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Bangkok Chain Hospital PCL (BCH) Bangkok Dusit Medical Services PCL (BDMS)
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WHA Corporation PCL (WHA)
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Central Pattana PCL (CPN) ]
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Central Pattana PCL (CPN)
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Bangkok Dusit Medical Services PCL (BDMS)

\'It‘hyl"‘ll .

i M
Ml I W 1|l

l"i 127,00
lit " ‘| HT 126,00
'h"‘"‘ ”lﬂn | JM"N'W “ d“ll‘ | hlwl 25,00
ity |1ﬂ il |||' bl ' a0
o | (1™ i 12300
T " T
*l *'ll ‘+"l|. 1, 12000
" || 119.00
i 118.00
3117.00
{16.00
Average True Range
[w J15
Volume Million
Intilaanatll I|||l|l|ll||l|||ll|ll|llI|I|I||IlI|I|I|I|I||I|I|II||IIl|l|||||||lI||lII|ll|||||||||||||IlII||I|I|I||l|l|l|l||||l|l|l|II||IIII||I|I||l|||l|I||I||II||l|||||||Ill|||||l||||||||||||ll||||||||||I||I|||||||II|I-||||||I ¥
Relative Strength Index
A~ Vah / S N A AN j
laor L loa L-a;: |ape Lot loa |;.ar': |aoe Lt loa L-a;: _ |ape Lot loa |;.ar': |ape Week
2019 2020 2021 o0z oz

-

CLASSIC AUSIRIS

38




R |
‘h | ﬂ“hm“ Yw,.|"“'|",ﬂl

il
tuww"’W‘ Y*"

'M,’I I‘I‘

(i

Bangkok Dusit Medical Services PCL (BDMS)

|
| il
! K MWHMHA,'.

f o
ﬂ“'”‘ Iy ll"wlme

y

“IW’U W “”M'Ml‘\w'"”ln

-

506
Volum Milli
1
| 1T OTITY A% ([ Ty il o
A0tttk 0t At
Relative Strength Index
_/’ R P ™ . o ;,Jr‘\ur. '_/v NI
v T Norn, \\,, *’Ak““—~—~a—~ — B h . W - - N —J B jm
" Fa— =3 e pac i fe P = F o | os

CLASSIC AUSIRIS




Eumrungrad Hospital PCL (E!H) |
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fiumrungrad Hospital PCL (BH)
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Airports Of Thailand PCL (AOT)
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FX Futures



FOREX (FX) Aaaxls?

Foreign Exchange Aa N1uanilasutumssedwanaty Inaaziilsfumnin Demand Las Supply 189usAas
anaNy Auiunareade dnsipende 6nsRuie an nwisegna dotunend thuides winnisad vialulas

A19Lszina saNnenfsUsenIpiaaadn ATy Tedusiazlsvine [ ansIn19919971 s

“DRTIANLLUAL WIS UATINAIND AN [ MIsalaa8TaUUINAR NI NNIN”

ANANUNAN LUARIA FX
USD = Raan1saus g™
EUR = als

JPY = Lauditu

GBP = aungdinasas
AUD = naaa1saadlAgLas
NZD = ARaa1sRITUAUR
CAD = ARARISLAUIAN
CHF = Wangad

Aduiiaumsalunain FX
EUR/USD = gil5 / naaa15auss

USD/JPY = paaa1sauss™ / eudiilu

GBP/USD = laundinasad / Aaaa1sausg-
AUD/USD = naaansaadiAsias / ARaaIsansg
NZD/USD = naaansiaduaus/ AaaaIsansg
USD/CAD = naaa1sanig™ / Aaaa1suaAuIan
USD/CHF = paaansansg / Wianais



2A8N152T1UATNY

Base Currency / Quote Currency
EUR/USD
USD/JPY
USD/THB

2178l EUR/USD #HN8IA9NA1 218l EUR %’ﬂ USD
%‘ﬂ USD/JPY “HN8AIHAN %@ USD a1¢ JPY
0 USD/THB MuN8A91491 Ta USD 918 THB
FYUTINAZHAWTNAL 1 LAND
EUR/USD = 1.0125 “UtngA?1891 1 EUR HAwiniu 1.0125 USD”
USD/JPY = 140.55 “UnneiAanudn 1 USD JAWNAL 140.55 JPY”
USD/THB = 38.16 “UN12/A91891 1 USD NANNAL 38.16 THB”



A

N

FX Futures
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EUR/USD Futures USD Futures
ﬂ’ﬂﬂmnﬂ‘ﬁ’a“ﬂ’lﬁlﬂ'N‘Mu’l 'ammaﬂLﬂaﬂuuumammuﬁm 1 ¢l ﬂ@ammq%mmmwm ansuanilaguiEuuinsa 1 naaand

USD/JPY Futures

ﬂ’ﬂﬂfﬂfﬂﬁ‘ﬁﬂ‘ﬂ’]ﬂﬂ’)\iﬁu’] @mnmmﬂ@ﬂuuumum@ 1 ﬂ’ﬂﬂﬂ’]i

Symbol EUR/USD Futures USD/JPY Futures USD Futures

Underlying Asset EUR/USD USD/JPY USD/THB

Contract Size 30,000 300 1,000

Price Quotation USD per 1 EUR JPY per 1 USD THB per 1 USD

Tick Size 0.0001 9@ ¥iNAU 3 UM 0.01 AA WAL 3 LW 0.01 9@ WAL 10 1N

Series NUIAN(H) Naurau(M) Nuenaw(U) WazfuIAN(Z) 3 Lﬁ@umnﬁ'ﬁqm LmzLﬁ@uqmﬁ'ﬂwm"lmmﬂﬁﬁ’m"lﬂ
Teavulillainu 1 lasunanlnadign (Huran(H) dgurau(M) Auenau(U) wazsuanan(Z)) @n 1

DU
Last Trading Day TUVNINISNAUIUINNITEAN LRI AR UNA Y IATLANLURIR U YN TRUNLANWUITY

%

Tnglndasandaanaluiuganarainisdariafuanluiaan 11.00 u.

