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SETSO Index Futures Sep-23 (S50U23) ] Lo
;947.00
?mm 13-Sep-23 Institution | Foreign Retail
94400
;M Long 29,238 60,467 87,484
94200
[ Short 26,844 82,086 68,259
?939 00
10 Net 2,394 -21,679 19,225
1937.00
besco Accumulated Net W -645|  -26,399| 27044
93400
) e Accumulated Net 1M 10,647 -39,18 28,471

A 939.90 . 945.60

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

3utina SET50 Index Sideway Up AuGiGaaiu dotau PPI aksg ma 1.3%YoY, 0.4%MoM rmnaunnndsmMaludodekyu
buwWedaitiov nadu FED n\monlua/uuoamua'tons-oua\) riaUs:10ud1IA EYG uov SET50 aglus:au -1SD oa’tu[zju
uwv 9110 Upside vavaarakulng woounsiuw dnavnudivsidida Short TFEX gns 22,000 deyeyn ud Ol Usudo
av 12,000 Adeyeyr ua: Us:yu ASU. Yooonumsmsnuumsuvno o1 Usuaarwihidu 4.1 uan / aladaddeodoluy
omloun 4.45 saUs: luuwuaunaufso'twm aasymihiudwalikdinga 30 uan / aas mnuwans.nuwvaununaudu
tJu (OR PTG) nommsoamnmoana\) WS Visa uonsm’tmuouua m3dnanu lvdolaulAsughoaksgliofu IBuIWo
Us:ddou a.n. wusroonui 3.7%YoY 0.6%MoM a\)n:nmomsmn 3.6%YoY GUBUIWOWUIUSIELIUDONUIN
4.3%YoY 0.3%MoM gondgimalanuioy A 0.2%MoM KinWorsanovAUs:neumealud:wusIIMAUARUSUTULLTD
iguAudounaundaouo:ldudsinwaovmu

o | Ol change (contract) —

13-Sep-23 1D AW 1M 1D 1w 1M
S50U23 516,968 534,576 544,639 480,289 -17,608 -27,67M 36,679 28-5ep-23
S50Vv23 59 59 58 13 0 1 46| 30-0ct-23
S550X23 52 56 55 0 -4 -3 52| 29-Nov-23
S50723 13,524 108.213 98,568 89,184 5,31 14,956 24,340| 28-Dec-23
S50H24 20,404 19,980 18,933 15,419 424 1.471 4,985| 28-Mar-24
S50M24 14,395 14,104 13,368 9,075 291 1,027 5,320| 27-Jun-24
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GOLD FUTURE

Geld Online Futures Sep-23 (GOU23) | Lot
11935.00
19 13-Sep-23 Institution | Foreign Retail
v 193000
4 . B ez Long 846 13,653| 14,689
J ;ISESw
1;:922 A Short 1363 16,553 n272
I s L} 1'1“""‘
N, B® Tudeg T |
P = A" --'1|| J e Lo Net -517 -2,900 3,417
| I Iy = ul e 1
. I,,l . = L Accumulated Net W -533|  -6,670 7.203
i |JC§ 11907.50
v Clf s Accumulated Net TM - 4125  -13.4%
E=F=F= p= = T=

A 1,920.50 . 1,932.50

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 novA Sideway AutiGamumsus:su ECB maavaanils Kin ECB msavaeyaneuduaonibotwuiay u
Uooancmu Dollar Index KuunovA, Wvdotau PPI aksg Ma 1.3%YoY, 0.4%MoM maunasimaudodakyuibuiwe
dottiov nadu FED n\monLua/uunamua'tons-qua\) lUquosnoouno\)m al\m:)laumsuonoahsmuenu l\)UlWO
Us=911dou a.a. wudroanuin 3.7%YoY 0.6%MoM a\)nmmomsmn 3.6%YoY cnul\)ulewumuswmuoonmn
4.3%YoY 0.3%MoM gondimalanuioy A 0.2%MoM KInWIsanovAUs:nouMluD:WUSISIMAUAAUSUTUL DD
IHsuAuIGounounBaouD: "tmlnsm*nwa\)\nu aouUooawumuuaonavm?uadmhnmuLn ETF gvoAviiusvug ua
Hedge fund t1a: Real Demand 91a%uU imsdo ¥oudiria Downside novA

oo Ol change (contract) -
13-Sep-23 1D ™ 1M 1D w 1™
GF10V23 11,665 10,950 11,312 4,320 715 353 7,345| 30-0ct-23
GF10223 3,733 3,532 3,906 1,173 201 173 2,560| 28-Dec-23
GFV23 182 177 173 143 5 9 39| 30-0ct-23
GFZ23 24 75 82 38 9 2 46| 28-Dec-23
GFG24 47 41 38 0 & 9 47| 28-Feb-24
GFZ23 84 75 82 38 ] 2 45| 28-Dec-23
Gou23 28,330 24,717 27,846 35,876 3,613 484 -7,546| 28-Sep-23
GO0Z23 18,763 16,725 14,963 15,930 2,038 3,800 2,833| 28-Dec-23
SVFU23 1,244 1,320 1,212 1,352 -76 32 -108| 28-Sep-23
SVFZ23 791 756 665 394 35 126 397| 28-Dec-23

