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SETSO Index Futures Sep-23 (S50U23) Lot
B . 14-Jul-23 Institution | Foreign Retail
A P Long 48,523| 126,015| 135749
L ' || 927.50
Short 54,794 85,574 169,919
.I 922.50
TR . I 2000 Net -6,271 40,441 -34,170
f f"'"“‘, i | N 917.50
GRS 1500 Accumulated Net 1w -5,230 70,348 -65,118
z rl JV‘@ 912.50
=] I Accumulated Net ™ 4,237 5,240 -9,477
A 929.20 938.10
S50U23 Resistance -5.2
924.70 B 934.10

Technical View

wusldiv navaoiuvtu
ALu=Un

« Aseliuovdu a1ij Position 1K Let's Profit Run / &1kingvollil Position sosi1mgown ¢io uaotta Long Lijoi
deyeyr1ndaudotu 18 low vovurivaduaoitu 9a Stop Loss (TAUhKkuAlu Action T) / uwuosu A WuQatla 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

FUaKdma SET50 Index Sideway Up kavonAcwGaouvavodumsiiovmeluds:inAuindu Gaaumslkoaidon
wgnsSguuas ?uouws aoquoam\)Us InA Gaau nmauaoomdanahso Judvms, molauwuosuaoanmsom\nu Su
waKkaua aouounnsnmumcn\)umzfoans 4,000 deyeyn ua: Ol Usudddu 32,000 nai’gim lsumuafyfmmmszia
naumnm\)umn\) TFEX ua: Bond ua~nolaun:nuwauuwus[nnoanm 72.6 nASIAUs:DUTSA 65.5 Kanqmmnms
WUOOUO\)IFISUGFIO ?uw\)Uoouwumu riaUs:0udA EYG oglulsu -0.5SD MKk Upside kanonkuaus:lGunoms
[Wov tiosav Sutima SET50 USudadu kavornaoiudalouvovlodemsidovmeluls:inAuindu

| Gichange (eontract
14-Jul-23 1D 1w 1™ 1D 1w 1™ M"

S50N23 160 141 146 28 12 14 &2 27-Jul-23
S50023 47 50 52 13 -3 -5 34| 30-Aug-23
S50U23 581,030 554,502 574,860 89,744 26,528 &,170 491,286 | 28-Sep-23
S50Z23 77,390 71631 74,424 46,777 5,759 2,966 20,613 28-Dec-23
S50H24 15,310 15,438 16,690 8,385 -128 -1.380 6,925| 28-Mar-24
S50M24 4,460 3,802 3,895 0 658 565 4,460| 27-Jun-24
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GOLD FUTURE

1995‘?9
14-Jul-23 Institution | Foreign Retail
1990.00
Long 539 20,143 18,084
T ] T
|I I" i | o 520.70] Short 1979 23,245 13,542
Lo
J,“r, E A Net -1,440 -3,102 4,542
T
1 11.| 157000 Accumulated Net 1W 722 19,71 -20,433
e = | . Accumulated Net 1M -752 6,233 -5,481
-Iff“ I T ) nec‘ L e e e L R el ‘i.; = -

A1,975.40 . 1,993.60

Technical View
wusliu suiodluviav wWhdeolunaaautusodu 1du Fibo 61.8% (1986.8) ta: Fibo 50% (2006.84) muaidu

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

* Asgiuovav a1l Position 1k Let's Profit Run / &l Position tuzUhlksos1A1 Breakout Luosu A lagldoa
A K80 B 10uQa Stop Loss (IAUKUnTuU Action U) / Wa Short Weailideyeyinaudoav udolssim High W0uga
9105V stop Loss

Note *, ** (81utWulGuns Take Profit Tu Appendix TFEX)