Final Settlement Price  ‘ldansuaniaeuiitlsznalae Refinitiv (Thomson Reuters: WM Spot Rate) a 1aan 11.00 w.
URIIUFANIEURINSTTRUNL tlusanldasaslunisaiuan Final Settlement Price

CEE AR b
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17jun1sdaw1e USD/THB Futures

2022

USDF22

uUSDG22

USDH22

usSDJ22

USDK22

USDM22

USDN22

usDQ22

uSbu22

uSDV22

USDX22

uSDZz22

January
February
March
April
May
June
July
August
September
October
November

December

27-Oct-21
26-Nov-21
28-Sep-21
27-Jan-22
24-Feb-22
28-Dec-21
27-Apr-22
27-May-22
29-Mar-22
25-Jul-22
29-Aug-22

28-Jun-22

28-Jan-22
25-Feb-22
30-Mar-22
28-Apr-22
30-May-22
29-Jun-22
26-Jul-22
30-Aug-22
29-Sep-22
28-Oct-22
29-Nov-22

29-Dec-22



LIRININIS TR FX Futures

Pre-open: 09:15 U. = 09:45 u.
Morning session: 09:45 U. = 12:30 U.
Pre-open: 13:45 Y. = 14:15 U.
Afternoon session: 14:15 Y. = 16:55 U.
Pre-open: 18:45 ¥. = 18:50 1.
Night Session : 18:50 U. = 23:55 U.

-
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FX Futures

Last Trading Day v3a Suifamaiugarie fa.....

Fuinnisnaudugavinaaesmeundtynyivanens new 11.00 4.
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Margin (Wuuanlsenu)
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Margin AaaLls?

=\ [ %4 Q dl o v v o 6 | =S 491/
Runanisznuninamudesinldiulusamnas neudaaniucianiy Futures

IM 100%

FM 30%

IM (Initial Margin)
NANU T NUIUAL

F2AUNANLTZAUTNHIRNIN

FM (Force Margin)
seAunNanUsziudungn
WraszAunandseiutsAutngnnue

53



EUR/USD Futures

1149 Margin MMLUNIZRNNUHNARDLLNUNATANIG

%nnlg LlaigunUN1$219 Margin luszALIF14 9

- .. . - A9Up1991A1  %ialaiigy  mlsannyam
TIAKUANDNDY yamdan 100% 50% 20% 10% 5%
AUA1ID9DY

30,000 15,000 6,000 3,000 1,500
0.0100 1% 300 1 2 5 10 20
0.0300 3% 900 3 6 15 30 60
1.0000 30,000 0.0500 5% 1,500 5 10 25 50 100

0.1000 10% 3,000 10 20 50

0.2000 20% 6,000 20 40 100

-
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EUR/USD Futures

219 Margin TN aNNUA1NLF 29N L La

FIAAUAN : AIUANTIAN  BUIANUILEL  AIANUAIN
o - yaAdyan _ : - 100% 50% 20% 10%
21499 AUAIDNBY UYAAT NARPFIYN
30,000 15,000 6,000 3,000 1,500
(0.0100) -1% (300) -1 -2 =) -10 -20
(0.0300) -3% (900) -3 -6 -15 -30 -60
1.0000 30,000 (0.0500) -5% (1,500) -5 -10 -25
(0.1000) -10% (3,000) -10 -20 -50
(0.2000) -20% (6,000) -20 -40 -100

-
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USD/JPY Futures

1149 Margin MMLUNIZRNNUHNARDLLNUNATANIG

%Ml LaaunUN15219 Margin TuseALAY 9

AAUANTIAN %N lsIAgU ﬁ"ﬂsmngmh

sIAMAUAID DY YRR | 100% 50% 20% 10% 5%
AUAND19DY
45,000 22,500 9,000 4,500 2,250
1.50 1% 450 1 2 5 10 20
4.50 3% 1,350 3 6 15 30 60
150.00 45,000 7.50 5% 2,250 5 10 25 50 100
15.00 10% 4,500 10 20 50
30.00 20% 9,000 20 40 100

-
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USD/JPY Futures

219 Margin TN aNNUA1NLF 29N L La

FIAAUAN : AIUANIAN  BUTIANUILEL  AIANUAIN
. - yamd@oyan . : - 100% 50% 20% 10%
LRSEN AUAIR9DY UYAAN NaPAInN
45,000 22,500 9,000 4,500 2,250
(1.50) -1% (450) -1 -2 -5 -10 -20
(4.50) -3% (1,350) =S -6 -15 -30 -60
150.00 45,000 (7.50) -5% (2,250) -5 -10 -25
(15.00) -10% (4,500) -10 -20 -50
(30.00) -20% (9,000) -20 -40 -100

