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1 SETSO Index Futures Dec-23 ($50223) 52200
920,00
| . - 2-0ct-23 Institution | Foreign Retail
w1 e Long 34,481 133928 135338
1 1912.00
I 210,00
N 1T ﬁ o Short 36,335| 128,477 138,935
| Ltk :
" 30426
= . A | . Net -1,854 5,451 -3.597
| In' = o
i BLAT E—— = Accumulated Net W 3104| -76,805 73,701
i b ......
! : 20 Accumulated Net 1M -10,801| -148,685| 159,486

A 898.70 . 908.30

Technical View

wusldiv viav
ALLU=UN Action

« 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 Aseiuovav el Position 1K Let's Profit Run / &I Position tuzUhlksos1A Breakout Luosu A lagldoa
A k8o B 10uga Stop Loss / 1Ua Short Welideyayrnaudoav uasldsim High Wuad1vdv stop Loss ('lhm
kUnlu Action O)

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

Fundamental View

3utima SET50 Index Sideway Down Gaau Uodemeluus:ina dolauiduiWolng SuwgKaud doudodadivus:na
damu diukuvSuvMu Sudvms Ama 8.81 Auchukuv (Kindinsn Wulodsrkyuaaraku), PMI MmAUSAS SUWAKAUG,
ms§oviuuenmAMsInLas ua: s5as1ms3ovmudsudAns lokinus:iiuyar SET50 Index Gog EYG wudioglus:au
+1SD oglulsuisuuwy lagkan< u19IAMISA Bond Yield UsSudadu udminus:iiuyad SET50 Index Gos PBV og
US1oeu -2SD rimlkooiilomasuiodiGluduaka udiumssuroduuus:uas:3v [HoAURKIULY PMI MANISHEQ 90ALN
49.8 Gn31ma 48.9 kuulk Bond Yield ua: Dollar Index USudodu naduaanakuniolan

0 0l change (contract) e
2-0ct-23 1D 1w ™ 1D 1w ™
S50V23 5983 6,087 5,080 59 -104 903 5,924| 30-Oct-23
S50X%23 43 43 64 49 0 -21 -6| 29-Nov-23
550223 609,239 604,747 331,788 95,308 4,492 277.451 513,931 28-Dec-23
S50H24 62,501 63,266 36,704 17.877 -765 25,797 44, 624 | 28-Mar-24
S50M24 25,203 24,824 18,632 12,971 379 6,571 12,232 27-Jun-24
s500U24 4,033 3,035 0 0 998 4,033 4,033 | 27-Sep-24

* msavnuiiaowidev gavnuassAnndoyaliseunsunoudaguloavnu
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Gold Online Futures Dec-23 (GOZ23) Lot
r [0 2-0ct-23 Institution | Foreign Retail
PR 1875.00
r 187000 Long 1,857 25,541 26,495
thl |
[ Short 1,639 29,122 23,152
.B IR -
| i };gI 1855.00 Net 218 =-3.561 2,343
Mo B A 185091
' A= Accumulated Net W -776|  -23,648 24,424
_ 184000 Accumulated Net 1M -1,896| -25,003 26,899
A1,850.90 . 1,864.90
GOz23 Resistance ! 36.6
1,843.90 B 1,857.70

Technical View

wusldu vhav
ALLU=UN Action

. nsmue\)uu sos1A1 Breakout wuodiu B 1810uga Wa Long ua:lsga B 10U Stop Loss / sos1megowndo 11do
Wa Long luouatyfgmaunouu udolds1m Low 10UQQSI0BY Stop Loss

« Asdiuovav d1il Position T4 Let's Profit Run (TAthkunlu Action G) / é11iid Position uuzthiksosia
Breakout 1uosu A lagldQa A k8o B 1UuQa Stop Loss / Wa Short iolideyayrnaudoav uaoldsia High
W0uQ0d1vdv stop Loss

