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SET50 FUTURE

SETS0 Index Futures Dec-23 (S50223)

Ly b 6-Dec-23 | Institution| Foreign | Retail
| 866,00
i e Long 28,326 91,657 88,744
?ﬁézw
0 I B . = Short 26599 103509| 78,61
O % 'y o
;'" oy || | Al'l J m Net 1727 -11,852 10,125
—— 3 =1 | o
T ",‘ * | lst0 Accumulated Net 1w 10,035 -34,468 24,433
' {85000
|B4g.00
o Accumulated Net 1M 8,800 -61602| 52,802

A 855.30 . 862.80

Technical View

wusldiv vhav
ALLU=UN Action

* ASEINOLTU SOSIA Breakout Luodu B W61uga wWa Long ua:ls9a B 10U Stop Loss / sosimgownad
udowWa Long Waldeyayrnaudodu uaoldsia Low 1W0UQad103v Stop Loss

« nselivovav a1ij Position Tk Let's Profit Run (It ktinlu Action T) / 81l Position wusthlhsosiA
Breakout 1uosu A lagldoa A k8o B 1UuQa Stop Loss / Wa Short Wolideyayrnaudoav uaoldsia High
1WuQ0d1vdL stop Loss

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

Fundamental View

3utima SET50 Index Sideway Down Gaau Uodgmsluus:ina iSutWwowugnu Suli ma 0.6%YoY mAabutwodind
AQ 1UquoahuunamKuTna aoquoam\)Us-lnn aamu astavmsdvviuuanMAMSIABASLLA: nmuwauuwusfnn
ouwsou KINAolavIASUZRDB:a0adaItioviDulodukuuaalaku Ioa?quouunamKuYna KA Valuation Tasl3 EYG
oans au -1SD las EPS vov SET50 lau downgrade 1dntioy dou Bond Yneld nsvdod LoAuRKULaaIGU ADP
swmumsm\)mumnlanqus.mloau w.g.Nn 1.03 uauswuun:nmomscun 1.3 uaus9g 'fuswa 1Byameluwudn
onenhnssuuumlannuwun\nusm 20-49 sr1giimsdvvmuson 1.6 kijuau aoussnouumnm\)numsm\)mu 50-249
s1eimsdvovuwudu 7.1 kijusie Iqaanamnssunumsm\)mulwuuu'tqun yudv ens1smU[nn MSAAL Msuwng
aouamenHnssunumsm\)\nuaoa\ﬂounmnwam fioadv ua:rovifigo a:Aoudv Real Sector Agvdouadudod
:nmsugnoahsgqa\)'tmw\)unso

o | Ol change (contract)
6-Dec-23 1D W ™ 1D w ™ LB
SE0Z23 572,030 595,125 583,18 567,730 -23,095 -1M,088 4,300 28-Dec-23
S50F24 257 263 303 161 = T 96| 30-Jan-24
550624 57 52 0 o 5 57 57| 26-Feb-24
S50H24 95526]  96660| ©8,883| 68,353 1134 6.643|  27.173| 28-Mar-24
S50M24 29790 29.981  28.793|  27.097 191 997 2.693| 27-Jun-24
S50U24 14.899]  14.705| 14,427 1743 194 472 3.156| 27-Sep-24
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GOLD FUTURE

Gold Oviline Futures Dec-23 (GO223) Loy
4, e ]
; i 6-Dec-23 Institution | Foreign Retail
1 2070.00
i Long 4,325 52,823 40,831
I 2060.00
- Short 5,720 65,846 26,413
ety - 05000
m B 2 Net 1395  -13,023 14,418
N fi Dy TaT Taml wo
M o =k AI Accumulated Net 1w -1088 -5,259 6,347
l)' i L 203000
_______________________ Accumulated Net M -1.718 2,920 1,202

A2,032.00 : 2,048.10

Technical View

wusltiy sovindouiiu s:3vns Take Profit
ALUzUN Action

o nseliuovyu a1ij Position Tk Let's Profit Run (I ktinlu Action T) / dwingoliid Position sosimgown
a2 udoiwa Long olideyeyrnaudotu 15 low vavurivaduaaiu 9a Stop Loss / uuosu A Wugaa Long
udolgaadvnaioluga Stop Loss / Long o s1A1 Breakout wuodu B 11do189a A k8o B 10uQa Stop Loss

