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SET50 Index Futures Sep-23 (550U23) Lot
967.50
965.00 2-Aug-23 Institution | Foreign Retail
962.50
s e Long 36,459 101,555 14,193
955.00 Short 33,643 103,418 15,146
952.50
950.00 Met 2,816 -1,863 -253
944.61 Accumulated Net 1w -5,731 6,61 -880
942.50
— Accumulated Net 1M -11,800 141,372 -129,572

A 948.20 . 957.20

Technical View

wusldiv s=ovmsdowndaaluvitu Wkwedalu nagouuusdiu high 10U (969)
AU

« nselivovyu il Position T Let's Profit Run (TAthktinlu Action ) / énkindvliid Position sosimsgdown
a2 udoiwa Long Wolideyeyrnaudotu 15 low vavurivaduasitu 9a Stop Loss / uuosu A Wugala Long
udoldgadvnaiolluga Stop Loss / Long Lo $1A1 Breakout tuodiu B udoldoa A k8o B 10uQa Stop Loss

« nseivovaw LuthlAKIVKo:Ua Short lijolideyandudoav uasldsia High 10U90d103Y Stop Loss / SO
s1m Breakout 1wuosu A lagldoa A wWuga Stop Loss

Note *, ** (8 utWul&iunis Take Profit Tu Appendix TFEX)

Fundamental View

3uiima SET50 Index Sideway Down s:dvmsgowndokanoinsugus:iunmsiiiov{Uuinudo aaoudolavguosu
a5atms3IoLIUAKSY A 2.26 uduAU ua: PMI MAUSMISUoLaKSg mMa 53.1 KinAolaulAsugnooanIudvunso mik
FED a\)afyfmzun\monluubs Augv naduaalaku dolavlAsugAvLoouRKuLY AUY USuaentiadu 0.25% muma
a\)n\)n\)oanom?uuuuoumaonumsuano?uoumn ua:tbuwWoo:nautdhnsauulauviednasokdavoniuIasNISUaLMA
Sgruaav Mk auv a\aafgfmfu'[naouseumsuuoenlua doudolay ADP non farm 90nuU1 3.24 ududukuv LN
Aan 1.91 uaudukuo TasRusSudatuagviltiog:AomAMSHoLIRED 2 uau dKLY dougoagns TFEX yovdvosd
AdULT Short 3nASYL USNeu 1,900 deyeyr wSouAu Ol AUSudoavus:uneu 44,000 Adeyan

I Oichangs (eontrach —
2-Aug-23 1D 1w ™ 1D W 1™
$50023 52 47 41 47 5 17 5| 30-Aug-23
S50U23 513.313 557.454 505,915 551,551 -44.141 7.398 -38,238| 28-Sep-23
S50V23 o) 5 0 0 1 6 6| 30-0ct-23
S50Z223 76,444 76,735 74,351 71,279 -291 2,093 5,165 28-Dec-23
S50H24 15,308 15,424 14,889 15,449 -Mé 419 -141| 28-Mar-24
S50M24 6,597 6,005 6,189 1,684 592 408 4,913| 27-Jun-24
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GOLD FUTURE

Gold Online Futures Sep-23 (GOU23) Lo¢
|r 1985.00 2-Aug-23 Institution | Foreign Retail
" 1980.00
M 7500 Long 2,340 26,844 17,181
. B' I, i Short 826 24,291 21,248
o Net 1,514 2553  -4,067
1950.00 Accumulated Net 1W =117 -8,155 9.272
E Accumulated Net 1M 801 -3,009 2,208
e [ [ Bt [0 [ [ S [ —

A1,952.80 : 1,991.50

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

« Asdiuovav d1il Position T4 Let's Profit Run (TAuhkunlu Action G) / @il Position uuzthiksosia
Breakout 1uosu A lagldoa A k8o B 1UuQa Stop Loss / [Wa Short iolideyeyrnaudoav uaoldsia High
W0uQ0d1vdL stop Loss