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

Fundamental View

3utima novM Sideway Down @amu diLkULSULIU SUSVATS A1Q 8.81 AUcLKLD (mnchnoﬁ Wulodaryunov),
PMI mAUSMS oqunauo ASHILVIVUDANMAMSIAYAS LAz SASINSIVVIWSUANS WOAUNKIUL PMI MAMSKEQ
001 49.8 GAo1AQ 48.9 huu'lh Bond Yield ua: Dollar Index USUGodu nadUSIAINODAN aoquoswumuue\)
novmludUarkisiuu ETF §oAviiusvung ud Real Demand ua: Hedge Fund 91a3u imsdowudu goadifa
Downside novF1 K1AUS: mnouuu[auwnswmmsu;mmwumuo Wulodsryunov mnaomquoan“l\)qomau:)\)
Sus10duU 1qarAy DUEL SUASYDIU NEVAIIND: Usudoguitiono1n Real Demand sn3uiusviodottiov

. o Ol change (contract) —
2-0ct-23 1D w 1M 1D 1w 1M
GF10v23 11,523 15,067 13,349 10,901 -3,544 -1,826 622| 30-0ct-23
GF10223 6,170 7,267 6,371 3,543 -1,097 -201 2,627| 28-Dec-23
GF10G24 2,820 3,590 2,688 323 - 700 202 2,567| 28-Feb-24
GFV23 206 197 189 172 9 17 34| 30-0ct-23
GFZ23 147 151 113 73 -4 34 74| 28-Dec-23
GFG24 116 99 81 3 17 35 113| 28-Feb-24
GOZ23 47,514 43,581 16,937 11,514 3,933 30,577 36,000| 28-Dec-23
GOHz24 6,119 2,404 0 0 3,715 6,119 6,119| 28-Mar-24
SVFZ23 2,085 1,534 1,131 640 551 954 1,445| 28-Dec-23
SVFH24 37 1 0 0 36 37 37| 28-Mar-24
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USDTHB FUTURE

USD Futures Dec-23 (USDZ23) Lot
B 3585000
- 2-0Oct-23 Institution | Foreign Retail
36.80000
A e Long 18,437 101 27,759
36.70000
o R = Short 20,852 2 25,443
l| L 36.60000
! — Net -2,415 99 2.316
I 36.50000
Accumulated Net MW -6,384 583 5,801
y ..'l 3645000
i I Accumulated Net 1M 29,449 -331  -29.m8

A 36.75 . 36.92

Technical View

uudldu v1du
ALLU=UN Action

o AseliuovTu a1l Position Tk Let's Profit Run (lktiktinlu Action ) / akingollil Position sos1mgown
a2 udowa Long Wolideyeyrnaudotu 18 low vavurivndudstlu 9a Stop Loss / wuosu A WWugala
Long uaolggadonaiotluga Stop Loss / Long o s1A1 Breakout wuodu B uaoldga A k8o B 10uQa
Stop Loss

. Aselivovav uu:thikkidvko:wa Short Wolideyeyrndudoav uasldsim High 1WuQad1vdv Stop Loss / s
s1A1 Breakout wuos$u A laglda A 10uQa Stop Loss

Note *, ** (81ulWuLGUM1S Take Profit Tu Appendix TFEX)

Fundamental View

3utima USDTHB Sideway Up Gamu Uoé‘ama’[uu§:lnﬁ dolauibuwWalng Suwgraud doulodadivds:ina Gamu
AUKLLSULIU SUSLAIS AQ 8.81 AUALKLUY (K1AAND l'flutloﬁahuurhl\3uu1n'tﬁuﬁ\)rh) PMI mAUSA1S SU
WEREUT, MSTIVVILUDANMAMSIALAS LLa: SASINSINVLIUSUANS [oAuRKULY PMI MANISKHEQ 00nLN 49.8 BN
A0 48.9 huuih Bond Yield ua: Dollar Index Usudodu nnquml\)uum'thoaum mquoam\)qoma lasua 4 vov
e 10u High Season vavmanisrioviies MKAa AcudGovmsiBuvIniuaaauanasuuindu goad1fia Upside
Yov USDTHB

