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SETSO Index Futures Dec-23 (550223) ls98.00
1896.00
- 5-0ct-23 Institution | Foreign Retail
B Lon 29,981 131,305 13,619
| o g

IA _l I {86600

PN LA L Short 30.089| 135865| 108,951
[ ] 1882.00
100U

7500 Net -108 -4,560 4,668
i876.00

i a0 Accumulated Net 1w -3,873| -53.286 57,159
870,00

o000 Accumulated Net 1M -5,570| -133,170| 138,740

A 884.40 . 893.70

Technical View

wusldiv surodluviav
ALLU=UN Action

« Aseliuovdu sos1m Breakout uuomu B W610uQa Wa Long ua:ldga B 10u Stop Loss / sos1Meownao
uaowa Long luauafyfymaumouu uao‘tus1m Low 10uQad105v 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 G0MU MSHIVVILUDAMAMSIALAS AQ 1.71 LEAUTILKLD LAz SASINSTIVLVIU AO
3.7% KINA21AUIASUYNDISUB:a9d2 Nadu Bond Yield Wulodsryuaaraiu lagrmnus:iuyar SET50 Index Gog
EYG wudeglus:au -2SD aglulsuuwv lagrkanq mmnmsn Bond Yield USUGoZU 0o URRIUL AS:NSOOWIETSE
s1gvIUGdIAUIBUIWOWUU 29onW1 0.3%YoY dnsmaf 0.6YoY antkau1on L1asmsaariiw ua: :asoihudwaldn
aasa: 30 UINGOANS FOUIBUIWOWUZIU 99AU1 0.6%YoY dindiMaR 0.7%YoY LINavnuvBIGIVAY Short TFEX
12,000 deyayn ud Ol USudioanav 33,000 Adeyeyr

| Oichange (eontrach
5-0c¢t-23 1D W ™ 1D W ™ =

S50V23 5989 5,977 6,042 60 12 -53 5,929 30-0ct-23
S50X23 49 53 54 56 -4 -5 -7| 29-Mov-23
S50223 575,291 599,126 587,627 103,834 -23,835 -12,336 471,457 | 28-Dec-23
S50H24 59.413 66,135 52,587 19,076 -6,722 6,826 40,337| 28-Mar-24
S50M24 25,019 270346 21,9486 14,014 -2,017 3,053 7.005| 27-Jun-24
S50U24 1,135 8,664 574 0 -929 1,161 7.135| 27-Sep-24
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Gold Online Futures Dec-23 (GOZ23) 1 Lot
11862.50
186000 5-0ct-23 Institution | Foreign Retail
. I
L hessoo Long 1,897 18,358 13,945
It r . B =
| I i 7o) Short 1056 20,703 12,441
" il l ' ' == 184750
— . I Lt s Net 841 -2,345 1504
I'r d b i T :mz.sé
W LA 18000 Accumulated Net W 2,589 13,356 10,767
— {183/50
CL fssoo Accumulated Net M 1,465 15,332 13,867
A1,844.00 . 1,857.50
GOZ23 ’ Resistance ’ 26.1
1,838.40 B 1,852.40

Technical View

wusldu vhav
ALLU=UN Action

« nselivovyu sos1A Breakout uoadu B 1310ua Wa Long ua:139a B 1u Stop Loss / sos1A6ownao 1A
Wa Long Walideyay1naudodu uaoldsia Low 10UQad105v 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 @aMmu AISFILLIWUDANMANISIALAS AN 1.71 LFUCILKLY LAz SASINISTIVLIU ANQ
3.7% KINADIAULASUZADISUB:aada nadu Bond Yield KUUSIAINOLAY WoouRruLakSgUs:MAGDIaUguasUSasT
Ms31o0U 99U 2.07 uauau thatAgvAan 2.11 uauau doulodewuguvevnavmluduaikiniuu ETF ua: Hedge
fund goAviusvure dou Real Demand 913U GusvEoaaav a Downside novA1 KinUs:inABuulouiens:au
sugnoWuIdUo:IlulodukyunovM

