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SETS0 Index Futures Sep-23 (550U23) Lot
i
Bi Recs 15-Sep-23 | Institution| Foreign | Retail
.l Wl e
| , i Long 25,802 90,497 93,894
A .' (] 945,00
| f I i Short 30,605 88,279 91,309
il 5943.00
1 I-!I e r 184200
| it Net -4,803 2,218 2,585
- .,' Iy @- | i
, R T ks Lisaco Accumulated Net 1w -13,586 17,932 -4,346
[ 937.00
‘ fi=ce Accumulated Net 1M -6,496 -8,789 15,285

A 944.00 . 950.90

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

aUcnKumo SET50 Index Sideway Gaau 6(18'100ﬂlU£J LPR yovdu OUO\)FI'IS Asus: (61Y] FED OUWS AsuUs: {61V BOE
SuwgRauq, msUs-uu BOJ ua: PMI Us:tnAcive ounns Toa?udoouu l\)ulWoaKsoma\)Usuoouu01ns1mu1uunu
mnwmsmn\)umlowumu 2:wu31 USudoavdaiiion lma\)n\)a\)nonUmuwuo\) FED 1 FED gvavulouigiduvoa
OOUﬂ"ISUUOOf’IlUEl oc lUUUOOEJﬂCIQUCIa'IOKU Kinus: lUUUc’:’Iﬂ"I SET50 Index G289 EYG WU01OUTUS QU +1SD OUTU[ZSUlSU
uwv luaounnsnmum unavnucvzawa Long TFEX gns 2,000 deyeyh ud Ol USudioav 14,000 Adeyey dou
('IOlaUFIO'lUlUONUSTﬂFI 000U 67.7 (TlﬂO'anO 69 WSOUﬂUFﬂanSfUl\)UlWOnUSUO:‘)a\)01ﬂ 3.5% ka0 3.1% OUUFI'IO
SET50 Index Sideway Down

o | Ol change (contract) —

15-Sep-23 1D W ™ 1D W M
S50U23 528,225 541,937 534,375 487,602 -13,712 -6,150 40,623| 28-Sep-23
S50V23 59 59 60 14 0 -1 45| 30-Oct-23
S50X23 52 52 56 0 0 -4 52| 29-Nov-23
S50Z223 113,620 114,080 103,834 89,379 -460 9,786 24,241| 28-Dec-23
S50H24 22,029 21,804 19,076 15,807 225 2,953 6,222| 28-Mar-24
S50M24 14,813 14,545 14,014 9.066 268 799 5.747| 27-Jun-24
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GOLD FUTURE

sen
;153250
B |r Ak U 15-Sep-23 Institution | Foreign Retail
ﬁ Long 2,403 38,443 16,624
'-'A h92250
I...._' fwam Short 1,300 29,508 26,662
1917.50
e - o Net 1103 8,935 -10,038
' ), .|‘|' 2‘| = 191250
J'i-ll-'l i = o000 Accumulated Net W -125 1256 -1131
L L hoo7s0
.'@ liooso0 Accumulated Net 1M 1,070 24,055 -25,125
A1,921.20 . 1,934.40
GOuU23 ! Resistance ! 2.5
1,916.00 B 1,929.30

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

JUaKiAma novA Sideway aamu Sas100n108 LPR yov3u Sudvais, msus: uuU FED ouws msUs:uu BOE 3u
wgKauad, msUs.vu BOJ ua: PMI Us.lnﬁm\)q Surns lagluUoquu l\)uleahscma\)Usunouuo1ns1mu1uunu KA
wmsm1mu1Wowumu 2:WU31 USudoavdotlov unson\)a\)nmwmuwua\) FED K1n FED gvavulaunigiduvoadoy
msduaonile o: 1Uquounnouna\)m aouUooawumuua\)na\)m?uaUmhnmum ETF gvaAvidusvuig td Hedge
fund ua: Real Demand omou nsdo ¥oudria Downside NoVA KIAUS: mnouuu[auwnsmumsuanmwumuw
Wulodaryunovm 3utima novA Sideway Down

oo Ol change (contract) -
15-Sep-23 1D ™ 1M 1D w 1™
GF10V23 12,656 11,171 10,998 4,908 1,485 1,658 7,748| 30-0ct-23
GF10Z223 4,038 3,628 3,728 1,632 410 310 2,406| 28-Dec-23
GFV23 201 180 179 161 21 22 40| 30-0ct-23
GFZ23 30 84 91 53 & -1 37| 28-Dec-23
GFG24 57 50 38 0 7 19 57| 28-Feb-24
GFZ23 90| 84 91 53 6 -1 37| 28-Dec-23
GOuU23 39,956 32,620 29,052 35,384 7,336 10,904 4,572| 28-Sep-23
GO0Z23 26,304 21,128 17,552 14,821 5,176 8,752 11,483| 28-Dec-23
SVFU23 1,471 1,284 1,223 1,310 187 248 161| 28-Sep-23
SVFZ23 1,111 945 646 408 166 465 703| 28-Dec-23
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USDTHB FUTURE

. 15-Sep-23 Institution | Foreign | Retail
. ., il s Long 30,656 271 18975
||If I|l| | ]| lB ;572?(.11
" | Short 15,150 293| 34,459
i 3565000
A - Net 15,506 22| 15484
35.60000
o Accumulated Net W 24,300 -492| -23.808
. I Accumulated Net M 45,719 -521|  -4598
A 35.62 . 35.79
UsSDU23 Resistance -0.06
35.55 B 35.70

