TRINITY

SECURITIES 22 JUNE 2023

- 1]
Strategy

. s 1: man1sai Fed Funds futures aasnanatouas Terminal rate 1iev
wa 5.25-5.50%

MEETING PROBABILITIES

MEETING DATE | 275-300 | 300-22§ 325-350 | 350-275 | 375-400 400-425 425-450 450-475 475-500 500-525 | 525-550 | 550-575 | 575-600

TR LWHNTAY, CFA, FRM 7726i2023 00% 00% 00% 0.0% 00% 281% 719% 00%| 0.0%
wwanziiaudndiasnzir: 920/2023 | 0.0%  00% 00% 00% 00% 00% 00% 0.0% 00% 239% 653% 108%  0.0%
031379 112023 0.0%  00% 00% 00% 00%| 0.0% 00% 00% 00% 2268% 632% 137% 06%
nuttachart@trinitythai.com 12/13/2023 | 00% 00% 00% 00% 00% 00%| 00% 00% 60% 334% S500% 102%| 04%

17312024 00%  00% | 00% 00% 00% 00%| 00% 32% 207% 423% 286% 48%| 02%
32002024 00%  0.0% 00% | 0.0% | 0.0%| 0.0% 20% 141% | 341% 338% | 13.9%| 20% 01%
21172024 0.0% | 00% | 00% | 00%| 0.0% 19%| 136% 33.3% | 33.8% 147% 25% 01%| 0.0%
6192024 0.0% 00% 00%  00% 12%| 9.2% 259% 337% 220% T71% 10%| 01% 0.0%
7312024 0.0%  0.0%  00% | 1.0% | B8.0%| 23.5% 325% 236% 92% 18% 02%| 00% O0.0%
252024 0.0%  0.0% 09% | 7% 21.3%| 31.3% 249% 11.2% | 29% 04% | 00%| 00% 0.0%
11/6/2024 | 0.0%  07% | 57% | 18.2% | 29.1%  263%| 142% 47%  10%| 01% 0.0% 00%| 0.0%
127118/2024| 0.5%  43% | 1438%  26.1% 27.0% 175%  7.3%| 20% 04% 00%| 00% 00% 0.0%

Source: CME
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TRINITY

SECURITIES

Fund Flow

n Portfolio Investment i

22 JUNE 2023

ies (Asia ex. Japan)

Unit : USS mn
. As at Day WTD Net MTD Net YTD Net
India 20-Jun 714.4 9287 24765 65,9251
Indonesia 21-Jun -4.2 -58.8 -248.5
Malaysia 20-Jun -19.6 -239 -186.2
Philippines 21-Jun 6.2 -8.1 787
South Korea 22-Jun -18.9 9792 -389.9
Sri Lanka 21-Jun 0.1 03 -3
Taiwan 21-Jun 334 236 25887 13,211.0
Thailand 21-Jun -102.7 4975 -2539 30975
Vietnam 21-Jun 28 -30.9 73 -1.3
Source: Bloomberg
Net FO I‘EIQ n 80,000 mmmm TFEX Net Foreign (LHS) e TFEX Net Foreign Accumulate since Jan 23(RHS) 50,000
60,000 -
g 40,000 -50,000 @
g 20000 -100,0008
§ -20,000 -150,000§
~-40,000 -200,000—~
-60,000 -250,000
-80,000 -300,000
IR AR N R R R R R R A N N R R R R R R E A A A A A A A EECEE E R R
AAAAFRFAAFFFAAAFFAAAFFAAAAFAAAAAFYIPFAFAFA
CCCCCcCCCcCOOO0O0Q000Z 5 oS oSS S S>> >2CcCccc
SSSSS8SPRoPEoRS32223333I<<<<EEEEEEER333
8,000 B SET Index Net Foreign (LHS) == SET Index Net Foreign Accumulate since Jan 23(RHS) 40,000
6,000 20,000
4,000 ) ~
8 2,000 -20,000 B
= A -40,000 =
E 0 ; . ‘”“"'""MWHMHW|W -60,000 £
-2,000 -80,000
-4,000 -100,000
-6,000 -120,000
R R R R R R R R R B R R E R R E R R B A A E E R A A A A EC B A I A A A
B R R I R I R R R R I R e R R AR
CCCCCcCCcCCcCOO0O00000%5Ei Do S22 S S>3 >323>23>2CccCcCccCc
CSESSSSSPPPP PP eS32233333833LEEEEEES333
Ind|cators Last Previous % chg 1W Prior 1M Prior Remark
VIX Index 26.52 24 80 6.9% 42 5% 30.4% -
to Watch Ted Spread 0.37 027 38.8% 118.9% 219.5% -
. TTF (Thai Trust Fund) 11.27 11.25 0.2% 0.4% 6.1% +
.S Dollar Index 102.08 102.52 -0.4% -1.2% -1.2%
J.S.Bond Yield 373 3.73 -0.1% -2.0% 0.5% -
US Coal Index 7.5 6.87 9.2% 39.9% 58.2% +
Emerging Asia Index (MXMS) 519.80 513.13 1.3% -3.2% -5.4% +
Source: Bloomberg, Aspen
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