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SET50 Index Futures Sep-23 (S50U23) Log
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Technical View

wusldiv gowndasluvtu Wikwadeolu nagouuusdu high 1au (949.3)
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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
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lhsemassu.fiou ua=s:as:3vMs Sell on fact KaﬂO'lﬂnﬂaUHUﬂaUﬂ'lSlUO\)USUCIOUUU'IlUOHUQ'\KnN'IUU'I Kiauds:iu
911 EYG OUTU[UU -0.5SD Mk Upside Uogav KaﬂO']ﬂKU(’IUS-.lOUn"l\)ﬂ"ISlUO\) CIOCI'IUﬂ'lS[KOCIlaOﬂU'IUﬂSUUUCIS tusu
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..o | Ol change (contract)

24-Jul-23 1D w ™ 10 w ™ Expira
S50N23 156 159 153 156 3 3 0| 27-Jul-23
50023 41 a7 40 19 -6 1 22| 30-Aug-23
S50U23 505.915| 535,653 552.495| 422.997| -29.738| -46580]  82.918| 28-Sep-23
50223 74351 75741 73,305|  66.052] 1390 1046 8,299 28-Dec-23
S50H24 14889 15136]  15142] 15222 247 -253 -333| 28-Mar-24
S50M24 6,189 5,747 4,673 0 442 1,516 6,189 | 27-Jun-24
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Gold Online Futures Sep-23 (GOU23) Log
| . 24-Jul-23 Institution | Foreign | Retail
1 I
| i ]"l A 1987.50
o | I it B Long Q32 17,837 13,435
oy i LI I K] =
1 1" 1982.50
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I 1980.00
S erd Net -1172 207 Q65
i i s 1975.00
,J ](.r ) == 1972.50
TN _ Accumulated Net 1W 317 -MN.266 10,949
! J' ::«E 1967.50
g . L Accumulated Net 1M 1518 4,677 -6,135

A1,977.00 : 1,993.10

Technical View
wusliu surodluviav wWhdeolUnaaautuodiu Fibo 50% (2006.84) na: Fibo 38.2% (2027.1) auaidu

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 KSo B 10uQa Stop Loss (Ikunkunlu Action U) / Wa Short Wolideyeyrnaudoav udolgsia High 1uga
9105V stop Loss

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

Fundamental View

5utinna novA Sideway Up Aoumsus:yu FED nnmunmuwauuwus[nnahsa nuumo 112.1, msus:gu FOMC 5u
ws, Msus:su ECB Suwgriaud, nisus:yu BOJ Surns luo:nunmuummau PMI yovnvsvngu,glsu oonurdindiAa
lazanavdoltiovludouvopmAMSHAQ ulwa\)ahsanmnmswanUsumouu aouﬂumnusmsoonmmnmmon\) EU,
UK, US Suiiumss:aadolumausms aouUooawug1uno\)m'(uaUmhnmum dusvdoldntioson ETF uaziusvio
010 Hedge Fund ua: Real Demand 91nUs:inASudnasv 10ullodukuusimnove s:o:doludamuuiasmsns:du
1Asughouavdu WuusvkuulkAu Real Demand Tus:g:aalu

o Ol change (contract) =
24-Jul-23 1D w ™ 1D w ™
GF100Q23 8,426 10,374 5,530 3,768 -1,948 2,896 4,658 30-Aug-23
GF10V23 3,840 4,249 4,947 1,658 -409 -1,107] 2,182| 30-0Oct-23
GFZ23 28 29 14 0 -1 14 28| 28-Dec-23
GFQ23 250 269 199 141 -19 51 108/ 30-Aug-23
GFV23 167 221 144 75 -54 23 92| 30-0ct-23
GFZ23 28 29 14 0 -1 14 28| 28-Dec-23
GOU23 34,717 40,340 33,400 23,153 -6,223 1,317 11,564| 28-Sep-23
G0zZ23 16,130 18,777 11,443 0 -2,647 4,687 16,130 28-Dec-23
SVFU23 1,008 1,025 1,243 971 17 -235 37| 28-Sep-23
SVFZ23 227 212 179 0 15 48 227| 28-Dec-23
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USD Futures Sep-23 (USDU23) Lot
i I e 24-Jul-23 Institution | Foreign Retail
I P |" ! 1' §34.27000]
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LR T | 421123
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BESESS [ ::‘ 34.10000 Net 6,433 337 -6,770
-
— s . Accumulated Net W -4,954 985 5,939
||I '||| s 34.00000
S ,‘M,,,,‘,:,M,a ——— Accumulated Net 1M -38.31 -1,899 40,210

A 34.15 . 34.32

Technical View

wusliu suiodluviav wWhdeolunaaautuodiu Fibo 61.8% (34.51) kiaauisalluoavaaioonauastuvidu
ALU=th

« Asdiuovdu sos1A1 Breakout uuadu B W610uga Wa Long ua:ld9a B 10u Stop Loss / sosimegowndo
udowa Long Waldeyayrnaudodu uaoldsim Low 10UQad103v Stop Loss

« Aselivovav 61 Position T4 Let's Profit Run / (Uil Position LuzUhlksos1a1 Breakout wuasu A laglgga
A K80 B 10uQa Stop Loss (IAuKkUnTu Action U) / Wa Short eoilideyeyinauaosav udolssim High Wuga
9105Vv stop Loss

Note *, ** (8 ulWuLGUA1S Take Profit Tu Appendix TFEX)