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

FUaKlina USDTHB Sideway Gamu Sas1aontde LPR yovdu Sudvais, msus: uW FED ouws msuUs:yu BOE Ju
wqRkauq, msuUs:yuU BOJ ua: PMI Us.lnnm\)q Surns lastuUoquu l\)ulWOﬂKSOﬂ“Ia\)USUOOUUO‘lfIS‘Iﬂ'IU‘IUUQU KN
wmsam\)mwgwumu 2:wU31 USudoavdoatlion uagvavgvndthkuigyow FED Kin FED a\)n\)ufauwwuvooooa
msuuqamua o-lUuUoosnnoummuum’thoeum Ioauna\)num\)zsma\)n\)uw Bond daitiov nadumduuiniu
Uoguu 3utima USDTHB Sideway Up

I Olchange(eontrac) |

15-Sep-23 1D W ™M 1D w ™
usbuz23 109,189 106,250 104,135 103,739 2,939 5,054 5,450 28-Sep-23
uUsbhv23 4,048 3,810 2,930 1,612 238 118 2,436| 30-0ct-23
USDX23 1,775 575 230 0 1,200 1,545 1.775| 29-Nov-23
usbDz23 62,140 50,544 40,250 27,988 11,596 21,890 34,152 | 28-Dec-23
EURUSDU23 4,363 4,193 4,674 4,202 170 =31 161| 28-Sep-23
USDJPYU23 11,693 11,033 13,395 6,714 660 -1,702 4,979 28-Sep-23
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Date Time Currencylmpact Detail Actual ForecastPrevious
Mon  11th- CNY New Loans 13608 1275B  346B
Sep11 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 43%  4.3% 4.7%
ushD CPI m/m 0.6% 0.6% 0.2%
uUshD CPI y/y 3.7% 3.6% 3.2%
Thu 7:15pm EUR Main Refinancing Rate 4.5% 4.3% 4.3%
Sep14 EUR Monetary Policy Statement
7:30pm  USD Core PPl m/m 0.2% 0.2% 0.3%
usD Core Retail Sales m/m 0.6%  0.4% 1.0%
ushD PPIm/m 0.7% 0.4% 0.3%
usb Retail Sales m/m 0.6%  0.2% 0.7%
usbh Unemployment Claims 220K 225K 216K
7:45pm EUR ECB Press Conference
Fri 9:00am CNY Industrial Production y/y 4.5% 3.9% 3.7%
Sep15 CNY Retail Sales y/y 4.6% 3.0% 2.5%
7:30pm  USD |l Empire State Manufacturing Index 19 99  -19.0
8:15pm usD Industrial Production m/m 0.4% 0.1% 1.0%
9:00pm  USD Prelim UoM Consumer Sentiment 67.7 69.0 69.5
usbD Prelim UoM Inflation Expectations 3.1% 3.5%
_the most important 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 TFEX
Date Time Currency Impact Detail Actual Forecast Previous
Mon
Sep 18
Tue F30pM  yep Building Permits 145M  1.44M
Sep19
Wed 8:15am CNY 1-y Loan Prime Rate 3.5% 3.5%
Sep 20 CNY 5-y Loan Prime Rate 4.2% 4.2%
1:00pm GBP CPl y/y 7.9% 6.8%
Thu  1:00am usD Federal Funds Rate 5.5% 5.5%
Sep 21 usD FOMC Economic Projections
usD FOMC Statement
1:30am usbD FOMC Press Conference
6:00pm GBP Monetary Policy Summary
GBP MPC Official Bank Rate Votes 8-0-1 8-0-1
GBP Official Bank Rate 5.5% 5.3%
7:30pm usD Unemployment Claims 222K 220K
usD Philly Fed Manufacturing Index -0.4 12.0
@:00pm usD Existing Home Sales 4.10M 4.07M
Fri Tentative JPY Monetary Policy Statement
Sep 22 Tentative  JPY BOJ Policy Rate -0.1% -0.1%
1:00pm GBP Retail Sales m/m 0.5% -1.2%
Tentative JPY BOJ Press Conference
2:15pm EUR French Flash Manufacturing PMI 46.3 46.0
EUR French Flash Services PMI 46.0 46.0
2:30pm EUR German Flash Manufacturing PMI 39.5 39.1
EUR German Flash Services PMI 47.2 47.3
3:00pm EUR Flash Manufacturing PMI 44.0 43.5
EUR Flash Services PMI 477 479
3:30pm GBP Flash Manufacturing PMI 435 43.0
GBP Flash Services PMI 491 495
8:45pm USsD Flash Manufacturing PMI 479 47.9
usD Flash Services PMI 50.8 50.5
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = k(U Take Profit WofaivuSoeutuosSuduaalu wu:zth Al Trailing Stop
AAUAISUSKISOOMISADIULAYL 1BU YgUQQ Stop Loss kdvornnsimdvdulu
oulamls 2-3 INMyavAIIFYY (2R-3R)

** =Trend Following stg:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix Gold
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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
Tidisai — AssetManager  — USDUPY (RHS) Contracts — Total Open Interest (LHS)  — USDUPY (RHS) 15
Confracts ('en) 350 160.00
40 155,00
0 150.00 a0
o 145.00 350 14000
-0 140.00
-40 135.00 200 120,00
50 130.00 150
80 125.00
100 100.00
e TIitiIIIrYIIrYrrry 2222 eRRRRFERG N HENRRE
g H b a & ¢ 538 E 53 £ '] g 53
§S§§§§§ﬁ§§&§§§§§§ 324‘%“*82& ga&‘-523 53
Fr-ge"dzxzrgRa2g R -4

Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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