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SETS0 Index Futures Dec-23 (S50223) -
892,00
| 000 6-0ct-23 Institution | Foreign Retail
. 868.00
Wl 1 | | || I'l 1 = Long 43,786 110.974 146,144
1 i | [ ]
f Je B l862.00
86000 Short 43,932 115,671 141,301
878.00
| e — - A 1 I' -omm Net =148 =4, 697 4,843
B Accumulated Net 1W 2,162 -3,983 1.821
1B68.00
e Accumulated Net 1M -7.084| -118,796| 125,880

A 873.70 . 884.80

Technical View

wusldiv surodluviav
ALLU=UN Action

« Aseliuovdu $0$1M Breakout uuadu B 1810uga Wa Long ua:ldqa B 1u Stop Loss / sosimgownad
uadowa Long Welideyeyrndudoiu udolésia Low 10uQQd103Y Stop Loss

o Aseiuovav el Position 1K Let's Profit Run / &I Position tuzUhlksos1A Breakout Luosu A lagldoa
A k8o B 10uga Stop Loss / 1Ua Short Welideyayrnaudoav uasldsim High Wuad1vdv stop Loss ('lhm
kUnlu Action O)

Note *, ** (8 utWul&iunis Take Profit Tu Appendix TFEX)

Fundamental View

FUaKdma SET50 Index Sideway aamu l\)UlWe)pl\mwamahsa Suws, l\)UlWON\)NUS[ﬂﬂaKSG oquhauq wbuiwo
duua: n:nuwauuwus[nn SurAns ml\)ulW0wumuUsuqoa\)mno1mo lUuUOOUKUUCIa'IQKU onn\)Us wuyam SET50
Index A28 EYG wu:noe'[us.ou -2SD oaﬂu[zfunsuuwo lagkanq mmnmsn Bond Yield Usumouu mnmuumoumuo
nuu[auwuo\)samamf\uu nadulk TH Bond Yield s:aomsusudoiu wWulodgruuaarakulng luoounnsnmum
WIS1As1@aYMSILVIUUDNMAMSIABASDDAUT L1AAIIAQ LG ems1mso1\)"(u'{m]sunoa\> dnowlds wisosiina
msm\)\nulwuuuucmuusmnuannaun?uiamu ha\)mnsw\nummauo\)nmo Dollar Index Usuc@ioav US Bond Yield
Usudodu Sulima SET50 Index Sideway Sutaisisiumn inawmamsainoudvinssalua:susonnaiv HUUS'IFI'IU'IUU
udnadaungulsviwwh

| Oichange(eontrach
6-0ct-23 1D 1w ™ 1D W ™ ERp

S50V23 5,979 5,989 6,087 59 -10 -108 5,920| 30-0Oct-23
S50X23 72 49 43 57 23 29 15| 29-Nov-23
850223 593,617 575,291 604,747 110,155 18,326 -11.130 483,462 | 28-Dec-23
S50H24 63,406 59413 63,266 20,302 3,993 140 43104 | 28-Mar-24
S50M24 26,349 25,019 24824 14,274 1,330 1,525 12,075| 27-Jun-24
S50U24 8,149 1.7135 3,035 0 414 5114 8,149| 27-Sep-24
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B St 6-0ct-23 Institution | Foreign | Retail
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A ; Long 1,281 14,368 11,053
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- - || 125500 Net 169 854 -1,023
|,|| ! LS =" . I I 185000
/ WA= Etay | ' . Accumulated Net W 1,430 -6,171 4,741
| ta4000 Accumulated Net M 1238 -1m.521 16,283
A1,867.00 . 1,885.50
GOzZ23 ! Resistance ! 10.3
1,862.30 B1,878.80

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

o Aseliovav A1l Position U4 Let's Profit Run / &I Position uuzuhlksos1A1 Breakout Luosu A lagldoa
A k80 B 10uQa Stop Loss / 1Wa Short iolideyayrnaudoav uasldsia High 10U9QIV3Y stop Loss ('(Km
ktinlu Action 0)