« Aselivovav uusthlkkidoko:Ua Short Iolideyayindudoav udosldsim High 10U9ad105v Stop Loss / so
s1mM Breakout 1wosu A laglda A 1Wua Stop Loss

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

Fundamental View

3utina nove Sideway (§Uodulku aouwsou aamu aalavmsdvviuuanMAMISIAVASLLA: nowwauuwus[nn Kin
AolauIASUYNIB: aononaluo\)lUuUooaswmnaom N\)Uooawumuuo\)no\)m?uaUmKnmuLn ETF uusouwonnso
aou Hedge Fund uusozsa(olaa 1 ©1nad) dou Real Demand mnouuahoumuUsunoa\) luo\)mnsmma\)Usunouu
WoAuRuLaa1Uu ADP s1eviums3voviumatonsuls:s1dGou w.g. il 1.03 uauswuanmmomsmn 1.3 uausigy
'tuswa lauoma'tuwu:namenhnssuuumtannuwun\nusm 20-49 sgiimsdvviuson 1.6 kiluau doussnouuna
AaLAGASHIVLIU 50-249 srelimsdovutwudu 7.1 kijusie Iouanamnssunumsm\)mulwuuu'tqun yuav
asiseyllnn msnnm msuwngd aouanenmssunumsm\)muaoa\ﬂounmnwan foasv LaznovIfgd a:foudv
Real Sector figvdouuoua: lUunoumlnsuonoahsaqa\ﬂuuuounsn

[T oichange (contract) —
6-Dec-23 1D 1w 1™ 1D 1w 1M
GF10Z23 6,038 5,503 7,446 9,595 535 -1,408 -3,557| 28-Dec-23
GF10G24 12,901 11,795 6,645 7,037 1,106 6,256 5,864| 28-Feb-24
GF10324 2,728 2,609 2,060 1,516 119 668 1,212| 29-Apr-24
GFZ23 176/ 146 196 168 30 -20 8| 28-Dec-23
GFG24 152 128 127 136 24 25 16| 28-Feb-24
GFJ24 82 103 71 55 -21 11 27| 29-Apr-24
GOZ23 54,386 47,217 25,754 30,029 7,169 28,632 24,357| 28-Dec-23
GOH24 33,379 28,646 13,902 13,713 4,733 15,477 19,666| 28-Mar-24
SVFZ23 1,124 1,228 1,191 1,330 -104 -67 -206| 28-Dec-23
SVFH24 797 737 468 432 60 329 365| 28-Mar-24
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;!S.BOOOO
} 6-Dec-23 Institution | Foreign Retail
| 535.29000
|- B i Long 44,100 583 38,039
i i I o=
| ! uA i | P Short 45,513 213 36,996
I | !
(M = 3 Net 1,413 370 1,043
Sy |
- - Accumulated Net 1w 12,705 -365 -12,340
wf i
fpa0000 Accumulated Net 1M -1.054 -394 11.448
A 34.99 . 35.24
USDZ23 Resistance -01
34.90 B 35.14

Technical View

wusldiv suodlutuviav
ALLU=UN Action

« Aseivoviu $051M Breakout uuddu B 1810uga Wa Long ua:ldqa B 10u Stop Loss / sasimgownad
uaowa Long ijelideyeyinaudoiu udslEs1m Low Wuad1vdv Stop Loss

* Asgiovav a1l Position 1A Let's Profit Run / (Uil Position uuzUuhlksas1A1 Breakout uuosu A lagldoa
A K80 B 10uQa Stop Loss (IAukUnTu Action U) / Wa Short eoilideyeyinauaoav udolssim High Wuga
9109v stop Loss

