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SETS0 Inclex Futures Sep-23 (S50U23) 935,00
s 27-Sep-23 Institution | Foreign Retail
1929.00
vy o Long 37,014 175,911 134,258
ki 4! | S50
i | ! B | o Short 37.153| 192,393 17,637
—— [Frike A__I |'I - Net -139 -16,482 16,621
e &= 5 ;“\m:m
i e "@ I e Accumulated Net W -450 -787 1237
fryi
| v
! 310?'.8 Accumulated Net 1M -7.763| -151,635| 159,398
r,_lll‘_l”‘l‘_)‘“l“_l‘&l‘_t_‘,_ls ==

A 916.50 . 926.80

Technical View

wusldiv navasiuwviav kavonsimuadino Fibo 38.2% (918.5)
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

Sutina SET50 Index Sideway Gamu UJodgdous:inA guosuadaanis31ovmiu A0 2.14 LaUudILKUY ta: Golay GDP
Us:o1lasuna 3 yovaksg ma 2%QoQ mncnomaumma‘noaooanmuou"lulzs\)nlnsuaﬂoa\)uummso kuulh FED Av
aonbslus: augvidutoaiunu naduaalaRu WoouRMIULIUS:BL AU, Guausuduaenieulouns 0.25% ds:du 2.5%
gounvAvfsazaaamamsaild lagAus: yus: Un\)lmwanUsuuuoonlUUYoo1ﬂDoanu10u1wgno lS\moTuoumn
01nNISAS: nulnsuanouo\)saumsou'(llﬂ\)naua\mm Elnino fo:dvwalksimaudnnuasusudoiu nvd mamsai
lnsugno'tnau 2023 ygNgao 2.8%YoY aaavoinldu 3.6%YoY dmanmsail 2024 e8G9 4.4%YoY 91ALGU 3.8%YoY
logAuznssumiss:yildsoumnasmsns:auiAsugionmAsgUuao douilvaksy Wawedolay MEvgoaumMavnu
(+0.2%MoM) Gn31h Bloomberg AR -0.5%MoM

o Ol change (contract) —

27-Sep-23 1D W 1M 1D W M
S50U23 177,774 438,902 533,058 530,816 -261,128| -355,284| -353,042|28-Sep-23
S50V23 6,030 5,077 77 58 953 5,953 5,972| 30-Oct-23
S50X23 63 61 56 0 2 7 63| 29-Nov-23
S50Z23 494,549 461,827 140,839 91,478 32,722 353,710 403,071| 28-Dec-23
S50H24 47,134 42,063 29,978 15,644 5,071 17,156 31,490| 28-Mar-24
S50M24 19,962 19,865 17,072 11,154 97 2,890 8,808 27-Jun-24
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GOLD FUTURE

= = I -
1900.00
e, lsssi0 27-Sep-23 Institution | Foreign Retail
s Long 1244 17.415 20,298
1685.00
B‘ B Short 1,755 24,898 12,304
biL Il 1 B 157520}
| J }I . =3 A o 787413 Net =511 -7.483 7,994
I =
4-1'7-“ J I 3 m?l.n Accumulated Net 1w 362 -17,205 16,843
.Il iR ilBEﬁl)(l
. {18000 Accumulated Net 1M -2,708 -7,409 10,17
A1,874.10 . 1,890.40
GOuU23 ! Resistance ! 2.8
1,866.90 B1,882.70

Technical View

wusldu vhav
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

3utima navd Sideway Down @iamu Jodgcvus:inA guosuadaanisa1oviu A1Q 2.14 uaudiukuv ua: aolay GDP
Us:o1lasuna 3 vovaksg Aa 2%QoQ mna:naummmosvaanmuou"luw\)nlnsuaﬂoa\nw\mﬂsv HuuTK FED Av
oenlua'[us-nua\)u.luwa1u1u ncmus1mna\)m aoquoawumuuo\)no\)m?uaUmhnmum ETF gvaAviusvug ua
Real Demand ta: Hedge Fund 915U Uﬂ'lS?jalWUUU uoamno Downside novA1 mna\)cnquoam\)qomau:)\)ou
¥1G9U 1 qa1AU DUEY Suasydu NEVAIIND: Usudoguiliovoin Real Demand sn3uiusviodottiov

o | Ol change (contract) S
27-Sep-23 1D 1w 1M 1D W 1™
GF10V23 11,930 12,635 12,536 8,120 -705 -606 3,810| 30-0ct-23
GF10Z23 6,059 5,972 5,393 2,733 87 666 3,326| 28-Dec-23
GFV23 190 189 186 184 1 4 6| 30-0ct-23
GFZ23 111 109 105 100 2 [ 11| 28-Dec-23
GFG24 95 81 68 2 14 27 93| 28-Feb-24
GFZ23 111 109 105 100 2 [ 11| 28-Dec-23
Gou23 16,804 16,068 19,656 29,394 736 -2,852 -12,590| 28-5ep-23
G0Z23 29,579 21,816 14,499 14,690 7,763 15,080 14,889| 28-Dec-23
SVFU23 1,075 1,066 1,273 1,389 g -198 -314| 28-Sep-23
SVFZ23 1,400 1,359 1,293 556 41 107 844| 28-Dec-23
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USDTHB FUTURE

