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SET50 FUTURE

s

7-Aug-23 Institution | Foreign Retail
i e Long 43,694 97.510| 159,860
N B | | Short 43,472| 109937  147.655
.| f-B:.l | Net 222| 12,427 12,205
",‘";‘JI'A.‘W”} i - Accumulated Net 1w 13,248| -12,808 -440
i M‘I " — B Accumulated Net 1M -7.783|  15,350| -107.567
S50U23 A gjﬁgg Resistance B ggigg -0.5

Technical View

wudldiv s:aovmsdowndaluvitu wWhkuedolu sanisnodauusvuigntuosu Fibo 38.2% (937.3)
ALu=Un

« 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

3utima SET50 Index Sideway Up kavoinacudaougevmstiiovmeluus:inAuindu twioounruw wssatiolng
una\)oom)sau*lanuwssnnu'to?nu lUuUOOSKuunmuuolouannso'[umsoom)sama uazivuwalngus:=o01dou
ASNNIAU 90N 0.38%YoY dndiman 0.6%YoY Touswa loaomeﬂumulWe)mnsnmuwuuonmUquoahuu?K
l\)UlWOC‘nﬂO'In'ICI KInLigu MOM% simthduBuUSuUGsBuLdoIKISaaUSUGa0aD KUUI\)ULWQTKmnme Foibuwe
figoavdindnsautthkungn 2%YoY miknuv. Tumtduna\wuoenluuoa mndvonmsuUs:iiuyariuov SET50 lagds
EYG oglus:du -1SD 10us: ounnamhuuwoaﬂnsu s:ias:dvusvngimisius:a:dolU dougoagns TFEX uovdvsa
Wa Short Usuieu 12,000 deyeyr wsounu Ol fusudoavus:uieu 5,000 Adeyeyn

I Oichangs (eontrach —
7-Aug-23 1D W ™ 1D W ™M
$50023 45 42 47 52 3 -2 -7|30-Aug-23
S50U23 508.475 515.019 544,338 574,860 -6,544 -35,863 -66,385| 28-Sep-23
S50V23 1 1 2 0 0 Q 1| 30-0ct-23
S50Z223 80.567 80.411 79,520 74,424 156 1,047 6,143 | 28-Dec-23
S50H24 15,106 14,278 15,231 16,690 828 =125 -1,584| 28-Mar-24
S50M24 7,952 7,494 7,078 3,895 458 874 4,057 27-Jun-24
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GOLD FUTURE

1975.00
197008 7-Aug-23 Institution | Foreign Retail
| Long 1369 30,035 17.877
] Il ol . !
| 'II - |] Short 1464 25,429 22,388
l.l’ Lt . |. | II ; 4 R 155429
el A ™ - Net -95 4,606 -4,5M
J " T— Accumulated Net W 344| 16,395 16,051
e
5 l J‘I @;" EE ) [ () s A P e == Amumlataj NEt 1M 199 _4‘255 4.056
A 1,949.70 1,965.10
GOuU23 Resistance 18.4
1,944.90 B 1,959.60

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

utima nove Sideway Down ($U0deTkiq Wwdull doullodeWugiuvevnovmludUaikishuu ETF ua: Hedge Fund
dusvuigoonin KavoNAGIIaUIASUgNoUoLaKSFUTLUNSPAFINAIA dou Real Demand nduiiusvBodaltion s1ia
Downside yovnov lus:a:aalu damuuiasmsns:AuIAsSUgRoUaLdU KUu Read Demand yovnavr{us:g:colu

[ orchange (contract) Expire
7-Aug-23 1D w 1M 10 w ™
GF10Q23 7,935 8,959 7,705 8,726 -1,024 230 -791|30-Aug-23
GF10V23 4,193 3,430 3,898 2,476 763 295 1,717| 30-0ct-23
GFZ23 34 36 30 24 -2 4 10| 28-Dec-23
GF023 202 193 206 175 9 -4 27|30-Aug-23
GFV23 143 147 157 142 -4 -14 1| 30-0ct-23
GFZ23 34 36 30 24 -2 4 10| 28-Dec-23
Gou23 38,895 32,687 41,862 43,835 6,208 -2,967 -4,940| 28-Sep-23
G0Z23 18,390 16,104 21,336 9,491 2,286 -2,946 8,899| 28-Dec-23
SVFU23 1,218 1,202 1,137 1,425 16 81 -207| 28-Sep-23
SVFZ23 321 382 262 165 -61 59 156| 28-Dec-23
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USDTHB FUTURE

