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SET50 FUTURE

| G 23-Aug-23 | Institution | Foreign | Retail
e ‘;
E, IR Long 30,455  78.039 95,759
(] :
il o | o Short 23.976| 88635 91642
S— oo Net 6,479  -10,596 4,117
. , i I, 393?.50
J ol l-'r' -'(..,',Eh 00 Accumulated Net W 17,810 -8,429 -9,281
L i ':' jesz.so
! = 000 Accumulated Net M 31103| -108,368 77,265

A 946.80 . 953.90

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

3utima SET50 Index Sideway Uodunisilionavnarognsugiuuinudo Kindvoinmsus:ijuyanuov SET50 louds
EYG ogjlus:au -1SD 10us:auRaalakuuwodnasv s1a Upside vovaarakulng Jodadivus:inAdamu nsus:su
Jackson Hole TuAUT KNG 15V FED Minute IBUWOTOALILIADASOUITNKLNET 2% m?numo\)n\moﬂlualﬂus Sl
av 3ANvMsSvLIUTVALUTOUASD udogwisiauibuiWous:ddou n.a 00nN 3.2% dnsuthkuevev FED Wldn
3.8% Mk FED lidusasiaentiewulau oouRruutinavnudvsid wa Short 11,000 atytm ua: Ol Usudoav
43,000 deya N0m01a01nsu0no PMI akSgmMANMSWAQLLA:USAS 90N 47, 51 awad1du dindiAmanvan 48.9, 52.1
a:foumwiFAsuUgADaKSRISUSoUGaY

I Gichange (ontrach —
23-Aug-23 1D w 1™ 1D 1w 1™
$50023 48 48 42 41 0 6 71 30-Aug-23
S50U23 487,056 524,433 492,362 505,915 -37.377 -5.,306 -18.859| 28-Sep-23
SH0V23 38 28 13 0 10 25 38| 30-0ct-23
S50Z223 88,100 96,063 91,045 74,351 -7.963 -2,945 13,749 | 28-Dec-23
S50H24 15,284 15,076 15,339 14,889 208 -55 395| 28-Mar-24
S50M24 10,754 2,065 9,306 6,189 1,689 1,448 4,565 27-Jun-24
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GOLD FUTURE

?

B 7 ’“‘7 23-Aug-23 Institution | Foreign Retail
A . Long 1986 17.874 12,067
Short 474 16,602 14,851
Al ol - Net 1512 1272| 2784
KX T ; ™ Accumulated Net W 2,422 -2,231 191
~ i " - ] Accumulated Net 1M -663 -24,335 24,998

A1,924.90 . 1,937.40
GOU23 1,918.40 Resistance B1,931.80 10.8

Technical View

wusldiv surodluviav
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

ouumo novA Sideway Ao MsuUs:uU Jackson Hole AUl K,n31v3v01n FED Minute 1ButWodvavllidvasautih
KUNEN 2% m'tm\mo\)n\manlua'{:‘ﬂus.oua\) 3anvAsdovIugoAvLTLIASD umem\ﬂsnmumuIWQUs.mloau n.A
001 3.2% chnduthkurguov FED 'tuUun 3.8% Mk FED ludusasiaonamwulau wooiunsum nmau PMI yov
aIsUnua\)nqu aa’tu[zsumnon\)n dou PMI aksg maAmMswaaua:usms oonul 47, 51 awaiau cnn:nmon\)nn 48.9,
52.1 a~noumwmsu0noahsanlsuaounoa\) aouUooswumuuo\)no\)m?uaUmHnmum ETF ua: Hedge Fund iusvo
ugoonn dou Real Demand aduiiusvdodallion 511ia Downside yoLNOYVAN

o Ol change (contract) ———
23-Aug-23 1D w ™ 1D W M
GF10023 7,206 6,809 5,610 8,426 397 1,596 -1,220|30-Aug-23
GF10V23 5,054 5,022 4,320 3,840 32 734 1,214 30-0ct-23
GFZ23 a2 86 44 28 -84 -2 14| 28-Dec-23
GFQ23 224 202 218 250 22 6 -26 30-Au&
GFV23 191 199 151 167 -8 40 24| 30-0ct-23
GFZ23 42 86 44 28 -44 -2 14| 28-Dec-23
GOU23 37,308 41,236 38,127 34,717 -3,928 -819 2,591| 28-Sep-23
G0Z23 15,784 16,725 15,522 16,130 -941 262 -346| 28-Dec-23
SVFU23 1,380 1,368 1,353 1,008 12/ 27 372| 28-Sep-23
SVFZ23 407 419 375 227 -12/ 32 180 28-Dec-23
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USDTHB FUTURE

