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SET50 Index Futures Jun-23 (S50M23) ggs.nolﬂi volum
" 3400 27-Apr-23 Institution | Foreign | Retail
" Long 44,990 78,501 107,049
928.00
B i [ Short 35,504 105,879 89,157
) W.)..00
A LR L anths Net 9,486 27,378 17,892
] 920.00 Accumulated Net 1W mM 41,941 42712
= Accumulated Net 1M -7,386 19,730 27,116
A 922.00 928.90
S50M23 Resistance -0.9
919.00 B 925.80

Technical View

uuoldu downdoluvdu mndokaaldu Fibo 38.2% (925.2) usreduaiko:wasuuusliuiluuiav
Alu: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 Usunouu mwaaaRuIB LA aKSY dksuAuticamu PCE noluuovaksgd Bloomberg Us:oulsn
4.1%YoY ua: PCE wumun 4.6%YoY Kins1wvauudodinsafiaamsaildo: WuuonAUaaI0RUEKSYSOUED SET '(u
FUmKkth doutelde SutiGamunisus: yu BOJ lagma3190:AV Yield Curve Control lUunm\manamhuwwa WoAuR
riunaksgalawe GDP 1Q23 ugnado 1.1%QoQ ugnd Bloomberg mMamsain 1.9%QoQ udovAUs:noumsluwy
samsuslnaudvunsodosms +3. 7%QoQ ouumnTnsmanounuman:)lwa\) 1%QoQ lagFuMmAusmsidudalduazuA
AYNU (+16.9%QoQ) aoumqmmdn Short TFEX 27,000 deyey Lici Ol wWudu 13,000 deyeyn S:JaS:SvAIUHUNIU
vovAunlMsuan Par lusul o:advp0wdunoulknuaatakulngld

o Ol change (contract) -

27-Apr-23 1D W M 1D W M ExpNS
$50023 81 119 197 138 38 116 57| 27-Apr-23
S50K23 255 201 179 192 54 76 63| 30-May-23
S50M23 407,831]  401,389]  402,020] 338,381 6,442 5,811 69.450] 29-lun-23
S50U23 55,584  50,120| 47,645 35812 5,455 7.939]  19.772] 28-Sep-23
S50223 24009 23430 22613 19,077 569 1,486 5022] 28-Dec-23
S50H24 5,151 4,541 3,570 0 610 1,581 5.151] 28-Mar-24
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GOLD FUTURE

Geold Online Futures Jun-23 (GOM23) Loy
| 2025.00
i ! | IS— 27-Apr-23 Institution | Foreign Retail
iimet i’ o i, :
2015.00 Long 3,398 29,088 22 993
i B —&
i | (TR R 200s.00) Short 4,020 30,430 21,029
o 2005.00
A |' I 200167 Net 622 1,342 1,964
""" Accumulated Net 1W a -3,226 3,217
1990.00
= Accumulated Net 1M -1,318 3,601 -2,283
e T e S L T G B -

A2,001.70 : 2,017.70

Technical View

wusliiv nsdvdosandviuvidu
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

3utinna nove Sideway Up dksuAutiaamu PCE noluuovaksgd Bloomberg Us.muu?on 4.1%YoY ua: PCE Wugnuf
4.6%YoY mnsw\nuuaomnmnmomsm?oo sl0uuonAuNoLAM K'InlS'lO'l\)O\)O'IﬂEJOQUO ETF ua: Hedge fund nYu?o
iSvdakbouduanAnsum m'ths1mna\)mUsunolwu"tolwumanuoa doulolBe ouuoomumsUs~UU BOJ lasmasio:
AL Yield Curve Control tWunavdonavA luanunmumahsaqwmwa GDP 1Q23 y8n8ad 1.1%QoQ uegnn
BIoomberg mMamsain 1.9%QoQ tdoveAus: nouma'(uwummsus[nnuuounsoooams +3.7%QoQ HuasSuadaams
919vV1UN 2.3 Laus1vGanN | Bloomberg Us:ouldn 2.47 uausw[oamanaowumonswanauunuwusunssoma
aksgdong 2 ua: 10 Uusuduud Dollar Index goavagluRAMYSoUAI aouUoouwumu’tuadmhnmum Jusvuigon
ETF ua: Hedge fund oonuitantios dou Read Demand USu@2av &ou Dollar Index tta: Bond Yield undvassandiv

