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SETS0 Index Futures Jun-23 (S50M23) Log
1 2000 27-Jun-23 Institution | Foreign Retail
1 |.|.-| I L Long 51601 335,469 146,210
A |.- I | - Short 51143| 346,862 135,275
! ==
B — o Met 458 -M,393 10.935
A -
s00.00 Accumulated Net 1w -9, 1M -41,532 50,643
T ————— Accumulated MNet 1M -4,175 -32,558 36,733
A 901.60 909.30
S50M23 Resistance
897.30 B 905.40

Technical View

wusldiv vhav
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 nseliuovav a1ij Position Tk Let's Profit Run (I ktinlu Action ) / 61l Position wuzthlksesim
Breakout 1uasu A lagldoa A k8o B 1UUQa Stop Loss / WWa Short Wolideyeyrndudoav uadoldsia High
WuQ0d1vdv stop Loss

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

Fundamental View

Sutima SET50 Index Sideway Auliiacumsunavyovus:siu FED AdMmkuauignmiAu ECB hgodovAuuloniediu
mMsIdu Buiaraaas:lAthkinAuiAMvaonils egwisimuisimadidosunavo:adenudoguaaviauiuduaik
fiou oAU BIGYIENS 11,000 deyayr ta: Ol USudaduus:uiau 99,000 Adeyayr naduaarakulne ua:
fns: nsoww1muasw\)1uuama\)oonUs.mlqou W.A. Kadd 4.6%YoY Gin31 Bloomberg Consensus AMQ319:kQA9
8%YoY .'.-nlmnmsa\)oonana\)ns.nsoummusﬂmmwamlUuwaommo slASUgRoUoLUS: mnnmnaounmu?uuuueu
ua:dolaulAsugnouovaksy on UOOU'IUU'IUUOKU\)n 7.6 uaukavadougonsiaaraman 6.77 uaukaomISouwsou
nunowwauuuusfnn (cB)n i1109.7 aunomammon 103.9 a\ma'thuna\)nunaumonnnumo WwuWoua:aaniioian
uaaa.noumumsdsuuuua\) US Bond Yield Ave1g 2 ua: 10 U aoandoviiu CME FED Watch AgolRLKUINS:AUgDs10
77% R FED 9:USuBuqaniie 0.25%

[T ofchange (contract)

27-Jun-23 1D 1w 1M 1D ™ 1M pa.
S50M23 469,860 501,060 538,945 531,487 -31,200 -69.085 -61.627| 29-Jun-23
SS0N23 156 153 107 1e 3 49 37| 27-Jul-23
$50Q23 19 24 13 il -5 o] 18| 30-Aug-23
550023 422,997 299,100 125,566 73,215 123,897 297,431 349,782| 28-Sep-23
550223 66,052 60,540 49,376 51,848 5,512 16,676 34,204| 28-Dec-23
S50H24 15,222 14,474 2,577 7,603 748 5,645 7.619| 28-Mar-24
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Gold Online Futures Jun-23 (GOM23) Lot
[l 2= 27-Jun-23 Institution | Foreign Retail
o e | M 1930.00
¢ |' I t Long &06 @,497 1,593
' l'B' 1925.00
| T Short 486 10,566 10,444
il vy
A P R Net -80 -1,069 1149
1910.00
Accumulated Net 1W -202 -6,742 6,944
Accumulated Net 1M 1,122 1194 -2,316
B o] I I F T S enir

A1,912.80 . 1,931.50
m GOM23 M 1,904.10 Resistance B1,921.80 0.7

Technical View

wusldu vav
ALLU=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 no\)m Sideway Down AutiGamumsuaavuovus:s1u FED numhuomgnmﬁu ECB ngadovauulouiadiu
msu)u Zi\)l15001ﬂa100 Ik KUnAURANMYaaALTY om\ﬂsnmulsmm:naaauaa\)o.na‘Wﬁuﬁoaunamﬁu?ua‘ldmﬁ
fiou lua:nunmumansaq Gyttt UOOU'IEIU“IUUOKU\)I‘I 7.6 uauna\)mlseua\)nomammon 6.77 uaukavmisou
wsoununowluouuwusfnn (CB)n n 109.7 a\)nomammon 103.9 a\ma'thuna\)nunaumonnnumo Ibuwealla:
oonlualaﬂuaaa.naumumsdsuuuua\) US Bond Yield n\mw 2 ua: 10 U aoandovfiu CME FED Watch Adolkukun
S:QugvLs10 77% fi FED 2:USuduaantis 0.25% aoquoawumu'fuaUmhnmum Dusvuigon ETF ua: Real Demand
gnJuuazduids liladonaveh dousoaazauuov Hedge Fund nsvao