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

Fundamental View

5utinna novA Sideway GaaAdIaUFUOSUAIAMSIVVIUAKSY AQ 2.26 LFUAU LAz PMI MAUSMSYoLAKSY AQ
53.1 KINADIAUIASUZAD0ONLINTLUASY KUu Dollar Index NadunavA doumsus:yl BOE Sutimaduaanibs 0.25%
wWis1duwWoo: lqusunoa\)mns1mwa\)\nunaqa\) ucogvisfiou l\)uuAIemouunuwuua\)o\)nqua\)aalus-nu
7.9%YoY unndthkuei 2% donalk BOE gvavuluuiadiuvoadelu kuunavAldidndos (GBP Udadoulu Dollar
Index Us:uneu 10%) s~0Ua\)aouUooawumuua\)ne\)m'[uaUmKnmum ETF ua: Hedge Fund Dusvuigoonun kav
NAGoIaUIASUgADUOvaKSguTvUNSPASINAIQ doU Real Demand nduiiusvodoliiov S1ia Downside yovNoOLA

- o | Ol change (contract) —
2-Aug-23 1D ™ 1™ 1D ™ 1M
GF10Q23 8,331 8,911 8,426 6,653 -580) -95 1,678| 30-Aug-23
GF10V23 4,595 3,865 3,840 2,656 730 755 1,939| 30-0ct-23
GFZ23 37 36 28 23 1 9| 14| 28-Dec-23
GFQ23 272 213 250 153 59 22 119| 30-Aug-23
GFV23 182 166 167 130 16 15 52| 30-0ct-23
GFZ23 37 36 28 23 1 El 14| 28-Dec-23
GOuU23 36,402 47,503 34,717 33,238 -11,101 1,685 3,164| 28-Sep-23
G0Z23 18,324 22,269 16,130 6,604 -3,945 2,194 11,720| 28-Dec-23
SVFU23 1,069 1,124 1,008 1,248 -55) 61 -179| 28-Sep-23
SVFZ23 261 267 227 147 -6 34 114| 28-Dec-23
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USDTHB FUTURE

USD Futures Sep-23 (USDU23) Log
34.40000
2-Aug-23 Institution | Foreign Retail
B I Sl Long 12,998 540 21912
| v ' jpaz0t Short 12,535 293 22,622
AJ | 1 14 15000
] r 3410000 Net 463 247 -710
3400000 Accumulated Net 1w 8.186 336 -8,522
33.95000
1 5.50000 Accumulated Net 1M -22,083 -1,950 24,033
N F -
A 34.13 . 34.35
UsDU23 Resistance -0.18
34.04 34.24

Technical View

wusldiv surodluviav
A=t

 ASeivoLYU S9S1A Breakout uoadiu B 1810uga Wa Long ua:ldga B 10U Stop Loss / sos1mgowndo
udowa Long Waldeyeyrnauaodu uaolésia Low 10UQad103v Stop Loss

o Aseliovav A1l Position Tk Let's Profit Run / mTuu Position Lz uhlAsos1m Breakout 1uosu A lagldaa
A K30 B 10uQa Stop Loss (lUhktnTu Action T) / (U Short Iiolideyeynaudoav uasldsia High uJuoo
9105V stop Loss

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

Fundamental View

OUUFI'IO USDTHB Sideway Down (’IQ(nUGOlaUNUOSUHOHQF\'\SO'I\)\)'\UHKSU A1Q 2.26 LlduAu ta: PMI anIUSﬂ'lSUO\)
aKSU Aa 53.1 K'lﬂClOlElUlﬁSUOﬂOOOﬂIJ'IllU\)llﬂS\) Kuu Dollar Index nClClUFl'll\)UU'ln’lKOOUFI'I (‘IOlaUlﬁSUUﬂOlUOO'IU
nmum auv USU(’IOﬂlUUUU 0.25% awA1Q El\)ﬂ\)ﬂ\)OGF’lO"IUYUllUUOUlﬂUOﬂUlﬁSUUﬂOTUOU'IF\CI uaz:ivsuwoo:nauLtn
nseuu[uuwonnswa\)mnnumsmsua\)mnsahuoa\) Mk Auv a\)aiyiy'lﬂ.l‘lﬂaOUSOUﬂ"lSUUOOﬂlUEJ HOUGOlaU
ADP non farm 20U 3.24 uauiuKkLv mnn:nmcm 1.91 uaudiukLv TQUHUSUQOUUOEH\)UUUEJ ﬂOfﬂF\ﬂ'\SﬂO\)anO
2 uau diukuv Toauagamsvoznuluamunmum lsumuafyfmmmaua\)una\)r!um\)mnmnn\mu, Bond wa: TFEX
S:ILUSLYIYANBUUIN

