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SETSO Index Futures Sep-23 (SS0U23) Lot
949,00
o 11-Sep-23 Institution | Foreign Retail

1946.00

[p500 Long 31,864 80,406 97.428
944.00

| | [ Short 31733 84,013 93,952
| 940,00

B | | TR = Net 131 -3.607 3,476
{ s

A i e Accumulated Net 1w 430 -42,930 42,500
934,00

Accumulated Net 1M 13,792 -20.710 76,918

A 935.90 . 942.60

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

3utima SET50 Index Sideway §Uodulkulusui Uodameluus:ina Us: ¥U ASU. Suws doulodachvus:zinAa aaauy
wuwWoaksgilvgusina Suws, iBuiWoaksgilogrnaaua:nsus:yuyav ECB Suwgkaud, n:nuwauuwus[nnahso 3u
Ans KInUs:DUD1N EYG oaﬂus QU -1SD ozﬂu[zsuuwv 91110 Upside yovaaraRulng K1ﬂ00laUl\)UIW€)aKSOWUO'Iu gv
n\)aeﬂusmua\) 0100:d0walk FED uuoamuanansouunomua Wulodunaduaaraku WouRKHIUL Tnavnudv
¥1aWa Short TFEX gn5 4,000 deyay ua: Ol Usunouu 25,000 Adeyeyr ua:nmsuaavnisai ulouigisodou 5 uloug
iSodou 1Buadiasoaldn-wakinuasas-aamiw muiu muAdokaredinldidaine

I Oichangs eontrach —
1-Sep-23 1D w ™ 1D 1w 1™
S50U23 552,099 534,375 524,019 512,525 17,724 28,080 39,574| 28-Sep-23
S50V23 59 60 58 10 -1 1 49| 30-0ct-23
S50X23 57 56 49 0 1 8 57| 29-Nowv-23
S50223 10,155 103,834 25,116 87.440 6,321 15,039 22,715| 28-Dec-23
S50H24 20,302 19,076 17,458 15,291 1226 2,844 5,01 28-Mar-24
S50M24 14,274 14,014 12,382 8,934 260 1,892 5,340| 27-Jun-24
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GOLD FUTURE

1938.00
1936.00
|l e 11-Sep-23 Institution | Foreign Retail

' ; flgis | s

e | .'r 1 1 ns Long 264 20,969 15,323
' I il 1930.00
I s " 0

g 1927.00 Short 265 19,184 17,107
| Leryes

M- = A i Net -1 1785 1784

I | I [ | = 192200 E v '

b ] 1921.00

i | .ll I 192000 Accumulated Net W -1,923 -8,307 10,230
J 1913.00
L | el

I - 197600 Accumulated Net 1M 1,059 19.944| -21,003

S fe e g e P P e pe == e e e |
A1,923.20 . 1,936.80
GOuU23 Resistance ! 71
1,917.30 B1,931.00

Technical View

wusldiv surodluviav
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

3utima navd Sldeway Down Gamu l\)UlWQaHsau\musfnn ouws l\)UlWOHKSGN\)NNamla MSUS:EUYov ECB 3u
quaun nowwouuwus[nnahsc duAns mnmmaummWaahsawumu a\)n\)osﬂus augv moo.a\ma?h FED du
aonllydo lUu0009n00u31n1na\)n1 onUoosmn ECB uuqanluaonnsu lUquoahuusmmo\)m luomunmum
Us: lnﬂouU&mmmauaaodaoaauwo Usudotwudu 1,360 WU ukeou nnn3IAan 1,275 Wudukaou lSUlKUﬂ'lS
Wudokavoin PBOC Usuaooanlua aouUooawumuuo\)no\)m?uaUmKnmum ETF ua: Hedge Fund Gisunaumnde
dou Real Demand (SuaaavtiiovoinsinnavAmusSudodu

o] Ol change (contract) E—
11-Sep-23 1D 1w 1M 1D w ™
GF10V23 10,892 10,998 11,436 4,330 -106: -544 6,562 30-0ct-23
GF10Z23 3,578 3,728 3,402 1,019 -150 176 2,559| 28-Dec-23
GFV23 176 179 174 150 -3 2 26| 30-0ct-23
GFZ23 96 91 75 36 5 21 60| 28-Dec-23
GFG24 38 38 3 0 0 a5 38| 28-Feb-24
GFZ23 96 91 75 36 5 21 60| 28-Dec-23
Gou23 30,385 29,052 36,022 36,538 1,333 -5,637 -6,153| 28-Sep-23
G0Z23 20,127 17,552 19,606 15,378 2,575 521 4,749| 28-Dec-23
SVFU23 1,260 1,223 1,448 1,351 37 -188 -91| 28-Sep-23
SVFZ23 824 646 624 360 178 200 464| 28-Dec-23
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USDTHB FUTURE

