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SETS0 Index Futures Sep-23 (550U23) Log
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950.00
Loeng 34,455 104,121 105,389
946.00
. Short 36,732 90,514 116,719
942.00
Net -2,277 13,607 -11,330
938.00
o Accumulated Net 1W 16,423 -46,240 29,817
934.00
W azde Accumulated Met 1M -3.940 72,795 -68,855
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Technical View
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« 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

Sutima SET50 Index Sideway KndvoInMsUs:IuyaA1uov SET50 lagds EYG aglus:au -1SD Wus: nunoamhu
UWD3nASL s.uos.oous\)uwmm?s'(us.u na?U dougaaans TFEX yovcdvs1@a Long USuieu 14,000 deyeyn ua Ol
Usudoavus:uieu 5,600 Adeyeyn WoouAK UL ousw\nul\)ulWohsaouusmmusTnnmou n.A.-0.3%YoY uianon
Bloomberg Us~luu"(:)n -0.4%YoY om\)"[snmuouummwwanoonmn -4.4%YoY ugnon Bloomberg Consensus
Us:oul3n 4%YoY Uvg n\amsaauusuuamnsuanooua.neumuadaunn?uneunlm'loun nuummummWeahsm
Us:011Gou n.A. Bloomberg Consensus Us~1uu?o 3.3%YoY Kinchndmaueviduuons: s~aunaoa1m@uahsgq

T OlchangeGeontrasd |
9-Aug-23 1D W ™ 1D W 1M

§50023 46 49 52 46 =3 -6 0| 30-Aug-23
S50U23 515,695 520,306 513,313 551,365 =4,6M 2,382 -35,670| 28-5ep-23
S50V23 10 1 6 0 -1 4 10| 30-0Oct-23
S50223 84,346 84,535 76,444 70,737 -189 7.902 13,609 | 28-Dec-23
S50H24 15,696 15,292 15,308 15,570 404 288 126| 28-Mar-24
S50M24 8,378 9,547 6,597 3,682 -1,169 1781 4,796 27-Jun-24
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GOLD FUTURE
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— AW, Net 1207|  -3.230 4,437
I r| EE 1932.30
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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

sutina noveh Sideway Wooufru dusrgvmubuiworksadstisimgusinatdou n.A.-0.3%YoY WGadN3N
Bloomberg Us.uJuTon -0.4%YoY osn\)'{snmuouummuwameonmn -4.4%YoY ugnan Bloomberg Consensus
Uszoul3n 4%YoY Uvg fivAIsoouLSLUDLIASUFADIUE: naumueUa\)nnIunoaqlm'toun ﬁuﬁﬁqmm\)mWQahsm
Us:odou n.A. Bloomberg Consensus Us.tuu?o 3.3%YoY mnmn:nmoua\)lUuuonnus1mno\)m aoquoawumu
yovnavAmludUumKAKULT ETF ua: Hedge Fund dusvuigoann Ha\)omnoolaumsuanouo\)ahsauuwunsun:nn
ma dou Real Demand nauiiusvdodeliiov S11ia Downside uovnova lus:u:dalu A00WIASNISAS:AULASUIND

yovIU KUu Read Demand yovnavAlus:a:dolU

- oo | Ol change (contract) Expire
9-Aug-23 1D ™ 1M 1D w 1M
GF10023 5,152 6,363 8,331 7,203 -1,211 -3,179 -2,051|30-Aug-23
GF10V23 4,034 4,027 4,595 3,215 7 -561 819 30-0ct-23
GFZ23 38 51 37 8 -13 1 30| 28-Dec-23
GFQ23 179 170 272 207 9 -93 -28|30-Aug-23
GFV23 131 117 182 159 14 -51 -28| 30-0ct-23
GFZ23 38 51 37 8 -13 1 30| 28-Dec-23
GOou23 33,422 29,392 36,402 36,925 4,030 -2,980 -3,503| 28-Sep-23
G0Z23 14,818 14,136 18,324 9,271 682 -3,506 5,547| 268-Dec-23
SVFU23 1,303 1,345 1,069 1,239 -42 234 64| 28-Sep-23
SVFZ23 347 335 261 163 12 86 184| 28-Dec-23
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USDTHB FUTURE

USD Futures Sep-23 (USDU23) Log
35‘00000
B 9-Aug-23 Institution | Foreign Retail
el §34.53000] Long 12,580 405 15,705
{los ||l I Short 9,573 575 18,542
L |
¢ phison Net 3,007 -170 -2,837
34.70000
| 3465000 Accumulated Net 1w 29,635 1.861 -31.496
I ,|'I 34.60000
o Accumulated Net 1M 15,819 182 =16,001
L 0 rseewxu S RAL N N 0 ) D _—
A 34.85 35.02
UsDu23 Resistance -0.18

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

3utinna USDTHB Sideway Woouhmun dusrgvubuiworksadastisimgusinailiou n.A.-0.3%YoY wdadndn
Bloomberg Us: luu'ton -0.4%YoY azn\)isnmuouusmmwameanmn -4.4%YoY ugnan Bloomberg Consensus
Us:ul3n 4%YoY uvdg n\)msaauusuua\)msuonoouamaumuadaunn"(unaamm'tc\un nuumomumuwsloahsaq
Us:oidou n.A. BIoomberg Consensus Us:TUl3 3.3%YoY mnmn:nmquomUquaaKuuml\)uum?mw\)m Tagdn
aonudvKIagALYIIRU, Bond ta: Short TFEX nadurltbuuinikdour

[ OlchangeGeontrach |
9-Aug-23 1D W ™ 1D W ™

usbDQ23 2,138 1,949 2,716 2,908 189 -578 -770|30-Aug-23
usDv23 24 23 9 0 1 15 24| 30-0ct-23
uUsDu23 77,021 76,473 69,610 83,538 548 7.411 -6,517| 28-Sep-23
UsDZ23 21,699 22,241 21,741 10,310 -542 -42 11,389 | 28-Dec-23
EURUSDU23 2,745 3,356 3,458 2,094 =61 =713 651| 28-Sep-23
USDJIPYU23 7,845 9,641 9,077 8,001 -1,796 -1,232 -156| 28-Sep-23
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10 AUG 2023

Date Time Currency Impact Detail Actual Forecast Previous
Mon 10:30am THB CPly/y 0.4% 0.6% 0.2%
Aug7 7:15pm usD FOMC Member Harker Speaks
Tue
Aug 8
wed 830am  CcNY [ ceP vy -0.3% -04%  0.0%
Aug 9 CNY PPI y/y -4.4%  -4.0%  -5.4%
Thu 12:01am usD 10-y Bond Auction 4.00[2.6 3.86|2.5
Aug 10
10th-15th CNY New Loans 790B 3050B
7:30pm usD CPI'm/m 0.2% 0.2%
usD CPlyly 3.3% 3.0%
usb Core CPI m/m 0.2% 0.2%
usD Unemployment Claims 231K 227K
Fri 3:15am usD FOMC Member Harker Speaks
Aug 10opm  GBP [ coP m/m 02%  -0.1%
GBP Prelim GDP q/q 0.0% 0.1%
7:30pm usD Core PPI m/m 0.2% 0.1%
usD . PPI m/m 0.2% 0.1%
9:00pm UsD Prelim UoM Consumer Sentiment 7.4 71.6
usD 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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Appendix Gold
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Global gold ETFs flow
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Hedge fund gold future net Long position and Gold spot

| TFEX Daily
10 AUG 2023

Gold Futures & Options Commitments
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Appendix Currency

Asset Manager future net Long position and EURUSD ™ i EURUSD Futures & Options Commitments
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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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