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SET50 FUTURE

SETS0 Index Futures Dec-23 (550223

|||' i oo 7-Dec-23 Institution | Foreign | Retail

l- |asa00

| | | | feco Long 44,383 100,798 110,375
1 =

| ||I ;-"',I e Short 42635 104460 108452
By i b

Y "y A |.'| L Net 1748 -3,671 1923

it 7 I ;E;; Accumulated Net W 5040 -16,205 1,165

G =il o Accumulated Net M 48N  -63777| 48966

A 847.90 . 853.70

Technical View

wusldiv viav
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 suticamuiiodudiods:inA aoslaumsdvviuuanMAMSIAVASaKSy Aa 1.84 uau
ALKUY 1La:d0s191VVUEKST Aa 3. 9% KINAOIaUIASUNDY: EIOCIO(‘IOIUO\)lUuUOOSKUUOEﬂOKu Iqa?quouunam
Rulne K1n Valuation laal3 EYG ogns:au -1SD lag EPS yov SET50 lau downgrade 1&ntios aou Bond Yield nsudo
WoouRkULINS:NSIPWIETBEIS1I8VIUIBUIWOUS:FGOU W.8. (-O. 4%YoY) dowaliduWonsluanav 2 Wdoudiadoua:
macﬂusou 33 10ou enumhana\m\)uJuumsmsmnsamuwa\)munm'thaumnauwa\)\nuUsuaoa\)Tqmam s1A1
u1uu’tunaunwaua ufalsgod 91 soumns~ua"twmuanmnuluaans lAaa dwuwssimdnsgovidesfuvavlaou

o ] Ol change (contract)

7-Dec-23 1D W ™M 1D ™ ™ S0
550223 583,060] 572,030] 592.627] 638120 1M030]  -9.567] 55,060 28-Dec-23
S50F24 297 257 310 %9 40 13 18| 30-Jan-24
S50G24 57 57 M 0 0 44 57| 28-Feb-24
S50H24 104,245| _ 95.526]  88,426] 73,723 8.719 5,819 30,522| 28-Mar-24
S50M24 30,718 29,790 28,618 28,496 Q28 2,100 2,222 27-Jun-24
S50U24 15,851 14899 14813  12.821 952 1,038 3,030| 27-Sep-24
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7-Dec-23 Institution | Foreign Retail
{24500
: !B l,.|l [re= Long 1955 21,080 13,576
L TUS I e P
: : \ I 'I ’ Short 1425 21233 13,953
| L. o My A | I fpozscn , E f
sl | gznmw Net 530 =153 =377
i ,I'I —H i 02750
T | Accumulated Net W 1,828 -9,470 1,298
) -
| s i 02250
............ bozaoo Accumulated Net 1M 777 2,359 1,582

A 2,032.10

Technical View

wusltiy sovindouiiu s:3vns Take Profit

Resistance e
B 2,040.10

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

3utima nove Sideway Up suticgamuiodedivus:ina aostaumsdvviuuanMAMSIAUASaKSY A 1.84 uau
ALKUL 1Az 0S191VVUaKST Aa 3.9% KINAOIaUIASUZADY: aocTociau‘iom‘flquﬁaswmna\)m WoUoduwugiuvev
no\)mTuaUmKnmum ETF uusmnuonnsu dou Hedge Fund uuswo(maa 101na9) aou Real Demand 91ndulla:
3uldausudoav LiiovornsimnovusSudodu ahsaqluenusw\nuwuosuaoaomsowmun 2.2 uaumunuv’tnalna\)nu
Amamsedldua: Nuasuaoaoms:n\)mumetua\)n 1.86 ausy uan:nmcﬂon 1.9 &usre mwsoutiiodAu US Bond
Yield DldinZoulkoogviites: mqmuna\)nusooomauuso\nuahsaqnuu