I ] OchangeGontrach |
2-0ct-23 1D W M 1D W ™
usbv23 9,880 8,741 6,601 2,910 1139 3,279 6,970| 30-Oct-23
USDX23 4,412 3,131 2,508 438 1,281 1904 3.974| 29-Nov-23
USDZ23 103,161 108,255 73,947 41,661 -5,094 29,214 61,500 28-Dec-23
USDH24 12,296 4,237 0 0 8,059 12,296 12,296| 28-Mar-24
EURUSDZ23 2,036 2,437 1,702 44 -401 334 1,992| 28-Dec-23
USDJIPYZ23 7,574 8,876 4,998 1,782 -1,302 2,576 5,792| 28-Dec-23
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Date Time Currencylmpact Detail ActualForecastPrevious
Sun 8:45am CNY Caixin Manufacturing PMI 50.6 511 51.0
Oct1 CNY Caixin Services PMI 50.2 52.0 51.8
Tentative  JPY -BOJ Gov Ueda Speaks
Mon 9:00pm usD ISM Manufacturing PMI 49 47.8 47.6
Oct 2 uUsD ISM Manufacturing Prices 438 489 48.4
10:00pm  USD [ Fed Chair Powell Speaks
usD FOMC Member Harker Speaks
Tue
Oct3 9:00pm uUsD JOLTS Job Openings 8.81M 8.83M
Wed 3:15pm EUR ECB President Lagarde Speaks
Oct All Day All OPEC-IMMC Meetings

4  715pm usD
@:00pm usD
11:00pm EUR

ADP Non-Farm Employment Change 155K 177K
ISM Services PMI 53.5 54.5
ECB President Lagarde Speaks

.CPI YoY 0.7% 0.9%

Thu
Oct5 10:30am THB

3:30pm  GBP
7:30pm  USD
Fri 7:30pm  USD

Construction PMI 50.0 50.8
Unemployment Claims 204K
Average Hourly Earnings m/m 0.3% 0.2%

Oct 6 UsD Non-Farm Employment Change 168K 187K
usD Unemployment Rate 3.7% 3.8%
11:00pm UsD FOMC Member Waller Speaks
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kil Take Profit WofaivuSoeutuosuduaalu wu:th k1S Trailing Stop
AAUNISUSKISOOMSADIULEYY 18U UgUQa Stop Loss kavoinisimdviulu
ouldmls 2-3 IMuavAUIEYY (2R-3R)

** = Trend Following s:&:du uuzth EMA10 i Timeframe 60, EMA4O0 fi
Timeframe 15
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Appendix SET50

%) Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
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“';&:’;‘j"‘” Total Gold ETFs flow USSfoz Global gold ETFs flow
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Hedge fund gold future net Long position and Geld spot

— Managed Money Gold Future Net Long Position (LHS)  —— Gald spot (RHS)
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auncels Premium/Discount Gold spot in India
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Gold Futures & Options Commitments

Theusand
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Appendix Currency

Fund Flow future net Long position and EURUSD EURUSD Futures & Options Commitments

Thousand
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Fund Flow future net Long position and GBPUSD - . GBPUSD Futures & Options Commitments
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Fund Flow future net Long position and USDJPY = " USDJPY Futures & Options Commitments
OLISan:
Thousand === Asset Manager EEELeveraged Funds s USDUPY {RHS) Conlracls = Total Open Interest (LHS)  —— USDUPY (RHS) ()
Comracls 400 160,00
155.00
350
150.00
14500 300 140,00
140,00 250
135.00 200 120,00
130.00 150
125.00
100 100.00
120,00 S2222RREER oGS
Mo o N oM M @M om om o¢m o@m | m o b = A S T L L L
IR SRR EEEEE SN 3453352388238 482838482%3
3 é g £ £ 2 2 2 =

Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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