* msavnunowIdew gavnunosAnundoyalksounounoudazuloavnu
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USDTHB FUTURE

13575000
;.__ . 13-Sep-23 Institution | Foreign | Retail
L
i |- B M o Long 17,146 3 18,967
I
1 I i L Short 1,872 61 24,183
. A Net 5274 -58 -5,216
J [@E 3545000
f,,ﬂ,..: f:rf = - Accumulated Net W 1,297 -1183 -10,14
1. ' =
Y =L I Accumulated Net M 35,410 -530| -34,880
A 35.50 . 35.70
UsSDU23 Resistance -0.02
35.41 B 35.60

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

3utina USDTHB Sideway Auticamumsus:su ECB maavaantls Kin ECB inmsavdyaneuduaonibowuiay tu
Jodgunadu Dollar Index Kuuml\)uu*mimw\)m Wvdotau PPI aksg ma 1.3%YoY, 0.4%MoM Kiauinnsmatlu
Uoounuumumlanolua\) naqu FED n\manlua/uuoanluabns~oua\) Wubodunadumbuuinlksoud laaijooun
wWiuinavnNuaIHIa oALYIYRKU, bond, Short TFEX lUumwua\)ms'tKaaonue\)mu)u N\mmaumsuanoahsoluo
Au l\)UlWaUs.mmou a.n. Wu3100nu 3. 7%YoY 0.6%MoM a\)nmmomsmn 3.6%YoY mumutWowumuswmu
aonmn 4.3%YoY 0.3%MoM gondimalanuioy A 0.2%MoM KInWIsaNovAUs:noUMETUD:WUFISIMFUARUSUTU
uidetisunuldaunouidaoud:lduAsIMWALLIU

I I Oichange Geontract |
13-Sep-23 1D W 1M 1D W M

usbu23 106,851 104,882 102,939 101,466 1.969 3,912 5,385| 28-Sep-23
USDbvV23 3,322 2,975 2,928 1,377 347 394 1,945| 30-0Oct-23
USDX23 597 565 224 0 32 373 597| 29-Nov-23
uUsDZ23 44,776 43,337 40,809 26,830 1439 3,967 17,946 | 28-Dec-23
EURUSDU23 4,169 4,515 4,559 3,824 -346 -390 345| 28-Sep-23
USDJPYU23 10,561 10,995 13,611 6,898 -434 -3,050 3,663| 28-Sep-23

* msavnunowIdew gavnunosAnundoyalksounounoudazuloavnu
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Date Time Currencylmpact Detail Actual ForecastPrevious
Mon  11th- CNY New Loans 13608 1275B  346B
Sep1 15th
Tue 100pm GBP |l c'aimant Count Change 09K 17K 29.0K
Sep12 GBP Average Earnings Index 3m/y 8.5% 8.2% 8.2%
4:.00pm EUR German ZEW Economic Sentiment -11.4 -15.0 -12.3

Wed 1:00pm  GBP GDP m/m -0.5% -0.2% 0.5%

Sep13 7:30pm  USD Core CPly/y 4.3% 4.3% 4.7%

usbD CPl m/m 0.6% 0.6% 0.2%

usbD CPI y/y 3.7% 3.6% 3.2%

Thu 7:15pm EUR Main Refinancing Rate 4.3% 4.3%
Sep14 EUR Monetary Policy Statement

7:30pm  USD Core PPl m/m 0.2% 0.3%

usD Core Retail Sales m/m 0.4% 1.0%

usbD PPIm/m 0.4% 0.3%

usb Retail Sales m/m 0.2% 0.7%

usbh Unemployment Claims 225K 216K

7:45pm EUR ECB Press Conference

Fri 9:00am CNY Industrial Production y/y 3.9% 3.7%
Sep15 CNY Retail Sales y/y 3.0% 2.5%
7:30pm  USD |l Empire State Manufacturing Index 95  -19.0
8:15pm usD Industrial Production m/m 0.2% 1.0%
9:00pm  USD Prelim UoM Consumer Sentiment 69.2 69.5

usbD Prelim UoM Inflation Expectations 3.5%

_ the mostimportant very important Source: www.forexfactory.com,
Bloomberg

* = ;nld Take Profit WoavusSoautuosuduaalu wu:th ks Trailing Stop
AMAUAISUSKISOOMISADIULFYL U YUQQ Stop Loss kdvornnsimdvdulu
ouldmis 2-3 IMuavAUIEYY (2R-3R)

** = Trend Following s:g:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

1) Earnings Yield Gap 12M Forward (%)
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PE 12M Forward(X)
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Appendix Gold

“';&:’;‘j"‘” Total Gold ETFs flow USSfoz Global gold ETFs flow
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Appendix Gold

Hedge fund gold future net Long position and Geld spot

— Managed Money Gold Future et Long Posion (LHS)  — Gold spot (RHS) Gold Futures & Options Commitments
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Appendix Currency

Asset Manager future net Long position and EURUSD EURUSD Futures & Options Commitments
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Asset Manager GBPUSD future net Long position and GBPUSD Futures & Options Commitments
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Asset Manager future net Long position and USDJPY Theusand USDJPY Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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