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

Fundamental View

FUakima novm Sideway Up aamu l\)UlWQN\mwanahsa Suws, l\)UlWQN\musTnnahsa oqunauo buwodu
ua: nowwouuuus[nn duAns fnl\)ulW0wumuUsunoa\>mno1mq lUuUQOUhuuna\)m luaounnsnmum wion
AaslaunsvvLILUDAMANISIALASOOAU UIAASIAA LA ans*nmsow'tu?odsuqoa\a mnmu'tqm wIo1o:dnAMsL
\)1ulwuuuucmuusmnuonnaun?u?omu KavoINSI1IVLIUAIIAUALAAD Dollar Index USudoav US Bond Yield USudo
uu aouUooawumuua\)ne\)m'[uaUmKnmum ETF ua: Hedge fund goaviusvung dou Real Demand 91A3U LY
zsaaoa\) Ua Downside novM KinUs: inAdudulouviens: oumsuanmwumumduUoouhuuno\)m

3utinma nave USudadu Sutansisium lﬂou»mmssunowmnnsun?un.ouaonnaw KquaunswsUaaoﬁa

. o Ol change (contract) —
6-0ct-23 1D w 1M 1D 1w 1M
GF10v23 7,537 7,950 15,067 10,892 -413 -7,530 -3,355| 30-Oct-23
GF10223 5,634 6,226 7,267 3,578 -542 -1,633 2,056| 28-Dec-23
GF10G24 3,235 2,931 3,590 573 304 -355 2,662| 28-Feb-24
GFV23 214 214 197 176 0 17 3g| 30-0ct-23
GFZ23 139 145 151 96 -6 -12 43| 28-Dec-23
GFG24 129 109 99 38 20 30 91| 28-Feh-24
G0Z23 37,307 39,619 43,581 20,127 -2,312 -6,274 17,180| 28-Dec-23
GOHz24 6,074 7,504 2,404 0 -1,430 3,670 6,074| 28-Mar-24
SVFZ23 2,198 2,700 1,534 824 -502 664 1,374| 28-Dec-23
SVFH24 367 406 1 0 -39 366 367| 28-Mar-24
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USDTHB FUTURE

36.90000
i 6-0ct-23 Institution | Foreign Retail
} e Long 8,509 1 13,181
.3575000
'l,’ e | - Short 8,263 249 13,239
: a
- |' i Net 246 -188 -58
I b
7 - Accumulated Net 1w -4,144 95 4,071
e o Accumulated Net M 4,264 -a27|  -3982
N = S = |

A 36.67 . 36.85

Technical View

wusldv gownaaluvitu
ALLU=UN Action

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

FUaKkiima USDTHB Sideway Gamu l\)UlWON\)NNaOaKSU Suws, l\)UlWQN\)NusTnnahsa SuwgRaud, uwedu
ua: n:nuwouuwus[nn Surns ml\)ulWe)wumuUsunoa\)mnmmn lUuUOQUKuuml\)umnTKlLU\)m lagkanqirdu
UINoOUAT aouuommnufﬂuwuo\)sama mnn:nUumoulnﬂonuu[auwuo\asamamnuu kuulk Bond Yield USudo
aaav kyumwuuInlkudom luoounnsnmum WIS1A21@YMASILLIUUDNMAMSIATASDDAUT LINAIIATQ LG dasT
ns3wlildusudoav dnowldsh uisro: umnmsmu\nulwuuuucmuusomuannaun‘(u"(mnu Kavo1NS1IBLIUAIIAY
o\)neno Dollar Index Usunoa\) US Bond Yield Usudodu

3ulina USDTHB USudadu Sutansimuun inawmamsainoudvinsealua:susonnaiv kyu Dollar Index

| Oichangeeontrac) [
6-0ct-23 1D W ™ 1D W ™
usbv23 12,350 14,683 8,741 3,542 -2,333 3,609 8,808 | 30-0ct-23
USDX23 3,617 7,920 3,131 1,600 -4,303 486 2,017| 29-Nov-23
USDZ23 104,010 114,018 108,255 45,774 -10,008 -4,245 58,236 28-Dec-23
USDH24 10,551 15,305 4,237 0 -4,754 6,314 10,551 28-Mar-24
EURUSDZ23 1,273 1,598 2,437 70 -325 -1.164 1,203| 28-Dec-23
USDJPYZ23 10,100 8,845 8,876 2,661 1,255 1,224 7.,439| 28-Dec-23
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Appendix TFEX

