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SETSO Index Futures Sep-23 (S50U23) Lot
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Technical View

wusldiv gownasluvitu
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

3utina SET50 Index Sideway Down SguuasAavyovjJu UNav3I o:iMsiNsALBLAIBULEU KINADURUKOULAU
W Wulodgnaduaaraiuieds KinUs:uon EYG aglus:au -1SD oglulsuuwv $1ria Upside vovaaraiulng o
o1unmumuna\)nucn\)um Wa Long 500 &eyeyn ua: Ol USudodiu 17,000 Adeyan doudolaulAsygRoaksgIsI1IIIU
QuosuadaanIs3 1o 2. 16 uauswmnommomsmn 2.3 uausigua: acavonduarknouktif 2.29 uaus1e yeu: A
swmuwuosuaoaomsnalua\)n 1.67 A usr1wdindii Mamsedn 1.7 Ausrguazaaavoindumkaoukiing 1.72 d1usieg
om\)'tsnmumaKa\)mnsw\nummaum\muwumonsmacneuunuwusumssamaahsmow 2 ua: 10 Ydsuav aoumv
Dollar Index udvAmdudettioo lag CME FED Watch TkukUns10 92% i FED o= n\monluaTons-numuamsumsUs-uu
3ui 20 n.g.

T Olshenge(eontasd | g
7-Sep-23 1D 1w ™ 1D W ™

S50U23 557,135 544,639 530,816 488,236 12,496 26,319 68,899 28-Sep-23
S50V23 57 58 58 10 -1 -1 47| 30-0ct-23
S50X23 56 55 0 0 1 56 56| 29-Nov-23
S50Z223 103,107 98,568 91,478 82,687 4,539 1,629 20,420| 28-Dec-23
S50H24 18,780 18,933 15,644 16,275 -153 3,136 2,505| 28-Mar-24
S50M24 13,444 13,368 1,154 7,940 76 2,290 5,504| 27-Jun-24
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GOLD FUTURE

Gold Online Futures Sep-23 (GOU23) Loy
. 1‘:33600
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ll =
| e & | ll R ] Short 950 19,908 10,720
— I M T T SRS
T ‘ - 152521 Net -90 -4,219 4,309
M = az100
J’i Hl @: :gfgg Accumulated Net 1w -2,820 -12,164 14,984
ki = 191800
L e
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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

OUUFTIQ navA Sldeway aaomu l\)UlWOHKSUh\)N\)NNaﬂlla uslna Tuduaikkiin luonunmumansasw\nuwuasu
adatnisoioviun 2.16 uauswmnmnmomsmn 2. 3 uauswua anaomnadmmaunum 2.29 Ilaus9 yeus n
S'IEJ\)'IUNUOSUE!OE[QH'ISCIO[UO\)D 1.67 enuswmnommnmssun 1.7 &auseua: aqa\)mnaUmmaumm 1.72 &aushe
OfJ'lDISﬂCI'IUﬂ'IUKa\)O'lﬂS'lEl\)'lUCIOIEIUU']\)CIUWUO'IOCIS'INGCIOUIIHUWUSUCISSGU'IGGKSGCIO'ISJ 2 ua: 10 Udsuav aoumv
DoIIar Index llU\)ﬂ"IUUGOlUO\) lag CME FED Watch TKU1HUﬂS'lO 92% n FED ot F\\)(\OﬂlUUYOhS-GUlOU’éﬂHSUﬂ'\SUS Né 1V
oun 20 n.9. aouUooawumuua\)na\mﬂuaUmKnmum ETF ua: Hedge Fund lSUﬂaUU1UllS\)UO dou Real Demand
lSUU.aOllS\)BO 91110 Downside yovNoOYVA QOQ1UU[€JU1Uﬂ1SﬂS-QUlﬁSUQﬂOUO\)OS\) Kuu Real Demand 91n%uU

| Olchangs (contrach —
7-Sep-23 1D W ™M 1D w ™ Pt

GF10v23 11,875 11,312 8,120 4,291 563 3,755 7,584| 30-Oct-23
GF10Z23 3,767 3,906 2,733 1,006 -139 1,034 2,761| 28-Dec-23
GFvV23 175 173 184 141 2 -9 34| 30-0ct-23
GFZ23 86 82 100 38 4 -14 48| 28-Dec-23
GFG24 38 38 2 0 0 36 38| 28-Feb-24
GFZ23 86 82 100 38 4 -14 48| 28-Dec-23
GOU23 29,673 27,846 29,394 36,413 1,827 279 -6,740| 2B-Sep-23
G0Z23 18,886 14,963 14,690 14,112 3,923 4,196 4,774| 28-Dec-23
SVFU23 1,248 1,212 1,389 1,338 36 -141 -90[ 28-Sep-23
SVFZ23 658 665 556 348 -7 102 310| 28-Dec-23
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USDTHB FUTURE

USD Futures Sep-23 (USDUZ3) Lo
i
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I _3557500
|- _B T AL Long 16,379 24| 22,062
| 3550000
T 17500 Short 13171 391 24,903
! A Eis.qawu
2500 Net 3,208 -347 -2,841
::j:g Accumulated Net 1w 47,016 “M3| -46,903
55.32500
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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

3ulima USDTHB Sideway Gacw l\)UlWOGKSUh\)N\)NNamla uslna Tuduaikkin luonunmumahsaswmuwuasu
a3a0n1s31ovUR 2.16 uauswmn:nnmomszun 2.3 uausigua: a0avoNFUMKAOUKINA 2.29 LAUSIE VU
s1wvuguosuadaamsdoliioon 1.67 Ausigdindiimansain 1.7 dusiguazanavoinduaiknouking 1.72 & usg
am\)"(snmumsha\)mnswmunolaum\muwumansmanouunuwusunssouwaahsoqaw 2 ua: 10 Uusuav asu
nv Dollar Index udvmdudattiov lag CME FED Watch ?humunsw 92% i FED 2:Av0onIfal3Rs:auIGuaKrSUNS
Us:zusui 20 n.g. Tagloquu dosiauigiu, udisunauuido Bond Gamumslkavovibunuiiiofikuanagnsnisav
lus:gzdolU

I ] Oichange Gontrac) |
7-Sep-23 1D W ™ 1D W ™

usbuz23 109,893 102,939 98,786 92,481 6,954 1,107 17,412 | 28-Sep-23
USDV23 2,927 2,928 2,942 35 -1 -15 2,892| 30-0ct-23
USDX23 253 224 0 0 29 253 253| 29-Nov-23
uUsSDZ23 43,409 40,809 50,481 21,155 2,600 -7.072 22,254 28-Dec-23
EURUSDU23 4,949 4,559 5,239 5,074 390 =290 -125| 28-Sep-23
USDJIPYU23 13,175 13,611 13,152 9,522 -436 23 3,653| 28-Sep-23
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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 54.5 525 52.7
Thu  7:30pm usD Unemployment Claims 216K 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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4] PBV 12M Forward (X) accumulated net foreign and SETS0 2H23
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Appendix Gold

lhms:r::lroy 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 A EURUSD Futures & Options Commitments
Thousand — Asset Manager — EURUSD (RHS) Contracts — Total Open Interest (LHS)  — EURUSD (RHS) (3)
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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)
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC

* msavnunowIdew gavnunosAnundoyalksounounoudazuloavnu

Pi Securities i anA § 02-2057111




