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SET50 FUTURE

SETSD Index Futures Sep-23 (S50U23) Lot
i . vowme |
I o bote 1-Sep-23 Institution | Foreign Retail
e Long 16,655 71996 83,781
| i 1952.00
I| 958,00
" B bm Short 17,578 69,270 85,584
1956.00
1955.00
e = I- - I' I ™ 95400 Net -923 2,726 -1,803
PG Al )
Sl e W Accumulated Net W -3,218 1,406 -8,188
BT : iss000
. B * Accumulated Net M 13.426| -31.438 18,012

A 952.20 . 960.00

Technical View

uudsldu vdu
ALu=Un

« nselivovyu il Position T Let's Profit Run (TAthktinlu Action ) / énkindvliid Position sosimsgdown
a2 udoiwa Long Wolideyeyrnaudotu 15 low vavurivnduasitu 9a Stop Loss / uosu A Wugaa 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

FUoKdma SET50 Index Sideway Gamuiodumeluus:ina ioutwalng Susvms A1a 0.78%YoY doullodudiv
Us:tinA @amu PMI MAUSMSakSy Suws, A01auiuosuadatnisdnoniu SUWQREUT KINLaULASUZR0aKSgavAL
udvunsv kuulk FED duaonifado lwonooul\)UlWoTHeU?unsoUlUmuwn 2% WulodunaduaalaRu KinUs:DuIN
EYG oeﬂusmu -1SD aaﬂu[zfuuww 91110 Upside uo\mamKuYnU luaourmsnmuumonauans*nmsm\)\nuahsa Usuao
du a.noumnmsm\)\numsunauaauoamnuu uddaotay PMI mMAMSKWaQ USudodu azRoudvmsiudouovma
iAsugholuaunna naduli FED nunanlu975’lus~qua\> 3uiima SET50 Index Sideway

I Oichangs (ontrach —
1-Sep-23 1D w 1™ 1D 1w 1™
S50U23 501,555 530,816 466,119 515,019 -29.261 35,436 -13,464 | 28-Sep-23
S50V23 58 58 48 T 0 10 47| 30-0ct-23
S50X23 43 0 0 0 43 43 43| 29-Nov-23
S50223 89,798 91,478 84,650 80.41 -1.680 5,148 9,387 28-Dec-23
S50H24 15,849 15,644 15,434 14,278 205 415 1,571 28-Mar-24
S50M24 Mn172 1,154 8,639 7,494 18 2,533 3,678 | 27-Jun-24
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GOLD FUTURE

Gold Online Futures Sep-23 (GOU23) Lot

o0 “

B
195900 1-Sep-23 Institution | Foreign Retail

1957.00

B f:f_f‘f Long 531 12,777 1,783
S ] 195400
" I o 1953.00

'|||. i 195200 Short 897 13,791 10,403
I i r r 1951.00
| R A - 1950.00

e vt A b s Net -366 1,014 1380
i E | "l 184700
= 1946.00

y IJ .|'|‘” E 1845.00 Accumulated Net 1w -1.408 21,340 -19.932
1 'l 1 I @E 194400

b ':V':x 0 o T 0 e 8 T S S e ,‘sz S e ¥oh 21'352 _22'306

A1,942.20 . 1,959.80

Technical View

uuoliiv Euradluvian masiMauisaduikiio Fibo 38.2% (1967.5) o:wWasuuusliuuuidu
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