1
pposccee M-Sep-23 Institution | Foreign Retail
P B 54150 Long 27,476 289 37.746
"l g, of Short 33,518 1,045 30,948
v M by )
okt iz Alat Net -6,042 -756 6,798
PP :
Jm,l ';rf £ I Accumulated Net 1w 17,414 -831 16,583
M, ¢ - 13532079
'I 4 VAR = S i;sam Accumulated Net M 39,837 -648 -39,189
A 35.40 . 35.62
UsSDU23 Resistance -0.12
35.33 B 35.54

Technical View

wusldv gownaaluvitu
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

3utima USDTHB Sldeway Up damu l\)UleaszJ\musInn ouws l\)UlWQahsaﬂ\mwamua MSUS:EUYoD ECB Su
quaun nowwauuwusfnnahsa SurFns mnn:naummWaahsawumu U\m\)aaﬂus *Qugv moo.a\maTK FED 3u
nanlusma lUquaanonuml\)uum'theoum anUoduK1n ECB uuoamuaonnsw lUquoahuummuum'tmw\)m lag
luamunmumuna\)num\)um UDFI\)U'IEJHU bond ua:tla short TFEX lUumwuoomsTKaoanua\)ml\)u

I ] Oichange (eontrach) |
11-Sep-23 1D W ™M 1D W M

Usbu23 106,885 104,135 111,137 96,088 2,750 -4,252 10,797| 28-Sep-23
usDv23 3,542 2,930 3,875 1,380 612 -333 2,162| 30-0ct-23
USDX23 1,600 230 1,470 0 1370 130 1,600| 29-Nov-23
UsSDZ23 45,774 40,250 48,904 22,113 5,624 -3.130 23,667 28-Dec-23
EURUSDU23 5,005 4,674 5,514 3,928 331 -509 1,077| 28-Sep-23
USDJIPYU23 14,509 13,395 12,983 7,358 1114 1526 7.151] 28-Sep-23
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Date Time Currencylmpact Detail ActualForecastPrevious
Mon  11th- CNY New Loans 1360B 1275B 346B
Sep11 15th
i L - Claimant Count Change 79K 29.0K
Sep 12
GBP Average Earnings Index 3m/y 8.2% 8.2%
4:00pm EUR German ZEW Economic Sentiment -15.0 -12.3
Wed 1:00pm GBP GDP m/m -0.2% 0.5%
Sep13 7:30pm  USD Core CPIm/m 0.2% 0.2%
uUsD CPIm/m 0.6% 0.2%
UsD CPly/y 3.6% 3.2%
Thu 7:A5pm EUR Main Refinancing Rate 4.3% 4.3%
Sep 14 EUR Monetary Policy Statement
7:30pm UsD Core PPl m/m 0.2% 0.3%
uUsD Core Retail Sales m/m 0.4% 1.0%
UsD PPI m/m 0.4% 0.3%
usD Retail Sales m/m 0.2% 0.7%
USD Unemployment Claims 225K 216K
7:45pm EUR ECB Press Conference
Fri 9:00am  CNY Industrial Production y/y 3.9% 3.7%
Sep 15 CNY Retail Sales y/y 2.0% 2.5%
7:30pm  USD [ Empire State Manufacturing Index 95  -19.0
8:15pm uUsD Industrial Production m/m 0.2% 1.0%
9:00pm USD [l Prelim UoM Consumer Sentiment 69.2  69.5
UsSD Prelim UoM Inflation Expectations 3.5%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kAl Take Profit WoaivuSioeautuosuduaalu tu:th Kl Trailing Stop
AMAUAISUSKISOOMSADIULAYL 1BU YgUQQ Stop Loss kdvornnsimdvdulu
ouldmis 2-3 IMuavAUIEYYD (2R-3R)

** = Trend Following stg:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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1) Earnings Yield Gap 12M Forward (%)
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PE 12M Forward(X)
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Appendix Gold

lhms:r::lroy Total Gold ETFs flow UsSioz Global gold ETFs flow
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Hedge fund gold future net Long position and Gold spot Gold Futures & Options Commitments
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Asset Manager future net Long position and EURUSD

Theusand — Aszet Manager = EURUSD (RHS)
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Source: Bloomberg,CFTC

Asset Manager GBPUSD future net Long position and
GBPUSD
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Asset Manager future net Long position and USDJPY

Theusand — Asset Manager = USDJPY (RHS)
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EURUSD Futures & Options Commitments
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Asset Manager future net Long position and USDJPY
Theusand — Asset Manager = USDJPY (RHS)
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