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SET50 FUTURE

SETS0 Index Futures Sep-23 (S50U23) LO!

I-"" ol :m 16-Aug-23 Institution | Foreign Retail
A 34250 Long 36,171 98,923 135,636
' .l- I 940.00

B I. 53750 Short 38,991 118,008 13,731
I' CEERTT)
1
i J " Net -2,820| -19,085 21,905
J m % A - o= Accumulated Net W -1,257| -45,289 46,546
I ;nz 925.00
g:m . Accumulated Net 1M 5004 -50,969 45,965
A 929.60 938.60
S50U23 Resistance -6.7
926.20 B 935.70

Technical View

wusldu s=ovnisdawnaaluvitu
ALu=Un

« 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

Sutima SET50 Index Sideway Down nooumnnamnumudswnn ua:symuiiuiusudoaw doutiodsmemstiion
meluus:inAnduinitkinuindudnaso IoamasasssuusyuucllanaunTUSUmse\)ua\mnsoomsuwuounuo’th
WoIsaNMUsSYsssuyey argaus:siusgam Laseuuaus: zsusounuuo\)saamlonmmaonuwnq luon 3 dun22a.n.
U agvlsAmu Kindvonmsus:liiuyaA1uow SET50 Toed8 EYG aeﬂusmu -1SD. Wus: ounnamhuuwnannso 9110
Upside yovaaiakulng doutodacivus:inAdamu guosSuadatnissioviu Aut ma 2.4 uauau dougoagnd TFEX
UO\)(T]\)I:HQIUO Short USuneu 19,000 deyeya ua: Ol Usumoa\)Us~u1£u 16,000 Adeyeyr dous1gviu FED Minute s:y
WoAuRWIULY FED Member goavulauigiduvoadelUounsiibutWeo:nauuii 2%

I Oichangs (eontrach —
16-Aug-23 1D 1w ™ 1D W 1™
$50023 42 45 49 40 -3 =7 2| 30-Aug-23
S50U23 492,362 512,525 520,306 552,495 -20,163 -27.944 -60,133| 28-5ep-23
S50V23 13 10 1 0 3 2 13| 30-0ct-23
S50Z223 21,045 87,440 84,535 73,305 3,605 6,510 17,740 | 28-Dec-23
S50H24 15,339 15,291 15,292 15,142 48 47 197 | 28-Mar-24
S50M24 9,306 8,934 9,547 4,673 372 -241 4,633 27-Jun-24
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GOLD FUTURE

Gold Online Futures Sep-23 (GOU23) Lot
I 1925.00

T Y r 16-Aug-23 |Institution| Foreign | Retail
i " |' b, At “ I,Ia 1920.00
A s Long 1,655 19,195 13.400
1
B e Short 1309| 18,805 14,136
f 1507.50]
: Net 344 390 -736
189930 Accumulated Net 1W -372 -12,571 12,943
L S Accumulated Net 1M -1.336| -33493| 34,829

185 min

A1,904.90 . 1,916.50

Technical View

wusldu vav
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

« Asdiuovav d1il Position T4 Let's Profit Run (TAuhkunlu Action G) / @il Position uuzthiksosia
Breakout 1uosu A lagldoa A k8o B 1UuQa Stop Loss / [Wa Short iolideyeyrnaudoav uaoldsia High
W0uQ0d1vdL stop Loss

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

Fundamental View

3utima novd Sideway Down @acmu Nuasuaoaomsow\nu A0 2.4 LLlauAU doUs19vIuU FED Minute s:ygoAv
uTauwluuwoome'{Uoun:nl\)mw;)o.naumn 2% 3nNY GDP AUsSudatuludasiuna MsdvovufgoavudoLnsy uJu
KUULASUZADOLA:IDUIWD dounUIFELIWUIGUAD St uusu1msahsanwunomn\mouo\)msUaaaauwo aoquoswu
muuaonawm’tuadmnnmum ETF ua: Hedge Fund Gusvuigooanun dou Real Demand nduiiusvdadotiov s1Aa
Downside yovnovdn lus:a:aalu damuuiasmsnas:AuiAsugRouavdu KYu Read Demand yovnovAi{us:g:ciolu