I Olchangeteontrac) |
2-Aug-23 1D ™ ™ 1D W ™

usDQ23 2,716 2,890 2,558 2,737 -174 158 -21|30-Aug-23
usbvas 9 8 0 0 1 9 @| 30-0ct-23
usbuz23 69,610 75,875 75,076 70,742 -6,265 -5,466 -1132| 28-Sep-23
usbDZ23 21,741 19,338 22,726 7,520 2,403 -985 14,221| 28-Dec-23
EURUSDU23 3,458 3,383 2,628 1,789 75 830 1,669 | 28-Sep-23
USDJIPYU23 9,077 9,909 11,751 7,532 -832 -2,674 1,545| 28-Sep-23
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Date Time Currencylmpact Detail ActualForecastPrevious
Mon  8:30am CNY Manufacturing PMI 49.3 489 49.0
Jul 31 CNY Non-Manufacturing PMI 51.5 52.9 53.2
4:00pm EUR CPI Flash Estimate y/y 53% 5.3% 5.5%
EUR Core CPI Flash Estimate y/y 5.5% 5.4% 5.5%
Tue 8:45am CNY Caixin Manufacturing PMI 492 50.0 50.5
Aug1 9:00pm UsD ISM Manufacturing PMI 464  46.9 46.0
UsD -JGLTS Job Openings 9.58M 9.6IM  9.82M
usD ISM Manufacturing Prices 42.6 43.2 41.8
Wed  2:00pm THB BOT Meeting 2.3% 2.3% 2.0%
Aug2 T7:15pm uUsD ADP Non-Farm Employment 324K 191K 497K
Change
Thu 8:45am CNY Caixin Services PMI 52.5 53.9

Aug 3 Tentative All
6:00pm GBP

OPEC-JIMMC Meetings
BOE Monetary Policy Report

GBP MPC Official Bank Rate Votes 7-0-2 7-0-2
GBP Monetary Policy Summary
GBP Official Bank Rate 5.3% 5.0%
6:30pm GBP BOE Gov Bailey Speaks
7:30pm USD Unemployment Claims 226K 221K
9:00pm usD ISM Services PMI 53.1 53.9
Fri 7:30pm usD Average Hourly Earnings m/m 0.3% 0.4%
Aug 4 usD Non-Farm Employment Change 203K 209K
uUsD Unemployment Rate 3.6% 3.6%

All day THB Voting for presidential election

_ the mostimportant very important Source: www.forexfactory.com,
Bloomberg

* = ;nlU Take Profit WoavuSoautuosuduaalu wu:th ks Trailing Stop
AMAUATSUSKISOOMISADIULAYL LBU YgUQQ Stop Loss kdvornnsimdvdulu
oulamls 2-3 INMyavAIIFYY (2R-3R)

** = Trend Following stg:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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1%) Earnings Yield Gap 12M Forward (%)
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PE 12M Forward(X)
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* PBV 12M Forward (X) accumulated net foreign and SET50 2H23
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Source: Aspen
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lh;;:rg tray Total Gold ETFs flow USSioz Global gold ETFs flow
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thousand rey301d spot and Total Gold ETF holding cummulative  ussis Index Gold Spot and Dollar Index USSiaz
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Hedge fund gold future net Long position and Gold spot Gold Futures & Options Commitments

= IManaged Money Gold Future Met Long Position (LHS) —— Gald spot (RHS Thousand
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Source: Bloomberg
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Appendix Currency

Asset Manager future net Long position and EURUSD " i EURUSD Futures & Options Commitments
OLISAN,
Theusand — Asset Manager —— EURUSD (RHS) Contracts — Total Open Interest (LHS) ~ — EURUSD (RHS) (8
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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

Asset Manager future net Long position and USDJPY —— USDJPY Futures & Options Commitments
sa
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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