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SET50 FUTURE
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Technical View

wusldiv gownasluvitu
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« 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

3utima SET50 Index Sideway AutiGamu PMI mAUSMsarsg ma 52.5 KIAINA3IAQ LEaLNUDUIAAMAUSMS
goavLdvuAsSY dowalik FED a\)n\momua?us-oua\) AaduaalaRu Kinus:iuon EYG oglus:au -1SD aglulsuuwo
$11ia Upside vovaarakulng iijooufsiuitnavnudvosia {a Short 15,000 afyfyw ua: Ol Usudoduav 12,000 A
deyeyn doudotauibuious:odou a.a. WuSWwenado 0.88%YoY 1Svaoyu 3 1Woudadolia:aunsn Bloomberg
Consensus AQNA 0.6%YoY UooaHannlsmo'(m\)utWQUsuuummnmsa\wuua\)sm1u1uuwetwa\) (u1uu1uuzsuua.
ufalsood) AUSudumusimihbudauaaialan a\ma'thhuooeuqn'tu?vmmsua 1nSovaNULNEaD 0.98%YoY veu:i
KusasIMAUAIIKISUA:IASovaUTLTUeanagodududu 0.7%YoY

I Oichange Geontrach —
5-Sep-23 1D W ™ 1D W ™
S50U23 510,608 524,019 487,562 520,306 -13,41 23,046 -9,698| 28-Sep-23
S50V23 59 58 47 ! 1 12 48| 30-0ct-23
S50X23 49 49 0 0 0 49 49| 29-Nov-23
S50Z223 95,308 95,16 88,272 84,535 192 7.036 10,773| 28-Dec-23
S50H24 17,877 17,458 15,364 15,292 419 2,513 2,585| 28-Mar-24
S50M24 12,971 12,382 9,782 9,547 589 3,189 3,424| 27-Jun-24
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Gold Online Futures Sep-23 (GOU23) Lot
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1042
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e = 51937.50
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L 2 X @ 193000
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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

3utina noveh Sideway Down Autidamu PMI MAUSMSaKSg Aa 52.5 KIALIANSIATA uaavsiluaunAaNAUSMS

goavudvunsy dowalik FED a\)n\mamusﬂus auav lUuUOaanonusmma\)m aouUooawumuueoneom’tuadmhn
#uu1 ETF ua: Hedge Fund (BunduunusvBo dou Real Demand 1SUB:aouUsLFO F11ia Downside yoLNDVA OGN
uloungmsns:QUIASUZADUOVISY KU Real Demand 91AdU

| Ofchange (contrach -
5-Sep-23 1D W M 1D 1w M e
GF10V23 10,901 11,436 6,105 4,027 -535 4,796 6,874| 30-0ct-23
GF10Z223 3,543 3,402 1,323 1,060 141 2,220 2,483| 28-Dec-23
GFV23 172 174 175 117 -2 -3 55| 30-0ct-23
GFZ23 73 75 45 51 -2 28 22| 28-Dec-23
GFG24 3 3 0 0 0 3 3| 28-Feb-24
GFZ23 73 75 45 51 -2 28 22| 28-Dec-23
Gou23 22,269 36,022 32,267 29,392 13,753 -9,998 -7,123| 28-Sep-23
G0Z23 11,514 19,606 17,180 14,136 -8,092 -5,666 -2,622| 28-Dec-23
SVFU23 1,282 1,448 1,277 1,345 -166 5 -63| 28-Sep-23
SVFZ23 640 624 426 335 16 214 305| 28-Dec-23
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USDTHB FUTURE