Date Time Currencylmpact etail A alForecastPrevious
Sun 8:45am CNY Caixin Manufacturing PMI 50.6 511 51.0
Oct1 CNY Caixin Services PMI| 50.2 52.0 51.8

Tentative  JPY BOJ Gov Ueda Speaks

Mon 9:00pm usD ISM Manufacturing PMI 49 47.8 47.6
Oct 2 usD ISM Manufacturing Prices 458 489 48.4
10:00pm  USD [l Fed chair Powell Speaks
UsD FOMC Member Harker Speaks
DTCt‘::eS 9:00pm  USD -JDLTS Job Openings 9.61M 8.8IM  8.83M
Wed 3:15pm EUR ECB President Lagarde Speaks
Oct4 All Day All OPEC-JIMMC Meetings
7:15pm usD ADP Non-Farm Employment Change 89K 154K 177K
9:00pm UsD ISM Services PMI 53.6 535 54.5
11:00pm EUR ECB President Lagarde Speaks
Hiy 10:30am  THB - CPI YoY 0.3% 0.6% 0.9%
Oct5
3:30pm GBP Construction PMI 45.0 50.0 50.8
7:30pm UsD Unemployment Claims 207K 211K 204K
Fri ~ 7:30pm UsSD Average Hourly Earnings m/m 0.2% 0.3% 0.2%
Oct o6 UsD Non-Farm Employment Change 336K 171K 187K
usD Unemployment Rate 3.8%  3.7% 3.8%
11:00pm UsD FOMC Member Waller Speaks
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kil Take Profit WofaivuSoeutuosuduaalu wu:th k1S Trailing Stop
AAUNISUSKISOOMSADIULEYY 18U UgUQa Stop Loss kavoinisimdviulu
ouldmls 2-3 IMuavAUIEYY (2R-3R)

** = Trend Following s:&:du uuzth EMA10 i Timeframe 60, EMA4O0 fi
Timeframe 15
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Date Time Currencylmpact Detail ActualForecast Previous
Mon

Oct?

Tue  10th-

Oct10 15th CNY New Loans 2500B 1360B
Wed 12:00am usoD FOMC Member Waller Speaks

Oct11 7:30pm usD Core PPIm/m 0.2% 0.2%

uso PPl m/m 0.3% 0.7%

9:15pm UsSD
Thu 1:00am usD

FOMC Member Waller Speaks
FOMC Meeting Minutes

Oct12 1:00pm GBP GDP m/m 0.2% -0.5%
7:30pm UsD Core CPI m/m 0.3% 0.3%
usD CPIm/m 0.3% 0.6%
usD CPlyly 3.6% 3.7%
uUsD Unemployment Claims 216K 207K
Fri  8:30am CNY CPly/y 0.2% 0.1%
Oct13 CNY PPl y/y -2.4% -3.0%
3:00pm GBP BOE Gov Bailey Speaks
8:00pm EUR ECB President Lagarde Speaks
uUsD FOMC Member Harker Speaks
9:00pm  USD [l Prelim UoM Consumer Sentiment 675 681
usD Prelim UoM Inflation Expectations 3.2%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kil Take Profit WofaivuSoeutuosuduaalu wu:th k1S Trailing Stop
AAUNISUSKISOOMSADIULEYY 18U UgUQa Stop Loss kavoinisimdviulu
ouldmls 2-3 IMuavAUIEYY (2R-3R)

** = Trend Following s:g:du uuzth EMA10 i Timeframe 60, EMA4O0 fi
Timeframe 15
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Hedge fund gold future net Long position and Geld spot Gold Futures & Options Commitments
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Appendix Currency

Fund Flow future net Long position and EURUSD EURUSD Futures & Options Commitments
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