USD Futures Sep-23 (USDU23) i Lot
i pursn 23-Aug-23 Institution | Foreign | Retail
it 13432500
y I kil Long 23,938 384 34,331
|B ;34.87500
‘ il = Short 31155 267 27,231
L R
F 13477500 o
A H Net 7.217 "7 7.100
i Accumulated Net W -9,843 m 9,732
—— [pemen Accumulated Net 1M 63,713 3,251 -66,964
A 34.76 . 34.91
USDU23 Resistance -0.08
34.68 B 34.85

Technical View

wusldv gownaaluvitu
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

3utima USDTHB Sideway iaa msus:u Jackson Hole AUl ;N31v3v01n FED Minute 1IBUIWoagoavlijdvnsou
whkwen 2% nﬂha\ma\)n\manluu"(:ﬂus.oua\) 3anvnsdovugoavLdvUASD udoghvlsfimuibuious:dou
n.A 00N 3.2% dinsthkurguow FED TUUGR 3.8% rilk FED lidusasiaoniGoiwuidn weouRmuL Golay PMI
uo\wTsUnua\)nqu ea’tu[vumnon\)n dou PMI aikSg mAMsWaaua:usms oonin 47, 51 muaiau mnmmon\)nn
48.9, 52.1 a.naumwlﬁsuanoahsamsuoounoa\) doutlodameluus:ina luo:nunmum S1BADIIUAL LAVAD
u9nSgUUAS AUR 30 voving MlkAoudaundu donalikdwsiage Bond dotkiov KuuThml\)uumuuwm

| OichangeGeontract) | L
23-Aug-23 1D W ™ 1D W ™

usDQ23 2,308 3,379 1,706 2,558 -1.071 602 -250|30-Aug-23
USDV23 3,303 2,681 1,385 0 622 1918 3,303| 30-0ct-23
uUsbu23 103,349 107,633 101,880 75,076 -4,284 1.469 28,273| 28-Sep-23
usbDZz23 36,308 32,766 27,601 22,726 3,542 8,707 13,582 | 28-Dec-23
EURUSDU23 5,957 4,799 3,797 2,628 1,158 2,160 3,3529| 28-Sep-23
USDJIPYU23 7,370 7,391 6,993 11,751 -21 377 -4,381| 28-Sep-23
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Appendix TFEX

24 AUG 2023

Date Time Currencylmpact Detail ActualForecastPrevious
Mon B:15am CNY 1-y Loan Prime Rate 3.5% 3.4% 3.6%
Aug CNY 5-y Loan Prime Rate 4.2% 41% 4.2%
Tue Day 1 All BRICS Summit
Azkj?g 10:20am THB Voting for presidential election
@:00pm usD Existing Home Sales 4.07M 415M  4.16M
UsD Richmond Manufacturing Index 7 -10.0 -2.0
Wed 2:15pm EUR French Flash Manufacturing PMI 46.4  45.1 45.1
Aug
23 EUR French Flash Services PMI 46.7 47.5 471
2:30pm EUR German Flash Manufacturing 391 38.9 38.8
PMI
EUR German Flash Services PMI 47.3 51.5 52.3
3:00pm EUR Flash Manufacturing PMI 437 428 42.7
EUR Flash Services PMI 48.3 50.6 50.9
Day 2 All BRICS Summit
3:30pm GBP Flash Manufacturing PMI 425 451 453
GBP Flash Services PMI 48.7 50.9 51.5
8:45pm UsD Flash Manufacturing PMI 47 489 49.0
uUsD Flash Services PMI 51 521 523
¢:00pm usb New Home Sales 714K 705K 697K
Thu Day3 All BRICS Summit
Aug 7:30pm  USD [ unemployment Claims 239K 239K
24 usb Core Durable Goods Orders m/m 0.2% 0.5%
UsD Durable Goods Orders m/m -4.1% 4.6%
11:00pm ushD FOMC Member Harker Speaks
Day 1 All Jackson Hole Symposium
Fri ~ &:30am JPY Tokyo Core CPl y/y 2.9% 3.0%
Aug 3:00pm EUR - German ifo Business Climate 86.8 87.3
25 8:00pm usb FOMC Member Harker Speaks
8:40pm uUsD FOMC Member Harker Speaks
@:00pm usD Revised UoM Consumer Sentiment 7.2 71.2
2:05pm uUsD Fed Chair Powell Speaks
Day 2 All Jackson Hole Symposium
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = ;A Take Profit WodvuSoeuuussuduaall wuztih K18 Trailing Stop
AMAUAISUSKISOOMSADIULAYL L1BU YgUQQ Stop Loss kdvornnsimdvduly
ouldnls 2-3 IMuovAVIFYY (2R-3R)

** =Trend Following stg:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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] Earnings Yield Gap 12M Forward (%)
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Appendix Gold
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Appendix Gold

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

— Managed Money Gold Future Met Long Pasition (LHS) —— Gald spat {RHS
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Appendix Currency

Asset Manager future net Long position and EURUSD fp— EURUSD Futures & Options Commitments
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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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