FUaKima novr Sideway AulisoGiamudolaumsdnoviuuanMALALAS ANQ 1.69 LLEUILKLY, 50s1MSIVVIU
Aa 3.5%, PMI mAMSWaauovaksy ma 46.9 mnﬁmaumsuaﬁoh’oenu1l§'ue'ouc‘1'o avdeyeyreuls FED {lidovdu
oomua"(Umnnmu 1Wulodusimnovm luamunmummsuanoahsaqsw\nu PCE 00nu1 3.3%YoY, 0.2%MoM a1
A UONYINTFVSIBVIURUOSUAIAAMSIVVIUR 2.28 LFUSIBTENIIAAR 2.36 LaUs18 KUulk Dollar Index udvAdu
AOAUNOLFN aouUooawumuua\)na\)nﬂuaUmhnmum ETF ua: Hedge Fund Gusvugaonu dou Real Demand
nauuuswonalua\) 9110 Downside yovnavA Gamuuleuvigmsns:QUIASUYADUDVISY KU Real Demand 913U
3utima novM Sideway

| Oichange (contract -
1-Sep-23 1D W M 1D W ™ =
GF10V23 9,390 8,120 4,623 3,430 1,270 4,767 5,960| 30-0ct-23
GF10Z23 2,600 2,733 1,013 837 -133 1,587 1,763| 28-Dec-23
GFV23 171 184 180 147 -13 -9 24| 30-0ct-23
GFZ23 69 100 34 36 -31 35 33| 28-Dec-23
GFG24 1 2 0 0 -1 1 1| 28-Feb-24
GFZ23 69 100 34 36 -3 35 33| 28-Dec-23
GOU23 27,408 29,394 33,250 32,687 -1,986 -5,842 -5,279| 2B-Sep-23
G0Z23 13,727 14,690 14,569 16,104 -063 -842 -2,377| 28-Dec-23
SVFU23 1,341 1,389 1,300 1,202 -48 41 139| 28-Sep-23
SVFZ23 563 556 403 382 7 160 181| 28-Dec-23
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USDTHB FUTURE

USD Futures Sep-23 (USDU23) i Lot
éamsoo
Feoroo 1-Sep-23 Institution | Foreign Retail
B ;
| " pgesen Long 24,470 31N 15,313
I i
|". A |  vpevo Short 15,701 643 23,750
' :
I EMBZSOU
JI il ! o F T Net 8,769 -332 -8,437
. J’@;_ .I %msooo
s basasoo Accumulated Net W -8,508 -627 9,135
NLH )t r' o 3480000
o =~ — I o Accumulated Net M 48,010 1672 -49,582

A 34.97 . 35.11
m USbDuU23 M 34.90 Resistance B 35.05 -0.09

Technical View

wusldv gownaaluvitu
AUzt

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

FUaKlma USDTHB Sideway damu Jodemealuus:ina iSuWalng 5udvais ma 0.78%YoY kindindimaidutode
ABuINlkudvm doudodudivds:ina Gamu PMI mAUSMSaKsg Suws, Ao1auuasSuadaanIs31vvIu SuWgKRaud
mnlaumsuonoahsoa\)n\nw\mﬂso kuulk FED duconibado lwancmul\)mwdhaa'tunsauwmuwn 2% Wulode
nnqummuum?hooum luooupmsnmuummauenswmsowmuahso Usudodu a-naumnmsm\)\nunlsunauaau
oamnuu uddolay PMI MAMSKEQ Usudodu a.nauawmsvsluclouo\)mnmsuano'tuaumc\ nadulik FED Avaontle
?5Tus~nua\) 3utina USDTHB Sideway Down

I ] Oichange(eontract) |
1-Sep-23 1D W ™ 1D W ™

Usbu23 103,624 98,786 105,596 70,986 4,838 -1,972 32,638 28-Sep-23
USDV23 3,566 2,942 2,000 22 624 1,566 3,544 | 30-0ct-23
USDX23 0 0 0 0 0 0 0| 29-Nov-23
usbDZz23 50,299 50,481 36,696 21,521 -182 13,603 28,778 | 28-Dec-23
EURUSDU23 5,376 5,239 5,347 3,383 137 29 1,993| 28-Sep-23
USDJIPYU23 12,449 13,152 9,985 7,193 -703 2,464 5,256| 28-Sep-23
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Appendix TFEX