. oo | Ol change (contract) —

27-Jun-23 1D w ™ 1D ™ ™
GF10M23 3,297 4, ozzl 4,516 5,255 725 -1,219 -1,958| 29-Jun-23
GF10023 3,768 5,178 3,208 3,398 -1,410) 560 370/ 30-Aug-23
GF10V23 1,658 1,897 1,270 1,004 239 388 654| 30-Oct-23
GFM23 215 240 235 252 -25 -20 -37|29-Jun-23
GFQ23 141 156 165 173 -15 -24 -32|30-Aug-23|
GFV23 75 129 91 28 -54 -16 47| 30-0ct-23
GOM23 12,867 25,583 18,138 29,575 -12,716 -5,271 -16,708| 29-Jun-23
GOoU23 23,153 28,229 16,505 11,859 -5,076| 6,648 11,294| 28-Sep-23
SVFM23 721 758 884 1,349 -37 -163 -628|29-Jun-23
SVFU23 971 1,004 753 782 -33 218 189| 28-Sep-23
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USD Futures Jun-23 (USDM23) Lot
27-Jun-23 Institution | Foreign Retail
35.30000
B J o Long 1,961 123 1.438
‘ I " 1
n P L . I L I |I 3520000 Short 8,480 5 15,037
y 1
e A Net 3.481 118 -3,599
35.10000
e ,-"" '''' . R Accumulated Net W 14,025 99|  13.926
T ,| AU Eed
'1 - 35.00000
— N - . Accumulated Net 1M 1,760 -89 =1,671
A 35.15 . 34.35
USDM23 Resistance -0.05
35.06 B 35.27

Technical View

uudldiu v1du
AUzt

» 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

Sulima USDTHB Sideway Up Auliiamumsuaavuovds:siu FED Adfkualighaniu ECB ineodovAuvulauiedu
msdu zs\)luaomamo kU KUnAURANMYaaALTY om\ﬂsnmulsmm:naoauaa\)o nawnunaaunavmu?uadmh
fiou lueownmumahsm s19vU aaouwuwuehuon 7.6 uauha\)mlsaua\)ﬂomammon 6.77 uaukavmisau
wsaununmuwouuwusfnn (CB)n n 109.7 a\)nomammqn 103.9 a\ma'thuna\)nunauu1onnnun1o~mulWe)ua~
oanlusJlaﬂuoaa.noumumsdsuuuuo\) us Bond Yield n\)ow 2 ua: 10 U aoandovfiu CME FED Watch fgolith
KUNS:AUELS1D 77% fi FED o:USuduaantis 0.25% aoquoamUTuUs.lnn St nsouw1muaswmuuama\)eonUs. N
1dou W.A. KOAd 4.6%YoY Gnd1 Bloomberg Consensus AN0919:KQA0 8%YoY enlmnmsa\)oonaoa\)nsmso\)
wigisglitkawasnlunaonnio: lﬁsuanouo\)Us.lnnnmna\)unomiuuuuau LLa:A21auIFASUINDUOVAKSY dou
aUmhnmum dwud vrwKulng, Bond ta: Short TFEX Wudeyeyreuvovidulkason nonu'tm\)uumooumnoluo\)

] GichengeGontrasd | oo
27-Jun-23 1D 1w M 1D w ™

UsDM23 68,804 098,567 85,474 96,509 -29,763 -14,670 -27,705| 29-Jun-23

USDN23 4,810 7,180 4,497 5,863 -2,370 313 -1,053| 27-Jul-23

usDQz23 3,455 5,068 2,732 204 -1,673 723 3,251| 30-Aug-23

usbuz23 44,180 49,746 37,186 25,226 -5566 6,994 18,954 | 28-5ep-23
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28 June 2023