-
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USD/THB Futures

1149 Margin MMLUNIZRNNUHNARDLLNUNATANIG

%Ml LaaunUN15219 Margin TuseALAY 9

AAUANTIAN %N lsIAgU ﬁ"ﬂsmngmh

sIAMAUAID DY YRR | 100% 50% 20% 10% 5%
AUAND19DY
38,000 19,000 7,600 3,800 1,900
0.38 1% 380 1 2 5 10 20
1.14 3% 1,140 3 6 15 30 60
38.00 38,000 1.90 5% 1,900 5 10 25 50 100
3.80 10% 3,800 10 20 50
7.60 20% 7,600 20 40 100

-
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USD/THB Futures

219 Margin TN aNNUA1NLF 29N L La

FIAAUAN : AIUANTIAN  BUIANUILEL  AIANUAIN
o - yaAdyan _ : - 100% 50% 20% 10%
21499 AUAIDNBY UYAAT NARPFIYN
38,000 19,000 7,600 3,800 1,900
(0.38) -1% (380) -1 -2 =) -10 -20
(1.14) -3% (1,140) -3 -6 -15 -30 -60
38.00 38,000 (1.90) -5% (1,900) -5 -10 -25
(3.80) -10% (3,800) -10 -20 -50
(7.60) -20% (7,600) -20 -40 -100

-
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USD/THB Futures
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ANA91 USD/THB Futures azaiunluatiluanau (THRaawA L aL7g1uUSD)
Open Long USDZ22 % 38.00 UM% [149U 1 dtuayn (da USD anel THB)

M =1,015.00 U
MM = 710.50 U
FM = 304.50 Un

@ ‘ ann13 USDZz22 Aulili 41.80 uw Alsnidasigusn?

@ é RANNe USDZ22 adlil#l 34.20 un wnanunlasidun?

-
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‘ anNM19 USDZ22 39tiulil¥i 41.80 uw

(1A m - sANTlagnIUL) X AAUIUATIN X AUIAR RN
(41.80 — 38.00) x 1 x 1,000 = +3,800 U

AARRUAINUAIN IM 1,015 1 azlananauuwnu 374 %

1% a [~ [V
DN ULANNAAF YN

azl73uaenu 38.00 x 1,000 = 38,000 U aslananaLLNg 10%



RANIY USDZ22 29a9l1# 34.20 un

(s1A71a - s1Attlagaue) x AMUIUKU X AUIAREN
(34.20 — 38.00) x 1 x 1,000 = -3,800 U

ANAARUAINUAIN IM 1,015 um azaany 374%

IM 1,015
axflRumantsziumdawiniu 1,015.00 - 3,800.00 = -2,785.00 U1 #1N91 0
s FM 304.50 1 §rasndaganuliianitu 3,800 1 tialwindy IM
um 0 5'lhiasnfasoiusle tla aanus uasdaudniEuliaan 2,785 1w
Tnsveaasnsdiazdasvinnneluiu
-2,785 .......................................................................................
| *81919 UL AN A A A T EN !

Az l73uaI 1 38.00 x 1,000 = 38,000 L WIANU 10%
N ' 38,000-3,800 = 34,200 £i3l3isinNg1 IM !
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AIM91 USD/JPY Futures azRuualiailuandy (JPYaauaALialfieuusD)
Open Long USDJPYZ22 % 150.00 L&1U A1uWu 1 dtutun (da USD e JPY)

M = 2,250.00 U
MM =1,575.00 UN
FM = 675.00 UN

@ ‘ gnne USDJPYZ22 Aiululé 157.50 e dnlsndasidus?

@ é Aan1e USDJIPYZ22 adlui 145.50 weu ananunidasidus?

-
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‘ N9 USDJPYZ22 S92uldn 157.50 wau

(1A m - sANTlagnIUL) X AAUIUATIN X AUIAR RN
(157.50 — 150.00) x 1 x 300 = +2,250 UN

DARRUAIYUAIN IM 2,250 U azlananauwny 100%

1% a [~ [V
DN ULANNAAF YN

Azl AUAINY 150.00 x 300 = 45,000 U azlauanaLLng 5%



RAVNY USDJPYZ22 29adtdsn 145.50 un

(s1A71a - s1Attlagaue) x AMUIUKU X AUIAREN
(145.50 — 150.00) x 1 x 300 = -1,350 U

21AARUAINUAIN IM 2,250 um azaany 60%

IM 2,250 e ..

ariNunandsziuwaawinniu 2,250.00 - 1,350.00 =
FM 6/5.00
e 0
UIN
| *INRULANY A AR YN
- azlaiauaenu 150.00 x 300 = 45,000 L9 WIANY 5%
N | 45,000-1,350 = 43,650 £913i6NN91 IM
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ANA91 EUR/USD Futures azauualuailuanau (USDaauA I daiigEUR)
Open Long EUR/USDZ22 4 1.0000 aaaa1s 4142w 1 dayayn (da EUR 218 USD)

M = 1,500.00 U
MM = 1,050.00 un
FM = 450.00 un

@ ‘ anyn1e EUR/USDZ22 Auli# 1.0500 maaand finlsnidasiduan?

@ é Ran1e EUR/USDZ22 a4l1l#l 0.9250 maaas ananuiilasidus?