[T orchange (contract) e
7-Dec-23 1D ™ ™ 1D 1w 1™
GF10Z23 4,827 6,038 7,012 10,000 -1,211 -2,185 -5,173| 28-Dec-23
GF10G24 10,151 12,901 7,109 7,408 -2,750 3,042 2,743 28-Feb-24
GF10J324 2,363 2,728 2,215 1,468 -365) 148 895| 29-Apr-24
GFZ23 160 176 179 180 -16 -19 -20( 28-Dec-23
GFG24 126 152 148 130 -26 -22 -4| 28-Feb-24
GFJ24 24 82 70 65 2 14 19| 29-Apr-24
G0Z23 28,527 54,386 36,730 32,128 -25,859 -8,203 -3,601| 28-Dec-23
GOH24 21,861 33,379 20,861 13,645 -11,518 1,000 8,216( 28-Mar-24
SVFZ23 1,097 1,124 1,169 1,450 -27| -72 -353| 28-Dec-23
SVFH24 1,142 797 602 428 345 540 714| 28-Mar-24
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USDTHB FUTURE

USD Futures Dec-23 (USDZ23) Lo
. -  vewme |
| il jeas00 7-Dec-23 Institution | Foreign Retail
I I 35.20000
| il | 3535000 Long 21.887 723 34,313
" B Iy b Short 28,287 1,165 27,47
A e Net -6,400 -442 6,842
3490000 Accumulated Net W 1,639 264 -11.903
.I |Il 4.0 3000
k 3480000 Accumulated Net 1M -17.858 -643 18,501
T [ e o o am B F n»tr«l | 00 0 N e o L L o e .
A 34.96 ) 35.16
UsDZ23 Resistance -0.01
34.86 B 35.05

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

3utima USDTHB Sideway Down suticamuiodudivus:ina aoslaumsdvviuuanMAMSIABASaksSy A 1.84 uau
ALKUY LAz as191VVUaKST Aa 3.9% KINAOLAULASUYARDY: aoqoqatuomdudooahuuml\)uum'tmw\)mTo lag
laswna 4 vovingiblu High season yovmsHovIAgD KUUABUUINUTVLAY uns uns~omse\)n:nuuolouue\)ms
funding vovlasvmsIbuGdaoa o:u: aamsuuwmua\al\)uu1nTus~9 dalu WioouRruLINS:NSoLWIETBESIVIU
Ibuwaus:o1Gau w.g. (-0. 4%YoY) dowalRvuWonsluaaav 2 Wwoudadoua: macﬂusau 33 1Gou aakangoAv
uJuumsmsmnsacnuwa\)\nunm'thaumnauwaumudsuamvhalaw1 s1mu1uu'tunaumzsaua una[zjaea 91sou
Ans: ua‘twmuonmnmuoans lnaa u1uuwus1mmnowomnaonuuaudnou

I Oichangs (contrach -
7-Dec-23 1D W ™M 1D W ™ BN

USDZ23 78,024 92,487 85,422 95,106 -14,463 -7,398 -17,082| 28-Dec-23
USDF24 12,298 13,748 9,331 3,962 -1,450 2,967 8,336| 30-Jan-24
UsbDG24 2,498 3,949 1 0 -1,451 2,497 2,498 28-Feb-24
USDH24 39,747 43,212 43,999 21,559 -3,465 -4,252 18,188 | 28-Mar-24
EURUSDZ23 1,310 1,708 1,498 3,055 -398 -188 -1,745| 28-Dec-23
USDJIPYZ23 9,556 10,475 12,064 13,139 -919 -2,508 -3,583| 28-Dec-23
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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%  0.6% 0.7%
Dec7 8:30pm uUsD Unemployment Claims 220K 221K 218K
Fri  8th-15th CNY New Loans 1250B  738B
Dec 8 8:30pm usD Average Hourly Earnings m/m 0.3% 0.2%
usD Non-Farm Employment Change 184K 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 -2.8% -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 (%)
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ansandirey Total Gold ETFs flow USS/oz
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Hedge fund gold future net Long position and Gold spot
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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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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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