Fundamental View

FUaklma novm Sideway Down aacwu aolavgoamuanaksg dusvais, 1\)u1wga\)nqu Suws, Adl1auuasu
adann1so1vvIU SuwgRaud, l\)UlWE)iyUu Sufns lus:o: naYUonmuumsmsns numsuanouo\)ou lUuuszuuTKnu
Real Demand lus:g:=61a{U aouUoouwumuno\)m?uaUmKnmum un\)uusnuwmn ETF doltiov udisuiiusviooin
Hedge Fund ua: Real Demand 91AUs:INABUBAASD WWuloduryusimnovm 3utima noven Sideway Down
s:Jas=9vMSSU12aUoY Dollar Index

. o Ol change (contract) —
14-Jul-23 10 ™ ™ 1D ™ ™
GF10Q23 6,463 7,979 8,726 3,893 -1,516 -2,263 2,570/ 30-Aug-23
GF10V23 4,288 5,291 2,476 1,433 -1,003 1,812 2,855| 30-0Oct-23
GFZ23 14 15 24 0 -1 -10 14| 28-Dec-23
GFQ23 216 201 175 163 15 41 53| 20-Aug-23
GFV23 202 195 142 80 7 60 122| 30-0ct-23
GFZ23 14 15 24 0 -1 -10) 14| 28-Dec-23
GOU23 32,667 46,839 43,835 20,196 -14,172 -11,168 12,471| 28-Sep-23
60723 12,171 11,889 9,491 0 282 2,680 12,171| 28-Dec-23
SVFU23 1,133 1,190 1,425 861 57 -292 272| 28-Sep-23
SVFZ23 187 187 165 0 0 2 187| 28-Dec-23
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USDTHB FUTURE

B 3450000 14-Jul-23 Institution | Foreign Retail
1 34.45000
. I'IJ 'R::.43000] Long 7,191 431 16,753
| i Al ,I -
vl ! |I I I 1435000 Short 3,526 743 20,106
_._...,.ln:.;,, LR & I I P Il
= Net 3.665 -312 -3,353
I rarmee i 0
I
L @E 3425000
1 |" = Accumulated Net 1w -27.314 -1.256 28,570
I L .E 34.20000
E— - B Accumulated Net M -47,437 -999| 48,436
e e e e e e ],

A 34.38 . 34.54

Technical View

uuoliiv sovwindsluuiiu nageuuussu Fibo 50% (34.22) ua: Fibo 38.2% (33.95)
Az

» ASeivovTu il Position 1K Let's Profit Run / &akingvluid Position sasimgown ao uaota Long tijoil
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

FUaklma USDTHB Sideway Down kavoinacugaouvoviodumsiiioomeluus:inAuindu daaumslkoaidon
wensguuas usuws doulodacvus:inA Gaaiu dolavgoaAUanansg Sudvms, dolauguosSuadatniss3Ioviu Su
waKaud Inauna\)num\)umnauuwan\) Ku, Bond ua: long TFEX kAN IWYoLMsTKadhuovABUSNASY (U
Uooahuu'thml\)uuuom'tuum G Sutinna USDTHB Sideway Down KavoinAcwdauvovUodumsidovmeluds:inea
undu lags:o:dalu QanIsusmMso: lsunaummnuuannS\)mquoaqoma’tunsoUha\) kuuABULINTAUTVAY

[ Oichange (contract) .
14-Jul-23 1D ™ 1M 1D w 1M EXpire

USDN23 2,547 5,414 2,296 4,671 -2,867 251 -2,124| 27-Jul-23
usDQ23 2,354 2,805 2,460 2,792 -451 -106 -438|30-Aug-23
uspU23 74,933 83,371 75,233 31,860 -8.438 -300 43,073| 28-Sep-23
USDZ23 15,875 17,351 7,636 0 -1.476 8,239 15,875| 28-Dec-23
EURUSDU23 1,871 1,975 2,038 513 -104 =167 1,358 28-Sep-23
USDIPYU23 15,064 14,013 7,604 2,480 1,051 7,460 12,584| 28-Sep-23