Date Time Currencylmpact Detail Actual ForecastPrevious
Mon
Aug 28

Tue 8:00pm  USD

Aug 29 9:00pm  USD

usD

Wed All Day EUR

S&P/CS Composite-20 HPI y/y “12%  -15% -17%
CB Consumer Confidence 1061  16.0 17.0
JOLTS Job Openings 8.83M 949 9.58M
German Prelim CPI m/m 0.3% 03% 0.3%

Aug 30 2:00pm  EUR Spanish Flash CPI y/y 2.6%  25%  2.3%
7:15pm UsD ADP Non-Farm Employment 177K 194K 324K
Change

7:30pm  USD Prelim GDP g/q 2.1% 24%  24%

usD Prelim GDP Price Index g/q 2.0% 2.2% 2.2%

9:00pm  USD Pending Home Sales m/m 09% -08% 0.3%

Thu 830am  CNY [ Manufacturing PMI 497 491 49.3

Aug 31 CNY Non-Manufacturing PMI 51 51.3 51.5
2:30pm  THB [ Current Account -5445M  $125M  $1449M

4:00pm  EUR Core CPI Flash Estimate y/y 5.3% 5.3% 5.5%

EUR CPI Flash Estimate y/y 5.3% 5.1% 5.5%

7:30pm  USD Core PCE Price Index m/m 02% 02% 02%

USD Unemployment Claims 228K 236K 230K

Fri  8:45am  CNY Caixin Manufacturing PMI 51.0 49.0 49.2

Sep1 7:30pm usbh Average Hourly Earnings m/m 0.2% 0.3% 0.4%

usbh Non-Farm Employment Change 187K 169K 187K

usD Unemployment Rate 3.8% 3.5% 3.5%

9:00pm  USD ISM Manufacturing PMI 476 469 46.4

UsD ISM Manufacturing Prices 48.4 439 42.6

_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kil Take Profit WoaivuSioautluosuduaalu wu:th Ikl Trailing Stop
AMAUAISUSKISOOMISADIULAYL 1BU YIUQQ Stop Loss kdavo1nnsimdvdulu
oulamls 2-3 MyavAIFYY (2R-3R)

** = Trend Following s:g:du wusth EMA10 i Timeframe 60, EMA40 fi
Timeframe 15
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Date Time Currencylmpact Detail ActualForecastPrevious
Mon 8:30pm  EUR ECB President Lagarde Speaks
Sep 4
Tue 8:45am CNY Caixin Services PMI 53.6 541
Sepb
10:30a THB CPly/y 0.8% 0.4%
- ™ Il
wed &:fonm GBP Monetary Policy Report Hearings
Sep 6
9:00pm UsD ISM Services PMI 525 52.7
Thu 7:30pm uUsD Unemployment Claims 235K 228K
Sep7
9:00pm uUsD FOMC Member Harker Speaks
Fri
Sep 8
Sat 8:30am CNY CPly/y 0.2% -0.3%
Sep @
CNY PPl y/y -2.8% -4.4%
Day 1 All G20 Meetings
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = ;A Take Profit Wodvusioauuussuduaall uuzthlils Trailing Stop
AAUNISUSKISOOMSADIULEYY 1EU UgUQQ Stop Loss kavoinnsimdvdulu
oulanils 2-3 iInuovAUIFYY (2R-3R)

** = Trend Following s:8:du wwu:th EMA10 fi Timeframe 60, EMA40 i
Timeframe 15
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1) Earnings Yield Gap 12M Forward (%)
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Appendix Gold

lh;:%i:ri tray Total Gold ETFs flow Ushfoz Global gold ETFs flow
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Appendix Gold

Hedge fund gold future net Long position and Gold spot

Gold Futures & Options Commitments

— IManaged Money Gold Future Met Long Position (LHS) —— Gold spot (RHS) Thousand — Total Open Interest (LHS) —— Gold spot (RHS) USSioz
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Source: Bloomberg
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Appendix Currency

Asset Manager future net Long position and EURUSD

Theusand
Thousand — Agget Manager —— EURUSD(RHS)

EURUSD Futures & Options Commitments
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. GBPUSD Futures & Options Commitments
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