pm  GBP Retail Sales m/m 02%  05%
2:15pm EUR French Flash Manufacturing PMI 45.2 45.7
EUR . French Flash Services PMI 52.1 52.5
2:30pm EUR German Flash Manufacturing PMI 436 43.2
EUR German Flash Services PMI 56.3 57.2
3:.00pm EUR Flash Manufacturing PMI 449 44.8
EUR Flash Services PMI 54.5 55.1
3:30pm  GBP Flash Manufacturing PMI 46.8 471
GBP Flash Services PMI 54.9 55.2
8:45pm USD Flash Manufacturing PMI 48.5 48.4
UsD Flash Services PMI 54.0 54.9
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kAl Take Profit WoavuSoautuosuduaalu wu:th ks Trailing Stop
AMAUAISUSKISOOMISADIULFYL U YdUQQ Stop Loss kdvornnsimdvdulu
ouldmis 2-3 IMuavAUIEYY (2R-3R)

** = Trend Following S:8:duU wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

i Earnings Yield Gap 12M Forward (%) “ PE 12M Forward(X)
75 1200.00 ——PE(X) —SETS0 INDEX
34 1200.00
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o Ak
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o8 J 948,82
45 900.00 2y AVE-2208 ity 000,00
35 -+ VDEV _ﬁ.\. 1 1SD-18:96 " Y WI 17.56
_ | 75000 20 750.00
25 14 =Lk
=280 218
10 600.00
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Source: Bloomberg Source: Bloomberg
=) PEBV 12M Forward (X)
—PEBV(X) —SET50INDEX accumulated net foreign and SET50 1H23
1200.00 — Accumulated Foreign (LHS)  —— SETS0 (RHS)
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Thausand froy

2 oamince Total Gold ETFs flow Ussioz Global gold ETFs flow
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Appendix Gold

Hedge fund gold future net Long position and Geld spot T i Gold Futures & Options Commitments
ousan — — USS)
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Source: Bloomberg
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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
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