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L o e ) as000
_|I A 4500 22-Jun-23 Institution | Foreign Retail
v . Long 48385 113,953 149729
_I 935.00
" A - Short 51284|  118,48| 142,635
B, 1, i = Net 2899  -4,195 7,094
A 'l Accumulated Net W -233| -73528| 73757
: S Accumulated Net M |  -10.666|  -10,194]  20.860
A 914.50 925.10
S50M23 Resistance -0.2
910.00 B 921.70

Technical View

wusldiv navasiuwviav kavorinsimuadind Fibo 38.2% (921.6)
ALu=Un

« Aseliuovdu $0$1M Breakout uuadu B 1810uga Wa Long ua:ldqa B 1u Stop Loss / sosimgownad
uadowa Long Welideyeyrndudoiu udolésia Low 10uQQd103Y Stop Loss

o Aseluovav el Position 1K Let's Profit Run / m?uu Position tu: uhlAsos1m Breakout uosu A laglsaa
A K30 B 10u9a Stop Loss (TEKkUnTu Action ) / Ua Short Iialideyeyrnaudoav uasldsia High uJuoo
9105V stop Loss

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

Fundamental View

3ulima SET50 Index Sideway Down launaduoinsimthiuduiusudoav Sutidamu Uodadivus:ina dotau PMI
AMAUSNISUOVAKSY AQ 53.9 La:mMANISWAQ AQ 48.6 KINAdlauMAUSMISISUUSUADaaaY uvgldnlusunnaBuWe
mnmnusn1so~lqusunoa\> luo:nunmummwmuwansdsmm 4,000 deyeyn ua: Ol Usudoaaav 68,000 atytm
BuEums Roll Over deyeyn annvaa Powell Tduaavinisusuduasnifeoundis:auIBUIWoos:a0G0aVLIWSOU
goususimsusuduaoniuorons:nudonissmu laslonoiuadreAulbodUaKRLED KINWDISAN0IN CME FED
Watch tinavnugvaviithkunlumsduaonibadniwevus 0.25% lagaoutie:ilu 75.6% tnalAgvAulijoou a:ious
namTUTcﬂhumunnumsuna\)ue\) Powell lagkinworseunluidv Valuation SET50 Index nauuiaglulsulnairgval
1aa3g3nAsSL

[P oichange (contract)

22-Jun-23 1D w 1™ 1D W ™ 0
S50M23 461,222 543,531 505,994 527,110 -82,309 -44,772 -65,888| 29-Jun-23
S50N23 120 114 20 15 <] 30 5] 27-Jul-23
S50023 17 14 14 0 3 3 17| 30-Aug-23
550023 142,813 130,113 B9,672 68,284 12,700 53,141 74,529| 28-Sep-23
550223 53,437 52,246 44,792 30.863 1191 8,645 22,574 28-Dec-23
S50H24 2,205 10,207 8,287 7,532 -302 1.618 2,573| 28-Mar-24
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Gold Online Futures Jun-23 (GOM23) Lot
" T M, ) 1935.00 22-Jun-23 Institution | Foreign Retail
I N nanan
I 2 Long 1138 20,476 19.316
I 1925.00
B * Short 843 22,007 18,080
I I L 1 1920.00
A T e [P ‘ Net 295 -1.531 1,236
151000 Accumulated Net 1W -170 1.612 -1,342
- 1905.00 Accumulated Net 1M =160 -14,699 14,859
- T T 5 0 o

A 1,915.00 . 1,929.20

Technical View

uuoliiu naudoiluviav kavornsimuadind Fibo 38.2% (1924.1)
A=Un Action

. nsmue\)uu sos1A1 Breakout wuodiu B 1810uga Wa Long uazlsga B 10U Stop Loss / sos1megowndo 11do
Wa Long luouatyfgmaunouu udolds1m Low U905V Stop Loss

* Asgiuovav a1l Position 1k Let's Profit Run / &l Position tuzUhlksos1A1 Breakout Luosu A lagldoa
A KSo B 10uQa Stop Loss (Ikunkunlu Action U) / Wa Short Wolideyeyrnaudoav udolgsia High 1uga
9105V stop Loss

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

Fundamental View

3utima novA1 Sideway Down Giamu PMI mamswaaua:usmsyovus:ina US,UK,EU maunnndiaa wulody
AQAUNavLA luomunmum BOE Usuguaonils 0.5% umnmnnammnn 0.25% doudolavaksy Umssigvugoa
vetuiioaovh 4.3 AukavmiSougonraaramaidntiosn 4.25 muna\)mlsauwseunuwuasuaoaomsow\)mun
2.64 uauselndirgvaaraman 2.61 uausig danvus:siu FED EJ\)FI\)S‘UE\\)ﬂTSUSUUUOOﬂlUEJOUﬂO1S‘OUl\)UlW€)0‘
nauunaotthkuy Tns’tonmu'tnama\)nuaUmhnuao aouUooawumuueonoum’[uadmhnmuu*n gusvuigon ETF
lla: Hedge Fund dottiov 3nv Real Demand M1AJuLa:BULGE Tu?azsono\)m

