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SET50 FUTURE

SET50 Index Futures Sep-23 (S50U23) Loy
. 8-Aug-23 Institution | Foreign Retail
950.00
948.00 Long 50,925 85,096 165,762
i 946.00
i S0 Short 43,882 124,539 133,362
I 942.00
s I Net 7.043 -39.443 32,400
R
FEa Accumulated Net W 21,516 =61,710 40,194
934.00
L) 3 L 0 (XTI X T I '932-00 AmumUIatEd Mt 1M 1'031 64‘668 _ésrbqg

A 936.50 . 944.60

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 Down KndvoINMsUs:IiuyaA1wov SET50 laeds EYG aglus:au -1SD Wus:aun
cnamhuuwnonnsu st uos~0\)uswwmm'ts'ius sg:dolu aouaoqans TFEX uo\)cn\)mqu Short Usuneu 39,000
deyen wsaunu Ol Aivsudaduus:uieu 18,000 Adeyeyn Woorufmu wssnlweYnUs.Uo1Tolaa\)lwuaﬂ 24 1d9v01n
6 wssh sounvkua Wu 236 1Fev doudodudivus:ina Moody aanmUsuaonmUu1woaouo\)su1msluahs<ﬂ lasli
mnwamsmms’(uansaqmumnmunaa\)mnnunus oununa\)uu msaoa\wo\at\)umnsouwn\)nowsnmsn'(umsm
flsfhdouuo ehhsum:naumsuonmuamunmumou?mdomauamauaends~mmou A.A. KkOA28109) -14.5%Y0Y LE
91 Bloomberg Consensus Us: luu'ton -13.2%YoY aaumsudIKkaa -12.4%YoY uegno Bloomberg Consensus
Us:ioulan -5.6%YoY a.neua\)m:)QUa\)nTannnoum\)oouuo

I Oichangs (eontrach —
8-Aug-23 1D 1w ™ 1D W 1™
$50023 49 45 47 47 4 2 2| 30-Aug-23
S50U23 520,306 508.475 557.454 575.271 1.831 -37.148 -54,965| 28-Sep-23
S50V23 1 1 5 0 0 6 1| 30-0ct-23
S50Z223 84,535 80,567 76,735 74,318 3,968 7.800 10,217 | 28-Dec-23
S50H24 15,292 15,106 15,424 16,229 186 =132 -937| 28-Mar-24
S50M24 9,547 7,952 6,005 3,788 1,595 3,542 5,759| 27-Jun-24
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GOLD FUTURE

Gold Online Futures Sep-23 (GOU23) Lo¢
rl lI 1957.50
T ol o Yuss.0u 8-Aug-23 Institution | Foreign Retail
B |I.l| I ey i 1952.50
} ' Long 490 15,452 10,489
I 1947.50
| Short 800 13,481 12,150
(R PN
1 1942.50
A - Net -310 1971 -1,661
T'_r....u o L 1940.00
J " T = isszse Accumulated Net W 1,090 968 -2,058
1932.50 Accumulated Net 1M -242 -1.21M 1,453
"““:E’ ’ N () (O () () ) e % [= 15 min

A 1,940.80

Technical View

wusldu vav

: 1,955.80

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

5utinna novA Sideway Down 1jooUAKIUL Moody oonwUSUaanULBotiouovsnmsluaksgd loslRkawa
o1su1ms’[uahsmmucynowlauumnmunus.oununa\wu msana\)ua\)l\)umnsouTUa\)nowmmsnTumsmm'lsn
aouuaaouUooawumuuoonoum’tuadmnnmuLn ETF ua: Hedge Fund Gusvuigoonin kavoINAAdIauIASUND
vovaksguivinsonsiAa dou Real Demand nauiiusvdodoliiov S1ia Downside uovnovA lus:a:Aalu Gamu
IasMsAS:AUIASUZADUDOVIU KUU Read Demand yavnavmlus:gzdolu