-
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‘ anvne EURUSDZ22 3stiulilii 1.0500 naaand

(1A m - sANTlagnIUL) X AAUIUATIN X AUIAR RN
(1.0500 — 1.0000) x 1 x 30,000 = +1,500 UN

DAARUAIYUAIN IM 1,500 U azlananauwny 100%

1% a [~ [V
DN ULANNAAF YN

azlH3uaINY 1.0000 x 30,000 = 30,000 1 azlananauung 5%



NAVNY EURUSDZ22 99a91d% 0.9250 aaaans

(s1A71a - s1Attlagaue) x AMUIUKU X AUIAREN
(0.9250 — 1.0000) x 1 x 30,000 = -2,250 U

21AARUAINUAIN IM 2,250 um azaany 60%

IM 1,500 A a o o = L o '
Az URUNANUIENUUaamIIL 1,500.00 - 2,250.00 = -750 YU A1N31 0

1.279981N A TUS LLANIIY 2,250 LN LAD LitvinAL IM

FM 45000 1 ay va v a a a =
ﬁ 0 2 lsiagnntasouzld U 401U LAzARULANRULANEN 750 U9
UIN —— ; Ny
. Tmﬂmamnsm%mmﬁ'}mﬂimu
-750.00

R UL ANY A YN ;
Azl uasnu 1.0000 x 30,000 = 30,000 LN VAN 7.5%
30,000-2,250 = 27,750 £i91d61N91 IM

lo wowazmo- it
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The Interest Rate Cycle

Inflation Peaks
Economic activity slows

Short-term bondyields rise -
fasterthanlongbondyields |« o

Bear Bull

flattening flattening

First Rate Hike
Rate of inflation
increase slows

Bear Bull

L\ steepening

Longer-dated bondyields
rise fasterthanyields at
the shortend

Inflation Troughs
Economic activity accelerates

-

INVESTMENT ADVISCRY SECURITIES CO.LTD,

Longer-dated bondyields
fallfasterthanyields at

the shortend

steepening A}

First Rate Cut

- Rate of inflation

decrease slows

Short-term bond yields
fall at a fasterratethan
long bondyields
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MEETING INFORMATION

PROBABILITIES

MEETING DATE CONTRACT EXPIRES MID PRICE PRIOR VOLUME PRIOR Ol EASE NO CHANGE HIKE
26 Jul 2023 7QN3 31 Jul 2023 94 8900 26,225 370,973 00% 281 % 719 %
TARGET RATE PROBABILITIES FOR 26 JUL 2023 FED MEETING o
Current target rate is 500-525
100%
80%
71.9%

60%
z
E
=
=)
g
(=

40%

28.1%
20%
0%
500-525 525-550
Target Rate (in bps)

https://www.cmegroup.com/trading/interest-rates/countdown-to-fomc.html

75


https://www.cmegroup.com/trading/interest-rates/countdown-to-fomc.html

US Dollar Index

a [ 1 o o I % % a 1
ADATUN ﬂﬂ’J’]NLL‘Nﬂ’nlﬂ\‘iﬂﬂﬂﬂ’]ﬁfﬂ‘m%‘gmﬂL‘Vlﬁl‘iJﬂ‘LIﬁlZﬂ‘iﬂﬂf]@Nuﬁl’N °)

SEK , 4% CHF . 4%

CAD , 9%

GBP, 12%

EUR , 57%

JPY, 14%

-
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USA

Economic Index

yokk

High Impact

CLASSIC AUSIRIS

Time

21:00

21:00

19:15

21:00

21:30

19:30

19:30
19:30

19:30

23:00

Cur.

I

y

g

I

y

g

y

y

I

I

USD

UsD

usD

uUsD

UsSD

uUsD

UsSD
uUsD

UsSD

uUsD

Imp.

Event
Monday, October 3, 2022
ISM Manufacturing PMI (Sep)
Tuesday, October 4, 2022
JOLTs Job Openings (Aug)

Wednesday, October 5, 2022

ADP Nonfarm Employment
Change (Sep)

ISM Non-Manufacturing PMI
(Sep)
Crude Oil Inventories
Thursday, October 6, 2022
Initial Jobless Claims
Friday, October 7, 2022
Nonfarm Payrolls (Sep)

Unemployment Rate (Sep)

Wednesday, October 12, 2022
PPI (MoM) (Sep)
EIA Short-Term Energy Outlook

=

Actual

50.9

10.053M

208K

56.7

-1.356M

219K

263K
3.5%

0.4%

Forecast

522

10.775M

200K

56.0

2.052M

203K

250K

3.7%

0.2%

Previous

52.8

11.170M

7



USA

Economic Index

) 8 06

Mid Impact

CLASSIC AUSIRIS

Time

00:15

19:30

20:15

20:15

03:00

03:30
19:30
19:30
19:30
22:00

Cur.

iy

g

I

g

iy

s

[y

USD

uUsD

uUsD

usD

uUsD

USD
uUSD
uUsD
usD
uUSsD

Imp.

»

> % % » *»
> % % » »

%

Event Actual Forecast

Sunday, October 16, 2022
FOMC Member Bullard Speaks

o

Monday, October 17, 2022

NY Empire State Manufacturing
Index (Oct)

Tuesday, October 18, 2022

Industrial Production (MoM)
(Sep)
Industrial Production (YoY) (Sep)

-5.00

0.1%

Wednesday, October 19, 2022

TIC Net Long-Term Transactions
(Aug)
AP| Weekly Crude Oil Stock

Building Permits (MoM) (Sep)
Housing Starts (MoM) (Sep)
Housing Starts (Sep) 1.480M

Cushing Crude Oil Inventories

Previous

-1.50

-0.2%

3.68%

21.4B

7.054M
-8.5%
12.2%
1.575M
-0.309M

78



USA

Economic Index

KO

Low Impact

https://www.investing.com/e

conomic-calendar/

-
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Time

19:55
20:15

20:15

21:00

03:00

18:00
22:00
22:00
22:00
22:00
22:00
22:00

22:00

22:00

Cur.

y

I

g

iy

iy

I I

I

I

I

g

I

usD
usD

uUsSD

usD

usSD

uUsSD
usD
uUsD
uUSD
uUSsD
usD
usD

uUsD

uUsSD

24

2.