i 27-Sep-23 Institution | Foreign Retail

. Long 29,565 13 26,581

= Short 29,166 57 26,936

. Net 399 -44 -355

36.40000

i Accumulated Net W -6,073 -796 6,869

3630000

i m‘f“ Accumulated Net 1M 49,898 -1,555 -48,343
A 36.60 . 36.80

UsbDU23 Resistance 0.01
36.51 B 36.70

Technical View

uudldu v1du
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

OUUFT]O USDTHB Sideway Up iaau Uodgdvus:inA Nuosuaoaomsom\nu A0 2.14 LaudILLkuv ua: aoslav GDP
Us:orlasuia 3 UO\)GKSO A0 2%QoQ mnoolauoonmoa\)aonmuw'luw\)nmsuanoa\nw\)unso KUUTK FED Av
OOﬂlUUTUS.OUH\)lUUIOG'IU'IU naduAbuuInlksoum lUOO"IUhN'IUU'IUS YU AUL. UUOUSUUUOOﬂlUUUIUU'IEJ 0.25% a

s:Qu 2.5% HOUH'I\)F\UI’I[ST[[EI aaramamsaild TOEJI’IUS-UUS Uﬂ\)lKONanUSUUUOOﬂlUUTOO'Iﬂ\)OE\ﬂUl\)UlWOI’lO-lS\)(’IO
TUOU'IFICIO'lﬂﬂ'ISﬂS‘CIUlﬁSUﬂﬂOUO\)SﬂU']aSOUIUﬂ\)ﬂﬂlla\)O'lﬂ Elnino no~a\ma'tns1maumlnuosUsuoouu aouN\)
EIKSO lUOleJClOlaU ma\woaumn\)nu (+0.2%MoM) 0 OﬂO'ln Bloomberg mqn -0.5%MoM ?uuoouuna\)num\)um
U119 Bond ClOlUO\) naduAduuINlkdoum [QEJK"IﬂO\)G'IUUOOUi]Oﬂ'Ia lasua 4 ool 1Wuyov High season yovms
namnuo?ns lUUUOOUKUUﬂ'Il\)UU'InTKU aomsodoumld

I ] Oichange(eontrac [
27-Sep-23 1D w ™ 1D W ™

Usbu23 73,774 78,783 100,949 98,786 -5,009 -27.175 -25,012| 28-Sep-23
USbv23 10,747 10,252 3,824 2,942 495 6,923 7.805| 30-0ct-23
USDX23 4,657 4,529 1,138 0 128 3,519 4,657| 29-Nov-23
UsDZ23 79,319 69,462 63,785 50,481 9,857 15,534 28,838 | 28-Dec-23
EURUSDU23 2,705 2,728 3,696 5,239 -23 -991 -2,5634| 28-Sep-23
USDJIPYU23 9,515 10,292 12,262 13,152 =777 -2,747 -3,637| 28-Sep-23
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Date Time Currency Impact Detail Actual Forecast Previous
Mon 3:00pm EUR German ifo Business Climate 85.7 85.1 85.7
Sep 25 8:00pm EUR ECB President Lagarde Speaks
Tue 10:00a THB Teade balance SZ60M -$1978M  -$1978M
Sep 26 m
8:00pm usD S&P/CS Composite-20 HPI y/y 0.1% 0.0% -1.2%
9:00pm usbD - CB Consumer Confidence 103 105.5 106.1
usb New Home Sales 675K 699K 714K
usp Richmond Manufacturing Index 5 -6.0 -7.0
wed 2:00pm  THB [ BOT interest rate 25%  2.3% 2.3%
Sep 27 7:30pm usD Core Durable Goods Orders m/m 0.4% 0.2% 0.4%

usD Durable Goods Orders m/m 0.2% -0.5% -5.2%

Thu  All Day EUR German Prelim CPI m/m 0.3% 0.3%
Sep 28 2:00pm EUR Spanish Flash CPI y/y 3.5% 2.6%
7:30pm UsD Final GDP g/q 2.2% 2.1%

usb Unemployment Claims 214K 201K
usb Final GDP Price Index g/q 2.0% 2.0%
2:00pm usb Pending Home Sales m/m -1.1% 0.9%
Fri ~ 3:00am usb - Fed Chair Powell Speaks
Sep 29 6:30am JPY Tokyo Core CPI y/y 2.6% 2.8%
All Day CNY Bank Holiday
2:40pm EUR ECB President Lagarde Speaks
4:00pm EUR Core CPI Flash Estimate y/y 4.8% 5.3%
EUR CPI Flash Estimate y/y 4.5% 5.2%
7:30pm usD - Core PCE Price Index m/m 0.2% 0.2%
8:45pm usD Chicago PMI 47.5 48.7
9:00pm  USD [ Revised UoM Consumer Sentiment 67.7 67.7
1:45pm usD FOMC Member Williams Speaks
sat 8:30am  CNY [ Manufacturing PMI 50.2 49.7
Sep 30 CNY Non-Manufacturing PMI 51.5 51.0
_the most important very important Source: www.forexfactory.com,

Bloomberg

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

** =Trend Following s:g:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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1) Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
i
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“';&:’;‘j"‘” Total Gold ETFs flow USSfoz Global gold ETFs flow
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Hedge fund gold future net Long position and Geld spot

— Managed Money Gold Future Net Long Position (LHS)  —— Gald spot (RHS)
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auncels Premium/Discount Gold spot in India
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Gold Futures & Options Commitments

Theusand
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Appendix Currency

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

Thousand
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Fund Flow future net Long position and GBPUSD - . GBPUSD Futures & Options Commitments
OUSan:
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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