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

Fundamental View

Sutinna USDTHB Sideway Down Gacnu Uodemeluds:ina Butloiugu Suli ma 0.6%YoY mawuweochnadima
\ubodekyuAduuIntiudoe douliodecdvus:ina Gaau dolaumsdvoviuuonmamsiavasia:auBolugy
uslna Suwspl MdolaviAsygRvs:asdadatiovbuloderyuAidunnikudomia laslasua 4 vovineilu High
season yoVMISHEYIAYD KYUANDULINUTVAY uds:Tas:viSevAouBatouvavAs funding vovlAsPMSIDUTDNDA
ozt aomsuuumua\)l\)uu1n'tus~a dolU woAuRKHuLIEIUU ADP s1gviumsdoviumaonsuls:sitdou w.g. i
1.03 ugus1ugnsrimanisaif 1.3 uausie luswwaBeameluwusigaakassuRimsswvruwuGuldun sudo
asiseyUlna msdnu msuwng dougnanknssuRiAS3OMUANALIGUAMANEN AOASIL UAHEVIRYD A:AoUAD
Real Sector Rgvsoutaua:tludodsasugnoansgadoliudounso

I Oichangs (contrach —
6-Dec-23 1D W 1M 1D W ™

USDZ23 92,487 78,578 82,510 92,543 13,909 9.977 -56| 28-Dec-23
USDF24 13,748 9,899 7,326 3,951 3,849 6,422 9,797| 30-Jan-24
UsbDG24 3,949 1,889 0 0 2,060 3,949 3,949| 28-Feb-24
USDH24 43,212 35,110 40,787 21,388 8,102 2,425 21,824 28-Mar-24
EURUSDZ23 1,708 1,953 1,231 2,176 -245 477 -468| 28-Dec-23
USDJIPYZ23 10,475 9,148 10,487 10,844 1,327 -12 -369| 28-Dec-23

* msavnuiinoidev gavhunosAnundoyalisounsunoudaauloavnu
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Date  Time Currency Impact Detail Actual Forecast Previous
Mon ;
Becd 2:00pm EUR ECB President Lagarde Speaks
Tue 6:30am JPY Tokyo Core CPIly/y 2.3%  24% 2.7%
Dec S5 8:45am CNY Caixin Services PMI 515 50.7 50.4
10:00pm usD ISM Services PM| 52,7 52.5 51.8
usD -JDLTS Job Openings 8.73M 9.33M  9.55M
Wed 4:30pm GBP Construction PMI 455 46.7 45.6
Dec 6 6:00pm GBP BOE Gov Bailey Speaks
8:15pm usD ADP Non-Farm Employment Change 103K 131K 113K
Thu 10:30am THB Core CPly/y 0.6% 0.7%
Dec7 8:30pm uUsD Unemployment Claims 221K 218K
Fri  8th-15th CNY New Loans 1320B  738B
Dec 8 8:30pm usD Average Hourly Earnings m/m 0.3% 0.2%
usD Non-Farm Employment Change 185K 150K
usD Unemployment Rate 3.9% 3.9%
10:00pm usD Prelim UoM Consumer Sentiment 62.0 61.3
UsD Prelim UoM Inflation Expectations 4.5%
Sat 830am  CNY | CP!y/y -02% -0.2%
Dec @ CNY PPl y/y -3.0%  -2.6%
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = k(U Take Profit WoaivuSoeutuosSuduaalu wu:th Al Trailing Stop
AAUAISUSKISOOMISADIULFYL 1BU YUQQ Stop Loss kdvornnsimdvduly
ouldnls 2-3 iIMuovAUIFYY (2R-3R)

** =Trend Following s:g:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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(%) Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
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ansandirey Total Gold ETFs flow USS/oz
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Global gold ETFs flow
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Hedge fund gold future net Long position and Gold spot

— Managed Money Gold Future Net Long Position (LHS)  —— Gold spot {RHS)
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Gold Futures & Options Commitments
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7 DEC 2023
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Appendix Currency

Fund Flow future net Long position and EURUSD A EURUSD Futures & Options Commitments
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Fund Flow future net Long position and GBPUSD —— GBPUSD Futures & Options Commitments
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Fund Flow future net Long position and USDJPY i USDJPY Futures & Options Commitments
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