%

p 2

Event

Tuesday, October 18, 2022
Redbook (YoY)
Capacity Utilization Rate (Sep)

Manufacturing Production (MoM)
(Sep)

NAHB Housing Market Index
(Oct)

Wednesday, October 19, 2022

TIC Net Long-Term Transactions
including Swaps (Aug)

MBA Purchase Index

EIA Refinery Crude Runs (WoW)
Crude Oil Imports

Distillate Fuel Production

EIA Weekly Distillates Stocks
Gasoline Production

Heating Oil Stockpiles

EIA Weekly Refinery Utilization
Rates (WoW)

Gasoline Inventories

Actual Forecast

80.0%

0.2%

43

Previous

8.3%
80.0%

0.1%

46

6.00B

170.5
-0.278M
1.795M
-0.325M
-4.853M
-0.846M
0.431M

-1.4%

2.023M

79
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AqaNFINANTENUAD USD/THB Futures

UaeN19LATHFNA UAeN1LATHFNA Demand & Supply
N1sLNIAUSg n9ilaging USD/THB

¥ $ . 4

ARTILANLUALULINGD 1 ARARIS

& o < =
paniiaansy panidelne 2NEAILUAD

¥ ¥ ¥

Cost of Carry Model

¥

==

NN9AIANITUURINN
AINUY

Demand & Supply
USD/THB Futures

USD/THB Futures Market Price



Thai Economic Index

Fi

High Impact

Mid Impact

Low Impact

https://www.investing.com/e

conomic-calendar/

-
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Time

10:30
10:30

14:30
14:30

10:00
14:30
14:30

All Day

All Day

11:00
11:00
11:00

Cur.

1]

Il

i

1l

THB
THB

THB
THB

THB
THB
THB

THB
THB
THB

Imp.

Holiday

Holiday

Event

Wednesday, October 5, 2022
Core CPI (YoY) (Sep)
CPI (YoY) (Sep)

Friday, October 7, 2022

Currency Swaps (USD)
Foreign Reserves (USD)

Wednesday, October 12, 2022
Consumer Confidence (Sep)
Currency Swaps (USD)
Foreign Reserves (USD)

Thursday, October 13, 2022
Thailand - Public Holiday

Friday, October 14, 2022
Thailand - Additional holiday

Friday, October 21, 2022
Exports (YoY)
Imports (YoY)

Trade account

Actual

3.12%
6.41%

28.7B
199.4B

446
28.5B
199.8B

Forecast

3.20%
6.60%

Previous

3.15%
7.86%

28.78B
202.8B

437
28.7B
199.4B

8.20%
23.80%
-1.00B

81



USD Index VS USD/THB
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Strategy Setup

1. L2 luN

O 2. amtlasunualu

3. Stop Loss

4. Trailing Stop by ATR



qalazuLualus
TF Daily

©

Up => Down

Down => Up

84



Stop Loss
TF Daily

-
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%)

I Low
wyiaLkAgLlLe Stop

U\

I High
LyNENRURLEIU Stop

SL

SL

SL

SL

SL

SL
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Trailing Stop
by ATR

©

ATR

TPTLALAINHIUNIUUDITIAN
Current ATR =

[(Prior ATR x 13) + Current TR] / 14

-
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Uptrend

US Dollar/Thai Baht,RT (IQXUSTB)
SL 32.92

i 533.0000
l”- *.*l-l- i ]
1 - o E
IJFT 1 ¥ty g+ toy®l ey, 325000
TS=32.61-0.27=32.34 * ¥
*. L' 532.0000
1 1
" IﬁT ‘M“ﬁ*l 131.5000
T L = SL31.35 :
i#*ﬂl Ly {31.0000
» e o 530.5000
" S _‘_T-‘l'h.*i-ﬂ"'—" E
E ‘ " I — 130.0000
SL 29.76 == :
Average True Range 10.3
/_\/_//—/—/J_w\ 0.2
e 10.1
N‘I,z.."; [12/9 12116 [12/23 Il1ar1 63 [113 [120 [127 Ifeg 2110 a7 [2124 If; e 2118 [a:23 I.-z;: Jazg Janz Jarzo Jarzz Ia;\ Day
SL lna 31.35 I ATR iagl
Close 32.61 - 0.27(ATR)
1S =32.34
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Trailing Stop
by ATR

©

ATR

TPTLALANNEUNILIBITIAN
Current ATR =

[(Prior ATR x 13) + Current TR] / 14

-

CLASSIC AUSIRIS
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Downtrend

US Dollar/Thai Baht,RT (IQXUSTB)

g 133.5000

: SL 33.10 ;

i“ 533.0000

| iy |

E J[T T* b =y 132.5000

F J(I T ‘q.'+ ** !*ﬁ. 1

; e SL31.92 ;

El i. ﬂ -!l*-{-r.'ﬂ: *i i :32.0000

T -T+ .n-H'I !+'L'|'. " iT. l+' P . 1315000

: ! TS=31.12+0.14=31.26 || == SL30.94 ot L

: Wyt '

E ﬁ+#-+*+. 531.0000
530.5000

E Average True Range 103

:I/J—/M/\\_/_‘_\’_/_/__\ {02

- — I’z‘;r [are [zr16 IEYFE] II‘F\ZDE Jare Jartz Jarzo Jarzz I;s‘; [sr11 T [sr2s |£1r1 Jore Jeris J6rz2 I:'l [1:6 [r1z [zz20 [127 P ] Day