o | Ol change (contract) S
8-Aug-23 1D 1w ™ 1D w 1™
GF10023 6,363 7,935 8,911 7,383 -1,572 -2,548 -1,020/ 30-Aug-23
GF10V23 4,027 4,193 3,865 3,869 -166) 162 158| 30-0ct-23
GFZ23 51 34 36 26 17 15 25| 28-Dec-23
GFQ23 170 202 213 164 -32 -43 6| 30-Aug-23
GFV23 117 143 166 139 -26 -49 -22| 30-0ct-23
GFZ23 51 34 36 26 17 15| 25| 28-Dec-23
Gouz23 29,392 38,895 47,503 47,146 -9,503 -18,111 -17,754| 28-Sep-23
G0Z23 14,136 18,390 22,269 10,200 -4,254) -8,133 3,936| 28-Dec-23
SVFU23 1,345 1,218 1,124 1,207 127 221 138| 28-Sep-23
SVFZ23 335 321 267 170 14 68| 165| 28-Dec-23
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B 34.90000 8-Aug-23 Institution Foreign Retail
II‘I' L] lI l n m
o Long 20,485 1,809 14,664
LR I i I J
| 24.75000 Short 8,585 612 27,761
. 34.70000
—— a < 55000 Net 11,900 1197  -13.097
LL,lll i i 34.60000
T4k Accumulated Net W 27.091 2278  -29.369
" l" 34.55000
)
_" 2450000 Accumulated Net TM 10,718 76|  -10,794
ua:ym ([ ) N B 120 oo oo o0 [rews Jieas oo fiveo oo Siwi
A 34.80 . 34.95
UsDU23 Resistance -0.23
34.72 B 34.87

Technical View

wusliu navaoauvidu kdvornsimaiusaduklionaiuud Fibo (38.2%) 34.75
ALU=th

« nAseliovdu a1 Position T Let's Profit Run / éindollil Position sastamgown o udowa Long tijoi
Jeyeyrnaudotu 18 low vavurivnduasitlu 9a Stop Loss (TAUktAlu Action T) / wuasu A WWuQaWa Long
udolgaadvnarolua Stop Loss / Long Lo s1A1 Breakout wuodu B udaldga A k8o B 1WuQa Stop
Loss

« Aselivovav uu:thlkkidvko:wa Short Wolideyeyrndudoav uasldsim High 1WuQad1vdv Stop Loss / s
s1A1 Breakout wuos$u A laglga A 10uQa Stop Loss

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

Fundamental View

3ulina USDTHB Sideway Up WoouAk UL Wssnlonnas~Uo1YmaU\)lwuoﬂ 241390070 6 WssA souNvKua WU
236 1dgv aoquoum\)Us.lnﬂ Moody aanmUsuaon:nUu‘lluaaaue\)su‘lmsTuaKsm [Qa'lmhnwa:)‘lsmmsTu
ahscqlwumnowlaﬂ\)mﬂnunus nununa\)uu msaoa\)ua\)l\)uN‘IﬂsouTUa\)nmuenmsn?umsmm?snaouua
enhsucmlaulﬂsuaﬂmuomunmuLnouTmUQlwauama\)eanUs-mloeu N.A. KOA28199) -14.5%Y0Y LLEgNIN
Bloomberg Consensus Us:L0UT3M -13.2%YoY dumsuiiidnkadd -12.4%YoY ugnan Bloomberg Consensus Us:liju
131 -5.6%YoY a.noua\)mOQUa\)nTannneum\)oeullo lagunavnucdvsIGgoAvLYIgAU, Bond ta: Short TFEX nadu
ABUUINlkdoum

] Olchange ontrach |
8-Aug-23 1D W ™ 1D W ™

usbDQ23 1,949 2,330 2,890 2,606 -381 -941 -657|30-Aug-23
usDv23 23 22 8 0 1 15 23| 30-0ct-23
uUsDu23 76,473 75,732 75,875 78,490 741 598 -2,017| 28-5ep-23
UsDZ23 22,241 20,783 19,338 8,616 1,458 2,903 13,625| 28-Dec-23
EURUSDU23 3,356 3,222 3,383 1,954 134 =27 1,402| 28-Sep-23
USDJIPYU23 9,641 7,224 9,909 7,424 2,417 -268 2,217| 28-Sep-23
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9 AUG 2023

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 -0.4%  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 790B  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 71.4 .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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Appendix Gold

“‘:&::‘i""’ Total Gold ETFs flow UsSioz
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Global gold ETFs flow
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Hedge fund gold future net Long position and Gold spot
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Gold Futures & Options Commitments
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Appendix Currency

Asset Manager future net Long position and EURUSD ™ i EURUSD Futures & Options Commitments
cusan
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GBPUSD Futures & Options Commitments
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Asset Manager future net Long position and USDJPY EN— USDJPY Futures & Options Commitments
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