.. ..o | Ol change (contract) —

22-Jun-23 1D ™ ™ 1D ™ ™
GF10M23 4,686 5,027 5,447 6,733 -341 -761 -2,047| 29-Jun-23
GF10023 4,110 3,741 3,752 4,185 369 358 -75/30-Aug-23
GF10V23 1,576 1,437 1,402 753 139 174 823| 30-Oct-23
GFM23 239 231 252 273 8 -13 -34/ 29-Jun-23
GFQ23 147 156 160 179 -9 -13 -32| 30-Aug-23|
GFV23 100 118 63 21 -18 37 79| 30-Oct-23
GOM23 22,843 26,251 35,275 39,204 -3,408 -12,432 -16,361/ 29-Jun-23
GOU23 25,840 27,663 25,330 13,645 -1,823 510 12,195 28-Sep-23
SVFM23 895 533 1,284 1,310 -38 -389 -415|29-Jun-23
SVFU23 964 871 693 532 93 271 432 28-Sep-23
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B pranee 22-Jun-23 Institution | Foreign Retail
A el - Long 20,523 225| 22,981
[TRIa B
i Short 16,104 10 27,515
I. .I 35.00000
! Net 4,419 15 -4,534
34.90000
i Accumulated Net 1w 7.842 -357 -7.485
. ) 3485000
N 2430000 Accumulated Net 1M 40,128 207| -40,335
s L 1% min
A 35.05 . 34.26
USDM23 Resistance 0.00
34.94 B 35.16

Technical View

uuoldu navasiuvndu kdvoa s1AMUagondn 34.95
AU

» ASeivovTu il Position 1K Let's Profit Run / &akingvluid Position sasimgown ao uaota Long tijoil
Jeyeyrnaudotu 18 low vavurivnduasitlu 9a Stop Loss (TAUktAlu Action T) / wuasu A WWuQaWa Long
udolgaadvnarolua Stop Loss / Long Lo s1A1 Breakout wuodu B udaldga A k8o B 1WuQa Stop
Loss

« Aselivovav uu:thlkkidvko:wa Short Wolideyeyrndudoav uasldsim High 1WuQad1vdv Stop Loss / s
s1A1 Breakout wuos$u A laglga A 10uQa Stop Loss

Note *, ** (8 ulWuLGUA1S Take Profit Tu Appendix TFEX)

Fundamental View

sutima USDTHB Sideway Up Gaau PMI maAmswaatia:usmsvavus:inA US, UK, EU KinwansAa Wudodunadu
NovA LWodunWuw BOE USuiuaoniie 0.5% nnndinaaiaman 0.25% doucdiolauaksg UnMss1evugaauiguiu
Jogovn 4.3 MuravmiBougondraaramaléniosn 4.25 MukavArSouwsSounuguasuadaanIs31vvIun 2.64
uausiwlnaiAgvaaiaman 2.61 uausie 3anvus:siu FED doavs:uiivnmsusuiuaeniigoundis:auibuWoo:nauun
dowhkue laglonowlndiAgvAuduaIkiuds doutodumeluus:ind dwvs1anauuiue Bond Ing ua: Short TFEX 3n
ASL naduABuvINTRSoum

oo Ol change (contract) Expire
22-Jun-23 1D W ™ 1D W ™
USDM23 84,379 86,693 97,840 92,629 -2,314 -13,461 -8,250| 29-Jun-23
USDN23 4,537 4,724 4,330 6,040 =187 207 -1,503| 27-Jul-23
usDaz23 4,535 3,118 1,894 0 1,417 2,641 4,535|30-Aug-23
UsDuU23 44,982 39,359 30,275 23,119 5,623 14,707 21,863| 28-5Sep-23
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Appendix TFEX

Date Time Currencylmpact

Mon
Jun 19
Tue
Jun 20
Wed 1:.00pm GBP CPly/y 8.7% 8.4% 8.7%
9:00pm usD Fed Chair Powell Testifies
Thu  3:00pm uUsD FOMC Member Waller Speaks
Jun 22
6:00pm GBP MPC Official Bank Rate Votes 7-0-2 7-0-2 7-0-2
GBP Monetary Policy Summary
GBP Official Bank Rate 5% 4.8% 4.5%
7:30pm uUsD Unemployment Claims 264K 261K 262K
9:00pm  USD Fed Chair Powell Testifies
usbD Existing Home Sales 4.5M  4.25M 4.28M
Ju';”zs 1:00pm  GBP Retail Sales m/m -0.2%  0.5%
2:15pm EUR French Flash Manufacturing PMI 45.4 45.7
EUR French Flash Services PMI 52.2 52.5
2:30pm  EUR German Flash Manufacturing PMI 43.6 43.2
EUR German Flash Services PMI 56.3 57.2
3:00pm EUR Flash Manufacturing PMI 44.8 44.8
EUR Flash Services PMI 54.4 55.1
3:30pm  GBP Flash Manufacturing PMI 46.9 471
GBP Flash Services PMI 54.8 55.2
8:45pm  USD Flash Manufacturing PMI 48.6 48.4
usD Flash Services PMI 53.9 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) ——SET50 INDEX
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L 018 2020 2004 2022 pet e 2018 2019 2020 2021 2022 2023
Source: Bloomberg Source: Bloomberg
=) PEBV 12M Forward (X)
—PEV(X) —SETS0INDEX accumulated net foreign and SETS50 1H23
1200.00 —— Accurmulated Foreign (LHS)  ——SET50 (RHS)
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Thausand froy

2 oamince Total Gold ETFs flow Ussioz Global gold ETFs flow
. - : . " = Moith America (LHS)  wemEurcpe (LHS) == Asia (LHS) ——Geld Spot {RHS)
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theusand royGold spot and Total Gold ETF holding cummulative  ussie Inde Gold Spot and Dollar Index LSS
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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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Asset Manager future net Long position and USDJRY G — USDJPY Futures & Opticns Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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