Fundamental View

ulima USDTHB Sideway Down fioumsus:gu FED Gacuanuigougusinaaksg Audima 112.1, msus:yu FOMC
Suws, msus:yu ECB Suwgraud, msus:yu BOJ Sufns Lijooiunaundotay PMI yovALSLARU,glsU 29N
maua:aaavdaitiovludouvevmaniswan HiWgvaksgimamswaausudodu doulvmausniseanndindimany
EU, UK, US Butkumss:aadalumausms doutodemeluus:inAinanouliidaoudnasokanoingasoomsusudu
Wkunossgams:dulkoaunsnasous Tsomassu.fdou mikAaLSLYIBOINALRAU, Bond ta:mstUa Short TFEX

| Oichange (contract) —
24-Jul-23 1D W ™ 1D w ™

USDN23 1,863 1,759 2,872 4,810 104 -1.009 -2,947| 27-Jul-23
usDQz23 2,558 2,343 2,507 3,455 215 51 -897|30-Aug-23
usbu23 75,076 90,085 77,805 44 180 -15,009 -2,729 30,896| 28-Sep-23
USDZ23 22,726 24,770 16,407 0 -2.044 6,319 22,726| 28-Dec-23
EURUSDUZ23 2,628 2,331 1,935 1,205 297 693 1.423| 28-Sep-23
USDIPYU23 11,751 15,855 15,184 3,085 -4,104 -3.433 8,666| 28B-Sep-23
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Appendix TFEX
Time Currency Impact Detail Actual Forecast Previous

Mon 2:15pm EUR French Flash Manufacturing PMI 44.5 46.1 46.0
Jul 24 EUR French Flash Services PMI 47.4 48.5 48.0
2:30pm EUR German Flash Manufacturing PMI 38.8 40.9 40.6
EUR German Flash Services PMI 52.0 53.2 54.1
3:00pm EUR Flash Manufacturing PMI 427 43.5 43.4
EUR Flash Services PMI Sil4l 51.7 52.0
3:30pm GBP Flash Manufacturing PMI 45.0 461 46.5
GBP Flash Services PMI 51.5 53.1 53.7
8:45pm usD Flash Manufacturing PMI 49.0 46.1 46.3
UsD Flash Services PMI 52.4 54.0 54.4
Tue 3:00pm EUR German ifo Business Climate 88.0 88.5
Ju2s 9:00pm  UsD | cB consumer Confidence 2.1 109.7
usb Richmond Manufacturing Index -9.0 -7.0

Wed
Jul 26 @:00pm usD New Home Sales 726K 763K

Thu All Day THB
Jul 27 1:00am usD

Voting for presidential election
FOMC Statement

uUsD Federal Funds Rate 5.5% 5.3%
1:30am usD FOMC Press Conference
7:15pm EUR Main Refinancing Rate 4.3% 4.0%
EUR Monetary Policy Statement
7:30pm usb Advance GDP g/q 1.8% 2.0%
uUsD Unemployment Claims 236K 228K
uUsD Advance GDP Price Index g/q 3.1% 4.1%
usD Core Durable Goods Orders m/m 0.1% 0.7%
UsSD Durable Goods Orders m/m 1.4% 1.8%
7:45pm EUR - ECB Press Conference
9:00pm UsD Pending Home Sales m/m -0.5% -2.7%
Fri 6:30am JPY Tokyo Core CPly/y 2.9% 3.2%
Jul 28 Tentative  JPY - BOJ Outlook Report
Tentative JPY Monetary Policy Statement
Tentative JPY BOJ Policy Rate -0.1% -0.1%
All Day EUR - German Prelim CPI m/m 0.3% 0.3%
Tentative JPY BOJ Press Conference

2:00pm EUR
7:30pm usD

Spanish Flash CPl y/y 1.7% 1.9%
Core PCE Price Index m/m 0.2% 0.3%

UsD Employment Cost Index g/q 1.1% 1.2%
@:00pm UsD Revised UoM Consumer Sentiment 72.6 72.6
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = knlU Take Profit WofivuSioeutuosuduaalu wu=th Al Trailing Stop
AAUNISUSKISOOMSADIULIESY 15U UgUQQ Stop Loss kavoinisimdviulu
ouldmls 2-3 IMuavAUIEYYD (2R-3R)

** = Trend Following s:8:du wuzth EMA10 i Timeframe 60, EMA40 fi
Timeframe 15
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Appendix SET50

Tﬁél Earnings Yield Gap 12M Forward (%)

PE 12M Forward(X)
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Source: Aspen Source: Aspen
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Appendix Gold

Thousand troy Total Gold ETFs flow USSioz Global gold ETFs flow
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Appendix Gold

Hedge fund geold future net Long position and Gold spot Gold Futures & Options Commitments

— Managed Money Geld Future Net Leng Posifion (LHS) —— Gald spot (RHS) Thousand p— — UsSioz
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Appendix Currency

Asset Manager future net Long pesition and EURUSD — EURUSD Futures & Options Commitments
Thousand = pzget Manager —— EURUSD (RHS) Contracts = Total Open Interest (LHS) —— EURUSD (RHS) %
Contracts (11
950 1.30
500 125 a0
450
53 120 850 120
350 115 800
g 110 :2: 1.19
200 1.05 35D
150 1.00 00 1.00
100
&0 0es 550
° 0g0 smamgmgggag-———NmNmmmmO'%
H OH H H H 8 8 8 8 8 8 8 8 8 8 =TI E Iz g T I
= 5 ] E] 5 ] 3
£ % 2 3 % 558 :::F 3§53 8§5338335%335%23835%838353s3
8 F - 8§ 2 ”° & "~ 82 e 3 R T
Source: Bloomberg,CFTC Source: Bloomberg,CFTC
Asset Manager GBPUSD future net Long position and GBPUSD S GBPUSD Futures & Options Commitments
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Azset Manager future net Long position and USDJPY Thousand USDJPY Futures & Options Commitments
Thousand Contracts — Asset Manager  —— USDJFY (RHS) . Contracts = Total Open Interest (LHS) = USDJPY (RHS) &
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