o | Ol change (contract) Exphe
27-Apr-23 1D 1w 1M 1D 1w 1M
GF10J23 1,822 2,627 3,381 5,438 -805 -1,559 -3,616| 27-Apr-23
GF10M23 5,258 4,856 5,768 6,509 402 -510 -1,251| 29-Jun-23
GF10Q23 2,158 1,988 2,251 1,947 170 -93 211| 30-Aug-23
GFJ23 210 226 231 205 -16 -21 5| 27-Apr-23
GFM23 231 229 242 199 2 -11 32| 29-Jun-23
GFQ23 102 113 101 118 -11 1 -16| 30-Aug-23
GOM23 22,220 22,384 22,081 12,681 -164 139 9,539 29-Jun-23
Gou23 5,119 4,986 4,922 0| 133 197 5,119 28-Sep-23
SVFM23 969 908 952 788 61 17 181 29-Jun-23
SVFU23 217 208 210 0 9 7 217| 28-Sep-23
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USDTHB FUTURE

USD Futures Jun-23 (USDM23) Loy
- " _I.' 34.20000
P " 2415000 27-Apr-23 Institution | Foreign Retail
34.10000
M 34,05000 Long 17,243 851 22,923
LT B ol 34.00000
| . T s Short 16,092 451 24,474
el
f 3395000 Net 1,151 400 -1,551
33:;;;; Accumulated Net 1W -9,789 -233 10,022
33.70000
T Accumulated Net 1M -11,345 -291 11,636
A 33.87 34.03
USDM23 Resistance -0.21
33.81 B 33.97

Technical View

wusldiv unsvdosoandivluviav
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

utima USDTHB Sideway Down dk$uAuiiiaanu PCE fioluuovaksgd Bloomberg Us:tlul3n 4.1%YoY ua: PCE Wu
2UA 4.6%YoY Kins19vuLdsmnsinmamsaiido:iluuonauABuuINTRUTVLAY nadu Dollar Index doutldy Suii
damumisus:yu BOJ lagaiadiozav Yield Curve Control iunavdaAbuuin WoAuRMULaKSga ANy GDP
1Q23 ugn8aod 1.1%QoQ ugndi Bloomberg mMamsain 1.9%QoQ udevAus:noumsluwusinmsuslnaudvunsoaos
Ms +3.7%QoQ Juasuadaans31ovIun 2.3 uaus1edndl Bloomberg Us: :0ul3n 2.47 uausiwlagmeigawusidas
naaoULINUWUSUAsSgUIaaksgaoy 2 ta: 10 UUsuduud Dollar Index goAvoglunAnIvsoud UsznoufiuUs:inalng
swmummauoamsm’(uouwsnmumnawlUuuon kuulRANBULINUTVAY aowa’(mauayumua.wono Us:maAtusud
oonlAuqadoliiov

o Ol change (contract) Expire
27-Apr-23 1D 1w M 1D 1W 1M
UsbDJ23 3,713 4,612 15,941 10,331 -899 -12,228 -6,618| 27-Apr-23
USDK23 14,071 13,163 3,335 1,032 908 10,736 13,039 30-May-23
UsSDM23 86,387 80,197 80,367 54,250 6,190 6,020 32,137 29-Jun-23
usbuz23 8,796 9,875 8,768 0 -1,079 28 8,796| 28-Sep-23
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28 April 2023