SL lna 31.92

lof ATR gl

Close 31.12 + 0.14(ATR)

TS =31.26
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Case Study Uptrend (TF Daily)

US Dollar/Thai Baht,RT (IQXUSTB)

36.0000

35.8000

15=35.65-0.18=35.47 35.6000
35.4000

TS=35.43-0.15=35.28 I T *
35.2000

TS=35.12-0.14=34.98 I I . - 1 i i LEE | PR * I 35.0000

Wyt
*$ l!+* + !** -H‘* 34.8000
?-l-.-i""“'* + ﬂrﬁ.}iliﬁ_ﬁ 34.6000
SL 34.55 34.4000
Average True Range

50.2
———— - — 20.15
— lgs29 ge; oz lor12 ler10 los26 ggis l10/10 l10/17 [10/24 ;Lj l11/7 : Day
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Case Study Uptrend (TF Daily)

US Dollar/Thai Baht,RT (IQXUSTB)

CLASSIC AUSIRIS

89

%36.5000
LI

" ‘J*Jﬁ * .‘ 136.0000
ﬁ :

+ H"'*l* sL35.95 148 1355000
ﬁh-#"fii = 535.0000
TS=34.70-0.16=34.54 lﬁ**ﬂ
T5=3444-015=3429 ] 545000
o+ vl 134.0000
) -i*!+¢+i“+m¢++f++****m‘i =
My iyt SL 33.72 133.5000
v |
Average True Range 3
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Case Study Uptrend (TF Daily)

US Dollar/Thai Baht,RT (IQXUSTB)

*ﬁ¢+$¢

133.5000

i o 133.0000
4 LT T ) 3:
n*“" ﬂ iﬂ' SL 32.77. LI

{32.5000

tall, = i .
T e ;
I'I"" 71| *"'T ek 132.0000
o+ SL 32.01 ]
N ]
T 1315000
- ]
+ 4 131.0000
SL 30.96 ]
130.5000
Average True Range
- [10/14 11021 li0/28 ﬁlw [11/11 l11/18 li1/28 cjfef [12/0 l12/16 l12/23 I1L-30‘1a.-r:1 [1/6 [1/13 [1/20 [1/127 I%eg Day
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Case Study Downtrend (TF Daily)

S| 3601 US Dollar/Thai BahtRT (IQXUSTB)

*yrtfﬁﬁﬁ% 35.73

I**T”*T TS=35.34+0.15=35.49 *ﬁ:l.ﬂ-lﬂﬁl

*l++,¢++r++¢++¢,j'

Wy,
SL 35.05 *I l
”“HH wn .* *‘*“
TS=34.83+0.10=34.93 "

.+*l **H.

:236.0000
:235.8000
:235.6000
:235.4000
35 2000

35 0000
%34 8000
?34 6000
334 4000

W A
Average True Range

10.2
10.15
10.1

112712 112719 l12/26 12 l1/9 [1/18 11723 2r1 s [2:13 [2/20 31 [ [3r13 [3/20 13727 473
Uan Feo Mar [Aor
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Case Study Downtrend (TF Daily)

US Dollar/Thai Baht,RT (IQXUSTB)

SL 36.39 :536.4000
—++l‘ﬂﬁﬂ' 136.2000
*“* I++*"'4'+*+T+*ﬁ TS=35.99+0.14=36.13 1 ooce
Lol * —+ SL 35.85 i
* —* +Jr- F _hy l {35.8000
TS:35.57+O.15:35.72- *TF ﬁ+++- + *u 135.6000
I -‘.L* 135.4000
T5=35.22+0.16=35.38 1 7 |
*l {35.2000
+*| " -235.0000
“ -234.8000
Average True Range
W/\/\ A/\/_ %0.15
— 127 l12/14 l12:21 [12/28 ‘15--"1 [1/11 l1/18 [1/25 l‘ze; [2:8 l2115 (2022 a--;r [27 l3/14 [3/21 Day
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Case Study Downtrend (TF Daily)

US Dollar/Thai Baht,RT (IQXUSTB)

136.6000
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136.4000
I ml 1362000
*-*— TS=35.87+0.24=36.11 * o 1360000
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** TS=35.16+0.28=35.44 “ :;35.2000
:@35.0000
Average True Range
5' 10.25
: = . E—e; lo/7 lo/14 lo/21 eze Tion Tioe [lon2 [1or10 [10726 112 [z [1e 23 |1:1 23 : Day
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Europe

Economic Index

yokok

High Impact

Time

14:55

19:15

19:15

19:15

19:15

13:00

16:00

16:00

00:00

14:30

17:00

15:00

Cur.

EUR

EUR
EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Event Actual

Thursday, September 1, 2022

German Manufacturing PMI|
(Aug)

Thursday, September 8, 2022
Deposit Facility Rate (Sep) 0.75%

49.1

ECB Marginal Lending Facility 1.50%

ECB Monetary Policy Statement

ECB Interest Rate Decision

1.25%
(Sep)

Tuesday, September 13, 2022
German CPI (YoY) (Aug) 7.9%

German ZEW Economic 61.9
Sentiment (Sep) ’

Friday, September 16, 2022
CPI (YoY) (Aug) 9.1%

Wednesday, September 21, 2022
ECB President Lagarde Speaks

Friday, September 23, 2022

German Manufacturing PMI
(Sep)

Sunday, September 25, 2022

48.3

Italian General Election

Monday, September 26, 2022

German Ifo Business Climate 84.3
Index (Sep) .