- o | Ol change (contract) Expire

16-Aug-23 1D ™ 1M 1D w ™
GF10023 5,610 5,758 6,363 5,530 -148) -753 80| 30-Aug-23
GF10V23 4,320 4,330 4,027 4,947 -10 293 -627| 30-0ct-23
GFZ23 44 36 51 14 8 -7 30| 28-Dec-23
GFQ23 218 173 170 199 45 48 19| 30-Aug-23
GFV23 151 150 117 144 1 34 7| 30-0ct-23
GFZ23 44 36 51 14 8 -7 30| 28-Dec-23
GOU23 38,127 36,538 29,392 33,400 1,589 8,735 4,727| 28-Sep-23
G0Z23 15,522 15,378 14,136 11,443 144 1,386 4,079| 28-Dec-23
SVFU23 1,353 1,351 1,345 1,243 2 8 110| 28-Sep-23
SVFZ23 375 360 335 179 15| 40 196| 28-Dec-23
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' 16-Aug-23 Institution | Foreign Retail
35.35000
) Long 32,338 141 20,721
1 35.30000
R 55 25000 Short 25,383 520 27.297
o ?
.0 al 3520000 Net 6,955 -379 -6,576
i | |
Il 35.15000
" Accumulated Net 1w 32,309 436| -32.745
g |,|I 35.10000
ﬂw e W ——— Accumulated Net 1M 70.341 1,768 -72,109
A 35.25 . 35.39
UsDU23 Resistance -0.26
35.18 B 35.33

Technical View

uudldiu viu
AUzt

o AseliyovTu a1l Position Tk Let's Profit Run (lktiktinlu Action ) / awingoliii Position sos1mgown
a2 udowa Long Wolideyeyrnaudotu 18 low vavurivndudstdu 9a Stop Loss / wuosu A WWugala
Long uaoslgaadonaiotluga Stop Loss / Long Lo s1A1 Breakout wuodu B uaoldga A k8o B 10uQa
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

3ulina USDTHB Sideway Up d@outoggmenmisiiioomeluus: sinAnduGUKUALINTUBAASL Ioamasasssuuzyu
unlanaun"(usumsa\wa\mnsoomsuwuounuainwmszmmusasssuusy argaus:susgam asguuaus: uusounu
ua\)soamlwoimmaonuwnq Tugn 3 3un 22 4.A. T douAuUl ooy wuosuaoaomsow\nu A0 2.4 uauAu 1heu
AWUL s180U FED Minute sy aonou[suwluuooqmo?Uounou\)uMao naumn 2% 3ANY GDP nUsunouuTuons*n
Una msm\)muna\)n\)uuounso WukuulAsughoLa:lbuUIwWo aounmunaumwumuno s.uusuwmsahsanwun:nu
Godovovmsudosduido dowalik Dollar Index wa: Bond Yield USudiodu a~noumsn\monluas~oua\)lwumu