USD Futures Sep-23 (USDU23) Lot
.!S.SSODﬂ
B 5-Sep-23 Institution | Foreign Retail
A S5 Long 26,579 453 22,108
- I.I. I_l'l h '%
e 35 3000 Short 18.342 &4 30,734
v I| -I 35.30000
——— 35.25000 Net 3,23? 389 ‘8.62(}
]IJ ]_ Jl 35.20000
i ‘rf = . Accumulated Net 1w 19,392 -428 -18,964
e / ¥ :"'1 t 35.15000
(s - . i Accumulated Net 1M 56,052 2,238 -58,290
o fr = B P b B B P B P fu fu Fu Re fom w fou fou fon fee e e pe g f J
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Technical View

uudldu v1du
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

3utima USDTHB Sideway Up Auti@gaanu PMI MAUSMISaKSY Ma 52.5 KAAnIIAQ uao\)dﬂuoumnmnu:?.ms
goavudounsv dowali FED doavaanibelus: :GUgv lUquoanooummumn?naaum luamunmuumolam\)mWQ
Us:Sdou a.a. Wudwenado 0.88%YoY 1Svdodu 3 Wdoudadoua: a\)ﬂ:n BIoomberg Consensus man 0. 6%YoY
Uoosnannls\)no'tm\)ulWQUsuuummnmsawuuuoommumuwolwa\) (u1uu1uuzsuua ufialsood) nUsuuumus1m
thjuduaaalan a\)wa'lhhuoqouqniu'lummsua 1nSoLAUYNYAD 0.98%Y0Y UaU:NKUIASIMAUAIDIKISILAIASOD
duliiiueanasoduguiu 0.7%YoY

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

Usbu23 103,432 111,137 93,394 76,473 -7,705 10,038 26,959| 28-Sep-23
uUsbv23 2,910 3,875 1,973 23 -265 Q37 2,887| 30-0ct-23
USDX23 438 1,470 0 0 -1,032 438 438 | 29-Nov-23
usbDZz23 41,661 48,904 40,864 22,241 -7.243 797 19,420 | 28-Dec-23
EURUSDU23 5,405 5,514 5,225 3,356 -109 180 2,049| 28-Sep-23
USDJIPYU23 12,664 12,983 14,503 9,641 -319 -1.839 3,023| 28-Sep-23
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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 51.8 53.6 541
Sep5
10:30am  THB [l cP v/y 0.9% 0.6%  0.4%
e~ Gdopm GBP Monetary Policy Report Hearings
Sep 6
9:00pm UsD ISM Services PMI 52.5 52.7
Thu  7:30pm usD Unemployment Claims 232K 228K
Sep?7
9:00pm usD FOMC Member Harker Speaks
Fri
Sep 8

Sat  8:30am CNY

CPly/y 0.2% -0.3%
Sep @

CNY PPl y/y -3.0%  -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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Appendix SET50

1) Earnings Yield Gap 12M Forward (%)
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Appendix Gold
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Appendix Gold

Hedge fund gold future net Long position and Gold spot Gold Futures & Options Commitments
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Appendix Currency

Asset Manager future net Long position and EURUSD A EURUSD Futures & Options Commitments
Thousand — Asset Manager — EURUSD (RHS) Contracts — Total Open Interest (LHS)  — EURUSD (RHS) (3)
Contracts [£7]
950 130
500 125 %00
450
g 120 850 120
350 115 200
300 1.10 =0
b 250 110
200 1.05 650
150 1.00 600 1.00
00
50 095 550
500 0.90
a 0.50 LT - T = T = R = T = = T = T . i ol ol I 5 L o SO B o e o 3
I T I T T T I T I —.::;Fgg;g;:ﬁvﬁ';g'rwg'gw
$3EELEEEEEE25EEFE538°% 5553255§533258§5255525§853
Er-§e~"3Tr~82agRF -y
Source: Bloomberg,CFTC Source: Bloomberg,CFTC
Asset Manager GBPUSD future net Long position and GEPUSD Futures & Options Commitments
GBPUSD Theusand i
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pasitHanager net Long position and USDJPY r Asset Manager future net Long position and USDJPY
Thousand — Asset Manager  —— USDJPY (RHS) c'l?\"mg — heseshanager == UBDUEVRKS) {Yen)
Contracts (Yen)
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