USD Futures Sep-23 (USDU23) Log
prsen 7-Aug-23 Institution | Foreign Retail
B =
i : Long 17,937 1,001 31,395
It
e l| L : Short 12,762 1,330 36,241
II 34.55000
C— NT " | |"I sw.30uug Net 5175 =329 -4.846
.1|I bt &E n - 34.45000
T Accumulated Net W 19.469 1379 -20.848
I i v 34.40000
I b
) ) 3435000 Accumulated MNet 1M -2,725 -1186 3,91
e .
A 34.59 . 34.77
UsDU23 Resistance -0.19
34.51 B 34.69

Technical View

wusliu suiodluviav masimausadukliona1uud Fibo (38.2%) 34.75 9:naudaluuidu
AUzt

« Aselivovdu $051A1 Breakout U2 B 1810uQa Wa Long ua:lsga B 10U Stop Loss / sosi1meowndo
uaowa Long jelideyay1naudoiu udolgsa Low Wu0ad1vdL Stop Loss

« Aselivovav 61 Position T4 Let's Profit Run / (Uil Position LuzUhlksos1a1 Breakout wuasu A laglgga
A K80 B 10uQa Stop Loss (IAuKkUnTu Action U) / Wa Short eoilideyeyinauaosav udolssim High Wuga
9105Vv stop Loss

Note *, ** (8 ulWuLGUA1S Take Profit Tu Appendix TFEX)

Fundamental View

3utima USDTHB Sideway Down kavoinacugatouvovmsiiiovmeluls:inAuindu ioouisuw wssawalng
una\mnm)samanuwssnnu’to'(nﬂ lUuUooanuunowuuolouannso'tumsoom)sw*na uazivuwalngus:=odou
ASANIAL 00NN 0.38%YoY dndman 0.6%YoY lagsioa: loanmsﬂumulW001ns1mu1uua\m\)lUquaahuuTh
l\)UlWOCl‘IﬂO'IFnQ KIARgu MOM% stmuiuEuUsSudodundomsaausudoanan zsmuulWe)na\)n\)mnomsouuh
KB 2%YoY Miknuv. Lisnbudeovduaanibado

[ I Oichange(ontrac) |
7-Aug-23 1D W ™ 1D W ™

uUsbDQ23 2,330 2,757 2,558 2,460 -427 -228 -130|30-Aug-23
uUsDv23 22 22 6 0 0 16 22| 30-0ct-23
Usbu23 75,732 70,986 73,928 75,233 4,746 1,804 499 | 28-Sep-23
usDz23 20,783 21,521 19,850 7,636 -738 Q33 13,147| 28-Dec-23
EURUSDU23 3,222 3,383 3,070 2,038 =161 152 1184| 28-Sep-23
USDJIPYU23 7,224 7,193 8,965 7,604 | -1,741 -380| 28-Sep-23
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Date Time Currencylmpact Detail ActualForecastPrevious
Mon 10:30am  THB CPly/y 0.4%  0.6% 0.2%
Aug?7 7:15pm usD FOMC Member Harker Speaks
Tue
Aug 8
wed 8:30am CNY [lcP vy -0.5%  0.0%
Aug @ CNY PPl y/y -4.0% -5.4%
Thu 12:01am uUsD 10-y Bond Auction 3.862.5
Aug 10  10th- CNY New Loans 770B  3050B
15th
7:30pm usD CPIm/m 0.2% 0.2%
uUSsD CPlyly 3.3% 3.0%
usD Core CPI m/m 0.2% 0.2%
usD Unemployment Claims 231K 227K
Fri 3:15am usD FOMC Member Harker Speaks
Augt 1:00pm  GBP [l coP m/m 0.2%  -0.1%
GBP Prelim GDP q/q 0.0% 0.1%
7:30pm uspD Core PPI m/m 0.2% 0.1%
UsD PPl m/m 0.2% 0.1%
9:00pm USD Prelim UoM Consumer Sentiment .7 .6
uUsD Prelim UoM Inflation Expectations 3.4%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kAl Take Profit WoavuSioautuosuduaalu wu=th K18 Trailing Stop
AAUNISUSKISOOMSADIULEYY 18U UgUQa Stop Loss kavoinnsimdviulu
ouldnls 2-3 invavAcWIFYY (2R-3R)

** = Trend Following s:8:4u wuzth EMA10 i Timeframe 60, EMA4O0 fi
Timeframe 15
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Appendix SET50

] Earnings Yield Gap 12M Forward (%)
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PE 12M Forward(X)
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lh;;:rg tray Total Gold ETFs flow USSioz Global gold ETFs flow
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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 " i EURUSD Futures & Options Commitments
OLISAN,
Theusand — Asset Manager —— EURUSD (RHS) Contracts — Total Open Interest (LHS) ~ — EURUSD (RHS) (8
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Asset Manager GBPUSD future net Long position and GBPUSD — GBPUSD Futures & Options Commitments
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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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