Forecast

498

0.50%

1.25%

7.9%

-60.0

483

87.0

Previous

493

0.00%
0.75%

0.50%

7.5%

-565.3

9.1%

491

el
ico
o))
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Europe

Economic Index

) 8 06

Mid Impact

Time

13:00
13:45

14:15

14:45
14:50
15:00
16:00

13:00
14:00

14:15
14:45
14:50
14:55

15:00

15:00
16:00

Cur.

EUR
EUR

EUR

EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR
EUR

EUR

EUR
EUR

Event

Thursday, September 1, 2022
German Retail Sales (Mol (Jul)
French GDP (YoY)

Spanish Manufacturing PMI
(Aug)

ltalian Manufacturing PMI (Aug)
French Manufacturing PMI (Aug)
IManufacturing PMI {Aug)
Unemployment Rate (Jul)

Friday, September 2, 2022

German Trade Balance (Jul)
Spanish Unemployment Change
Monday, September 5, 2022
Spanish Services PMI (Aug)
ltalian Services PN (Aug)
French Services PMI (Aug)
German Services PMI (Aug)

S&P Global Composite PMI
(Aug)

Services PMI (Aug)
Retail Sales (MoM) (Jul)

Actual

1.9%
4.2%

499

48.0
50.6
49.6
6.6%

5.4B
B2.1K

50.6
50.5
51.2
47.7

48.9

49.8
0.3%

Forecast

-0.4%
4 2%

485

43.0
49.0
497
5.6%

4.8B

52.9
483
51.0
452

492

50.2
0.4%

Previous

53.8
48.4
53.2
497

49.9
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Time Cur. Imp. Event Actual Forecast Previous

Europe
Thursday, September 1, 2022

Economic Index 13:00 ™= CUR German Retail Sales (YoY) (Jul) -2.6% 5.5% -9.6%

Italian Monthly Unemployment ) )
15:00 il EUR _ 7.9% 8.1% 8.0%
Rate l:Jul:l .................
16-:00 EUR ltalian GDP (QoQ) (Q2) 1.1% 1.0% 0.1%
Low Impact 16:00 il EUR ltalian GDP (YoY) (Q2 4.7% 4.6% 6.2%
(YoY) (Q2)
Friday, September 2, 2022

13:00 EUR German Exports (Mohd) (Jul) -2.1% -2.3% 4 2%

13:00 EUR German Imports (Mo} (Jul) -1.6% 0.8% 0.1%

French Government Budget

13:45 il EUR ) -131.2B -76.1B
Balance (Jul)

16-00 M EUR PPI (MoM) (Jul) 4.0% 2 5% 1.3%
16:00 B EUR PPI (YoY) (Jul) 37.9% 35 8%
13:45 Il EUR French Trade Balance (Jul) -14.5B -13.6B -13.1B

Friday, September 9, 2022

French Industrial Production .
13:45 Il EUR ) -1.6% -0.5% 1.2%
(Mob) (Juty

Spanish Industrial Production
EUR 5.3% 7.0%
(Yo (Jul)

Monday, September 12, 2022

https://www.investing.com/e 14:00

conomic-calendar/

ltalian Industrial Production

15:00 EUR -1.4% -0.4% -1.1%
N an I:\rr{]\r;:l I:Jul}l L. S D
) Italian Industrial Production

15:00 EUR 0.4% 0.3% -2 0%
o (Mol) (Jul) o 22U 6




USD Index VS EUR/USD

3 ICE US Dollar Cash Index,D10 (_USDX) 1 9
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{AaaNFINanNsENUna USD/JPY Futures — .

o ~ o ~ o (%
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Japan

Economic Index

yokok

High Impact

-

CLASSIC AUSIRIS
FESTMENT ADVISCRY SECURTIES CO.LTD.

Time

06:50

All Day

10:00

13:30

All Day

06:50

06:50

Cur.

JPY

JPY

JPY

JPY

JPY

Holiday

Holiday

Event Actual Forecast
Thursday, September 8, 2022

GDP (QoQ) (Q2) 0.9% 0.7%
Monday, September 19, 2022

Japan - Respect for the Aged Day

Thursday, September 22, 2022
BoJ Monetary Policy Statement

BoJ Press Conference
Friday, September 23, 2022
Japan - Public Holiday
Monday, October 3, 2022

Tankan Large Manufacturers
Index (23)

Tankan Large Non- 14 13
Manufacturers Index (Q3)

Previous

0.5%

13
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Japan

Economic Index

) 8 06

Mid Impact

Time

06:50

02:30

07:30

06:30

06:30

06:50
06:50
06:50

06:30

09:51

Cur.