* msavnunowIdew gavnunosAnundoyalksounounoudazuloavnu
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Time Currency Impact Detail Actual Forecast Previous
Mon 8:30am CNY CPl y/y 0.0% 0.2% 0.2%
Jul 10 CNY PPly/y -5.4% -5.0% -4.6%
10:00pm GBP BOE Gov Bailey Speaks
Tue 1:00pm GBP Claimant Count Change 25.7K 20.5K -13.6K
Jul 1 GBP Average Earnings Index 3m/y 6.9% 6.8% 6.5%
4:00pm EUR German ZEW Economic Sentiment -14.7 -10.7 -8.5
11th-15th  CNY New Loans 3050B  2300B 1360B
Wed 3:00pm GBP BOE Gov Bailey Speaks
Jul12  7:30pm ush CPlm/m 0.2% 0.3% 0.1%
usD CPly/y 2.0% 3.1% 4.0%
usD Core CPIm/m 0.2% 0.3% 0.4%
Thu 12:01am usD 10-y Bond Auction 3.86[2.5 3.792.4
Jul13  1:00pm GBP GDP m/m -0.1% -0.3% 0.2%
5:00pm THB Voting for Prime Minister
7:30pm UsD Core PPl m/m 0.1% 0.2% 0.2%
usD PPl m/m 0.1% 0.2% -0.3%
uUsD Unemployment Claims 237K 251K 248K
Fri 5:45am usD FOMC Member Waller Speaks
Ju14 9:00pm  USD [ Prelim UoM Consumer Sentiment 726 655 64.4
usD Prelim UoM Inflation Expectations 3.4% 3.3%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = k(U Take Profit WoaivuSoeutuosSudiuaalu wu:zuh kLS Trailing Stop
AAUNISUSKISOOMSADIULEYY LU YgUQQ Stop Loss kavoinnsimdviulu
oulanls 2-3 InuoavAULEYY (2R-3R)

** = Trend Following s:g:4U Luuzth EMA10 fi Timeframe 60, EMA40 i
Timeframe 15
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Date Time Currency Impact A : ast Previous
Mon 9:00am  CNY GDP g/y 7.1% 4.5%
Jul 17 CNY Industrial Production y/y 2.5% 3.5%
CNY Retail Sales y/y 3.4% 12.7%
Day 4 All G20 Meetings
3:15pm EUR ECB President Lagarde Speaks
7:30pm usD Empire State Manufacturing -3.5 6.6
Index
Tue Day5 All G20 Meetings
Jul18 7:30pm uspo Core Retail Sales m/m 0.4% 0.1%
usD Retail Sales m/m 0.5% 0.3%
8:15pm usbhD Industrial Production m/m 0.0% -0.2%
Wed Allday THB -Voting for presidential election
Jul 19 1:00pm GBP CPly/y 8.2% 8.7%
7:30pm usD Building Permits 1.49M 1.49M
Thu 7:30pm  USD [ Unemployment Claims 242K 237K
Jul usD Philly Fed Manufacturing Index -10.2 -13.7
20 9:00pm usD Existing Home Sales 4.22M 4.30M
Fi &30am  JPY | cCP v/y 3.3% 3.2%
Jul 21 1:00pm GBP Retail Sales m/m 0.2% 0.3%
I the mostimportant very important Source: www.forexfactory.com,
Bloomberg

* = knlU Take Profit WoavuSioautuosudiuaalu wu=th K18 Trailing Stop
AAUNISUSKISOOMSADIULEYY LU YgUQa Stop Loss kavoinisimdviulu
ouldnls 2-3 inuavAcIWIEYY (2R-3R)

** = Trend Following s:&:4u wuzth EMA10 i Timeframe 60, EMA40 fi
Timeframe 15
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“‘:;:’:1""’ Total Gold ETFs flow UsSioz Global gold ETFs flow
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Appendix Gold

Gold Futures & Options Commitments
Thousand

Hedge fund gold future net Long position and Gold spot Rt — Total Open Interest (LHS)  —— Gold spot (RHS) Ussjoz
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Appendix Currency

Asset Manager future net Long pesition and EURUSD  — EURUSD Futures & Options Commitments
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. GBPUSD Futures & Options Commitments
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Asset Manager future net Long position and USDJPY  — USDJPY Futures & Options Commitments
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