Date Time Currency Impact Detail Actual Forecast Previous
Mon ~300pm  EUR German ifo Business Climate 936 934 933
Apr 24
Tue 9.00pm  USD - CB Consumer Confidence 101.3 1041 104.2
Apr 25 uUsD New Home Sales 683K 633K 640K
UsD Richmond Manufacturing Index -10 -8.0 -5.0
::re; 7:30pm usD Core Durable Goods Orders m/m 03% -02% -0.1%
usD Durable Goods Orders m/m 32%  0.7% -1.0%
Thu  7:30pm usD Advance GDP g/q 11%  2.0% 2.6%
Apr 27 usD Unemployment Claims 230K 247K 245K
uUsD Advance GDP Price Index g/q 4% 3.7% 3.9%
9:00pom  USD Pending Home Sales m/m -52%  0.6% 0.8%
Fri  6:30am JPY Tokyo Core CPI y/y 35% 3.2% 3.2%

Apr 28 Tentative  JPY
Tentative  JPY

BOJ Outlook Report
Monetary Policy Statement

All Day EUR German Prelim CPI m/m 0.6% 0.8%
Tentative  JPY BOJ Press Conference
2:00pm THB Current Account $1020M $1332M
EUR Spanish Flash CPI y/y 4.4% 3.3%
7:30pm usD Core PCE Price Index m/m 0.3% 0.3%
UsD - Employment Cost Index g/q 1.1% 1.0%
8:45pm UsD Chicago PMI 436 438
9:00pm usD Revised UoM Consumer Sentiment 63.5 63.5
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kan (U Take Profit Wod@ivusioautuosSuduaalu wuzuh kL3 Trailing Stop
AAUNISUSKISOOMSADIULEYY LU UgUQQ Stop Loss kavoinnsimdvdulu
ouldanils 2-3 iInuavAUIFYY (2R-3R)

** = Trend Following s:g:4U uuzth EMA10 i Timeframe 60, EMA40 fi
Timeframe 15
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Appendix SET50

(%) Earnings Yield Gap 12M Forward (%)
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| TFEX Daily
28 April 2023

PE 12M Forward(X)
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Appendix Gold

oS o Total Gold ETFs flow USSioz Global gold ETFs flow
2,000 m'\Veekly change in Gold ETFs holding (LHS) ~ —— Goid spat (RHS) 2,100 = North America (LHS) mmmEurope (LHS) === Asia (LHS) ——Gold Spat (RHS)
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Hedge fund gold future net Long position and Gold spot
= Managed Money Gold Fulure Net Long Position (LHS)
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China and India Non-Monetary Gold Totallmports Value
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Gold Futures & Options Commitments

28 April 2023

Thousand . — US$io
Crice Total Open Interest (LHS) Gold spot (RHS) z
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Appendix Currency

AssetManager future netLong position and EURUSD

| TFEX Daily
28 April 2023

EURUSD Futures & Options Commitments
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Asset Manager GBPUSD future netLong positionand GBPUSD - GBPUSD Futures & Options Commitments
Thousand = AssstManager GEPUSD  —— GEPUSD [RHS) Contracts = Total Open Interest (LHS) ~ —— GBPUSD (RHS) &
Conracts % 350 1.50
40 1.50 240
0 145 1.40
8 140 290
1.35 240 1.30
20 1.30 190
40 128
120
B 5 140
115 S0
ﬁ 110 a0 A0
=
120 :g: -4 1.00
——————— R R 222228 8RR8I ERY
R R R R R R R EEE R R R 2ty = & 33 EdEEEEEEY
5§°1=§°ianuagiﬂe=§°iguu d 8 2588 358885 3548182354838 2
S22d0 dSeI<czS52 3280 d 30
-e2fsenonfareelesnon@
Source: Bloomberg,CFTC Source: Bloomberg,CFTC
Asset Manager future net Long position and USDJPY T— USDJPY Futures & Options Commitments
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