JPY

JPY

JPY

JPY

JPY

JPY
JPY
JPY

JPY

JPY

Event
Thursday, September 1, 2022
Capital Spending (YoY) (Q2)
Saturday, September 3, 2022

CFTC JPY speculative net
positions

Monday, September 5, 2022
Services PMI (Aug)

Tuesday, September 6, 2022

Household Spending (Mo}
(Jul)

Household Spending (Yo' (Jul)
Thursday, September 8, 2022

Adjusted Current Account
Current Account n.s.a. (Jul)
GDP (YoY) (Q2)

Tuesday, September 20, 2022
Natiocnal Core CPI (YoY) (Aug)

Thursday, September 22, 2022

BoJ Interest Rate Decision

Actual

4.6%

-41.5K

485

-1.4%

3.4%

-0.63T
0.229T
3.5%

2.8%

-0.10%

Forecast

3.0%

492

-0.6%

42%

0.714T

2.9%

2.7%

-0.10%

Previous

3.0%

-38.8K

50.3

1.5%

3.5%

0.84T
-0132T
2.2%

2.4%

-0.10%
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Time Cur. Imp. Event Actual Forecast Previous

Europe
Thursday, September 1, 2022
Economic Index 06:50 ® JPY Foreign Bonds Buying -303.7B -76.7B
Foreign Investments in
06-50 e IPY -536.0B 29 1B
‘Japanes‘e StDCkS ....................
0730 e JPY Manufacturing PMI {Aug) 51.5 510 51.0
Low Impact

Monday, September 12, 2022
13:00 ® JPY Machine Tool Orders (YaY) 10.7% 5.5%

Tuesday, September 13, 2022
08:50 ® JPY FPI (Mol) (Aug) 0.2% 0.4% 0.7%

06:50 * JPY PPI (YoY) (Aug) 9.0% 8.9% 9 0%

Wednesday, September 14, 2022

06:00 ® |PY Reuters Tankan Index (Sep) 10 13
Caore Machinery Crders (MoM)
06:50 ® PY (Jul) 53% -0.8% 0.9%
u
Care Machinery Crders (Yo'Y')
06:50 ® JPY (Jul) 12.8% 6.6% 6.5%
u

https://www.investing.com/e

conomic-calendar/
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USD Index VS USD/JPY
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Strategy Setup 1./ UITUN

2 anlasuuualia

3.Entry
4 .Exit




Trend Following + NuA1lual imsnuas

- Sideway LN/A False Signal

O/ - Drawdown A/n




Trend Following => Moving Average

Subject TF \@n TF lua

Signal NaanLag BN TWAEINTN

False Signal NALag NANAININ

Drawdown ldan an

Run Profit Tlna Tnanan
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Trend Following => Moving Average

lysn1a3 Moving Average L@@ 129 Sideway LAUNULGeL LWSIZAZLNA False

Signal LagNIn

. 4 ] m? ~ Y . 1 v v
usaLs1azunbalaanig b Period 81nau nazlil Signal ARUA9TN LAz Drawdown
ABUANGAN

CLASSIC AUSIRIS
HESTMENT ADVIECRY SECURITIES CO.LTD.
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Trend Following => Moving Average

LLUNIYAD
v = di . dl a
1. 98N AN UINDAR False Signal WaMANINg

Sideway
2 414190 Run Trend laatiaina g i

3. Drawdown Manunn



Adaptive Moving Average

Y ~ Yy 1 A A Agya A
THianusiwiGsuve uduauadenaa U lnae
a o | 4
NN Moving Average sz1tnnauy

PERRY J. KAUFMAN, LLC

Perry J. Kaufman is an American systematic trader, index
developer, and quantitative financial theorist. He is considered
a leading expert in the development of fully algorithmic trading
programs

wuaAnAaLa13as Direction uaz Volatility snan

https://www.investopedia.com/articles/trading/08/adaptive-moving-
averages.asp

https://commodity.com/technical-analysis/ma-adaptive/

https://www.best-metatrader-indicators.com/kaufman-adaptive-moving-
average-kama/
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Simple Moving Average

Euro/US Dollar RT (IQXEUUS)

[ No Gaps

11.2500

31.1500

31.1000

11.2000

Average True Range j

*
1

laug |S.g,p log | Noy |Dec Lian |F=p [Mar lage [May n laug |S.g,p log
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Exponential Moving Average

Euro/US Dollar RT_(IQXEUUS)

11.2500

0.9000
No_Gaps
Average True Range
1.178
1.0000
0.5000
- | laug |S.g,p log |Hq.' |Dec lF?‘E! |F=p [Mar lage [May n laug |S.g,p log DBY
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Adaptive Moving Average

Euro/US DollarRT (IQXEUUS)

=
=1
inl
(]
]

In-

51.2500
51.2000
51_1500
51_1000

11.0500

0.9964
0.9958

10.9000

Average True Range

x10=
§1.178
11.0000

*

10.5000

laug |S-_p log |Hq.' |Dec

T

an |F=p [Mar lage [May n laug |S-_p log

Day
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Adaptive Moving Average (Cross 20,40)

Euro/US Dollar,RT (IQXEUUS)

1.2500

1.2000

1.1500

0.9000
No Gaps
Average True Range x10~=
x(1.178

1.0000

0.5000

laua |S.g,n loa | Now |D_nc lizn [fep | Mar |,a,n|r [May n |Aua Sap loa D
2021 pozz ay
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Simple Moving Average

US Dollar/Japanese YenRT (IQXUSJY)

11500000

148.0050

1145.0000
$143.2134
1140.0000
1135.0000
1130.0000
1125.0000
1120.0000

1115.0000

1110.0000

Average True Range §
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Exponential Moving Average

L No Gaps

US Dollar/Japanese YenRT (IQXUSJY)

-my
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11450000
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150.0000
88 148.0410

Adaptive Moving Average

US Dollar/Japanese YenRT (IQXUSJY)

S0

¥(146.2009
1145.0000

51400000
51350000
51300000
51250000
51200000
51150000

1110.0000

Average True Range é 1690

{05
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Adaptive Moving Average (Cross 25,50)

L No Gaps

US Dollar/iJapanese YenRT (IQXUSJY)

E148.0840
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7 146 2954

150.0000
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