o Ol change (contract) e
5-0ct-23 1D 1w 1M 1D w 1™
GF10V23 7,950 8,808 12,377 10,998 -948 -4,427 -3,048| 30-0Oct-23
GF10Z23 6,226 5,828 6,145 3,728 398 81 2,498| 28-Dec-23
GF10G24 2,931 3,344 2,326 507 -413 605 2,424| 28-Feb-24
GFV23 214 217 215 179 -3 -1 35| 30-0ct-23
GFZ23 145 132 120 91 13 25 54| 28-Dec-23
GFG24 109 142 92 38 -33 17 71| 28-Feb-24
G0Z23 39,619 38,639 35,651 17,552 980 3,968 22,067| 28-Dec-23
GOH24 7,504 7,118 540 0 386 6,264 7,504| 28-Mar-24
SVFZ23 2,700 2,385 1,490 646 315 1,210 2,054| 28-Dec-23
SVFH24 406/ 457 1 0 -51 405 406| 28-Mar-24
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USDTHB FUTURE

USD Futures Dec-23 (USDZ23) Lot
I| s 3690000
I Sove -Oct- nstitution | Foreign etai
I, 5-0ct-23 Instituti Foreig Retail
36.80000
Long 27,212 288 28,695
| | 1 I | 3675000
]| l| . mmm Short 26,190 35| 29,970
|
1 A ik Net 1.022 253 -1.275
I.Il 36,60000
T Accumulated Net W -6,178 894 5,895
" ) VII.l
__D sesicn Accumulated Net 1M 3,759 -606|  -3,520
N = S = |

A 36.66 36.86

Technical View

wusldv gownaaluvitu
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 Sldeway Up Gamu msdrvoviuuonmamsiauas A1a 1.71 uaucnuhuo ua: oms1msm\)\)1u AQ
3.7% mnmotaumsuanmsumaono naqu Bond Yield lUuUOOUKuuml\)umnimw\)m WoouAKUL NSNSV
(Watavietd] swmunmaumumlowumu 9911 0.3%YoY dwndman O. 6YoY aauion pasmsaamiw wa:asodiu
dwalsn aasa: 30 uIndoaas aoummWawumu 20ALN 0.6%YoY dindiMan 0.7%YoY laglugovd unavnucvsa
gvAVYIYRU, bond ua: short TFEX lUun1wuaun1snluunuIKaeon

[ | Oichangofeontrac) [
5-0ct-23 1D W ™ 1D W ™

usDv23 14,683 16,993 9,955 2,930 -2,310 4,728 1,753| 30-0ct-23
USDX23 7,920 9,586 3,925 230 -1,666 3,995 7.690 | 29-Nov-23
USDZ23 114,018 107,187 90,317 40,250 6,831 23,701 73,768 | 28-Dec-23
USDH24 15,305 16,628 3,133 0 -1,323 12,172 15,305| 28-Mar-24
EURUSDZ23 1,598 1,849 2,366 70 =251 -768 1,628 | 28-Dec-23
USDJIPYZ23 8,845 8,078 7,419 1,861 767 1,426 6,984 | 28-Dec-23
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Appendix TFEX

Date Time Currencylmpact etail A alForecastPrevious
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 usD ISM Manufacturing Prices 458 489 48.4
10:00pm  USD [l Fed chair Powell Speaks
UsD FOMC Member Harker Speaks
DTCt‘::eS 9:00pm  USD -JDLTS Job Openings 9.61M 8.8IM  8.83M
Wed 3:15pm EUR ECB President Lagarde Speaks
Oct4 All Day All OPEC-JIMMC Meetings
7:15pm usD ADP Non-Farm Employment Change 89K 154K 177K
9:00pm UsD ISM Services PMI 53.6 53.5 54.5
11:00pm EUR ECB President Lagarde Speaks
Hiy 10:30am  THB - CPI YoY 0.3% 0.6% 0.9%
Oct5
3:30pm GBP Construction PMI 45.0 50.0 50.8
7:30pm UsD Unemployment Claims 207K 211K 204K
Fri ~ 7:30pm UsSD Average Hourly Earnings m/m 0.3% 0.2%
Oct o6 UsD Non-Farm Employment Change 171K 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

%1 Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
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Thousand troy
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Hedge fund gold future net Long position and Geld spot Gold Futures & Options Commitments
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Appendix Currency

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