Date Time Currencylmpact Detail Actual ForecastPrevious
Mon 26-28 THB Trade Balance -$1849M -$S390M -$1470M
Jun 26 Jun
3:00pm EUR German ifo Business Climate 88.5 20.7 1.7
Tue 12:30am  EUR ECB President Lagarde Speaks
Jun 27 7:30pm UsD Core Durable Goods Orders m/m 0.6% 0.0% -0.3%
usD Durable Goods Orders m/m 1.7% -0.8% 1.1%
9:00pm  USD | CB Consumer Confidence 109.7 1039 1023
usD New Home Sales 763K 677K 683K
usD Richmond Manufacturing Index -7 -12.0 =15.0
Wed 8:30pm EUR ECB President Lagarde Speaks
Jun 28 GBP BOE Gov Bailey Speaks
JPY B0OJ Gov Ueda Speaks
UsSD Fed Chair Powell Speaks
10:00pm  EUR ECB President Lagarde Speaks
Thu  All Day EUR German Prelim CPI m/m 0.2% -0.1%
Jun 29 2:00pm  EUR Spanish Flash CPI y/y 1.7% 3.2%
7:30pm  USD - Final GDP q/q 14%  1.3%
UsD Unemployment Claims 264K 264K
UsSD Final GDP Price Index g/q 4.2% 4.2%
9:00pm USD Pending Home Sales m/m -0.5% 0.0%
Fri
Jun 30 &:30am JPY Tokyo Core CPly/y 3.4% 3.2%
8:30am CNY Manufacturing PMI 49.0 48.8
CNY Non-Manufacturing PMI SR 54.5
4:00pm  EUR CPI Flash Estimate y/y 5.6% 6.1%
EUR Core CPI Flash Estimate y/y 5.5% 5.3%
7:30pm  USD | Core PCE Price Index m/m 0.4%  0.4%
9:00pm uUsD Revised UoM Consumer Sentiment 63.9 63.9
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kan (U Take Profit WodivusioautuoSuduaalu wu:urlAls Trailing Stop
AAUNISUSKISOOMSADIULEYY 1EU UgUQQ Stop Loss kavoinisimdviulu
ouldanils 2-3 iInuavA’UIFYY (2R-3R)

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

%) Earnings Yield Gap 12M Forward (%) - PE 12M Forward(X)
5 —BYG —SETE INDEX 1200.00 —PE(X) —SET50 INDEX

34 1200.00

1050.00 30 A
1050.00
25 +18D.
i T W
L op AVG 2274 W Yoh5R
B | J 150.18:85
750.00

~150-2.82 750.00
25 14 g
=250 24T
15 BO0O0 10 600.00
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Source: Bloomberg Source: Bloomberg
] PBV 12M Forward (X)
—PBV(X) —SET50 INDEX accumulated net foreign and SET50 1H23
1200.00 ——Agcumulated Foreign (LHS)  ——SETS50 (RHS)
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Appendix Gold

“‘:g:’;ﬂ“’ Total Gold ETFs flow ussioz Global gold ETFs flow
2 Weekly change in Gold ETFS holding (LHS) —— Gold spot (RHS) 2.100 = blorth America (LHS)  wsm Eurcpe (LHS) == Asia (LHS) ——Gold Spot (RHS)
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Appendix Gold

Hedge fund gold future net Long position and Gold spot — Gold Futures & Options Commitments ves)
— Managed Money Gold Future Met Long Position (LHS) —— Gold spot (RHS Contracts —— Total Open Interest (LHS}  —— Gold spat (RHS) Shite
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Source: Bloomberg
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Appendix Currency

Asset Manager future net Long position and EURUSD —— EURUSD Futures & Options Commitments
Theusand ] = ) — — (s
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Asset Manager GEPUSD future net Long positien and GBPUSD ™ - GEBPUSD Futures & Options Commitments
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Asset Manager future net Long position and USDJPY Thousand USDJPY Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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