[ | Oichange(eontrac) |
16-Aug-23 1D w M 1D W ™

usbDQ23 1,706 1,417 1,949 2,507 289 -243 -801| 30-Aug-23
UsbDv23 1,385 1,380 23 0 5 1,362 1.385| 30-0ct-23
usbu23 101,880 96,088 76,473 77,805 5,792 25,407 24,075| 28-Sep-23
UsDZ23 27,601 22,113 22,241 16,407 5,488 5,360 1,194| 28-Dec-23
EURUSDU23 3,797 3,928 3,356 1,935 -131 441 1.862| 28-Sep-23
USDJPYU23 6,993 7,358 9,641 15,184 -365 -2,648 -8,191| 28-Sep-23
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Date Time Currency Impact Detail Actual Forecast Previous
Mon
Aug 14
Tue 9:00am  CNY [ ndustrial Production y/y 37%  4.3% 4.4%
Aug 15 CNY Retail Sales y/y 2.5% 4.2% 3.1%
100pm  GBP [ Claimant Count Change 29K 19.6K 257K
GBP Average Earnings Index 3m/y 8.2% 7.3% 6.9%
4:00pm EUR German ZEW Economic -12.3 -15.0 -14.7
Sentiment
7:30pm usD Core Retail Sales m/m 1% 0.4% 0.2%
usb Empire State Manufacturing -19 -0.9 1.1
Index
usD Retail Sales m/m 0.7% 0.4% 0.2%
Wed 1:00pm GBP CPly/y 6.8% 6.7% 7.9%
Aug 16 7:30pm usD Building Permits 1.44M 1.47M 1.44M
8:15pm usbD Industrial Production m/m 1% 0.3% -0.5%
Thu  1:00am uUsD FOMC Meeting Minutes
Aug17 7:30pm usD Unemployment Claims 240K 248K
uUsD Philly Fed Manufacturing Index -9.8 -13.5
Fi  toopm  ©BP Retail Sales m/m -0.6%  0.7%
Aug 18
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kan (U Take Profit WodivusioautuosSuduaalu wu:urlAls Trailing Stop
AAUNISUSKISOOMSADIULEYY 15U UgUQQ Stop Loss kavoinnsimdviulu
ouldanils 2-3 iInuavAIUIFYY (2R-3R)

** = Trend Following s:g:dU wuzUih EMA10 fi Timeframe 60, EMA40 i
Timeframe 15
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“':;jgf,‘,:‘i""’ Total Gold ETFs flow Ussicz
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1,500 2,000
1,000 Lo
S00
N ||I | Az ||I il b
™ L I Ty
500
1,000 1600
1,500 1,500
TR
8 0% & § § 8 8§ 8§ § 8§ 8§
2 § 3 % ¢ &£ 5 3 § 5 3
2 F g8 2 & F & a4 g5 4
Source: Bloomberg
thousand rey@0ld spot and Total Gold ETF holding cummulative  Ussiz
ounce
4000 2050
2000 2,000
N 1950
12,000 b
4,060 1.850
8,000
18,000) 1.800
(10,000 1.750
(12,000) 1700
(14,000} 1650
(15,0004 1.600

Source: Bloomberg

Real yield and Gold spot
==10Y breakeven infation rate (LHS)

=S 10% bend yisld (LHS) ——Gold spat (the)

%)
&5
4
35
3
2B
4
16
1

Nﬁﬁﬁﬁﬂgﬁﬁﬁk‘ﬁﬂﬁﬂﬂﬂﬂnﬁgﬂ'

£ 3823537033332 2b8R82337

RrgeEpg>"cnggloegcre agae
Source: Bloomberg

| TFEX Daily
17 AUG 2023

Global gold ETFs flow
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Appendix Gold

Hedge fund gold future net Long position and Gold spot

Source: Bloomberg

Gold Futures & Options Commitments
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Appendix Currency

Asset Manager future net Long position and EURUSD Thaisang EURUSD Futures & Options Commitments
Thousard — Asset Manager  —— EURUSD (RHS) Contracts = Total Open Interest (LHS) ~ —— EURUSD (RHS) L]
Conlracts %
450 130
iosg 1.25 e
400 1.20 850 i
350 115 800
300 110 gy
250 700 110
200 1.05 b
150 1.00 100
%0 00
g 095 550
° 080 500 080
S T I T T T T T R T Eglfﬂ?ﬁgﬁgi;i@%::ﬁgggﬁ
Y g E B oA 3 o o o SO
g3 2 s 328 B :EGEF S S 8833555235523 8583533:%53
R FTHe”&=T~8ERZHF -
Source: Bloomberg,CFTC Source: Bloomberg,CFTC
Asset Manager GBPUSD future net Long position and GBPUSD — GBPUSD Futures & Options Commitments
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Asset Manager future net Long position and USDJPY — USDJPY Futures & Options Commitments
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