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SET50 FUTURE 15 February 2023
SET50 Index Futures Mar-23 (S50H23) Log
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I"I 452,00 14-Feb-23 Institution | Foreign Retail
| Long 35,936 76,126 94,993
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Technical view

wudll vJus=Sonssownc
Auu=UN Action

o Asaiupvdu QRUKUNTU Action 0) id Position T Let's Profit Run / fHngvllid Position soas1Agawncd
ud>10a Long 1pldryruinauddu 18 low uovurivaauddidu 9a Stop Loss / uudsu A udalla Long udid
20dv nanluda Stop Loss / Long L s1A1 Breakout tuddhu B 13390 A Héa B 1l0una Stop Loss

e Astliiupvavy wu:tlKK19vKHI:WA Short Lpldeusunnduddav uastds1A1 High 10uQ03103v Stop Loss
/ sos1A1 Breakout wudsu A lagigaa A Wua Stop Loss

Note *, ** (3 UulWULAUMS Take Profit {u Appendix TFEX)

Fundamental view

3udinna SET50 Sideway Down GamuddlavgpamMUanaHsy ma 1.9%MoM Kinugninaaiamamsaionatdulodsudndams
WouAa1w0aNLTLLAIBULWS LDAURARIULNaHSZYS1I80IUABTISIAMANAAUENEED 6.4%YoY 05%MoM gonaaramalh
6.2%YoY 0.5%MoM avAUs:naumeluwudumMnueecd MoM ldur (1) snsudiiakiv (2) tndavudvne (3) RagoAuluansgy (4)
fwuaw (5) SIS (6) AWM TagsouduIWaaHSgYAUs:NADDNLIgVQLNAVIAaLTDVIINHaNgaguMguUSUTUCDUDSIAT
FuAlnafunAuBiaEUNSY a:Apufivnsdvriudunuaininaaludiusinadaliioy duaalaAQrauLIAVIAAUND:BULWDSN
psSva:AaurunsUsUTUUDYSasIWaaaULNUWUSUOSSZUIaaHsgole 2, 10 U uru:A CME FED WATCH 13uuavaantdgansgyo:
r0gvaalkuin 55% dducdvv1d Wa Long TFEX WU 7,500 dturyn uc Ol USuchav 8,500 druryl a0AIUAQAUUDOMISUE
vavdwmaluuvasu us:e:aalunisidandvuavlnes:1ulodsryuaaiakiu

@ | Oichange(eontracD

14-Feb-23 1D W ™ 1D ™ ™ S
550623 130 122 M2 T3 8 18 17| 27-Feb-23
S50H23 542,180 551,584 566,462 566,509 -2,404 -24,282 -24,329| 30-Mar-23
550J23 147 151 60 0 -4 87 147| 27-Apr-23
S50M23 58,306 58,144 46,195 40,699 162 12,11 17,607| 29-Jun-23
S50U23 24,692 23,755 22,096 18,060 37 2,596 6,632 | 28-Sep-23
S50223 13.171 13,460 7,094 7.553 -289 2,077 5,618| 28-Dec-23
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Gold Online Futures Mar-23 (GOH23) Lot
1880.00 & & s a
e 14-Feb-23 Institution | Foreign Retail
. 7
']
Wl fersios Long 1,729 19,881 14,413
" 9 ) |§
bt 0 Short 1,746 19,283 14,994
rl
A | B oz Net 17 598 -581
I' I 1862.50
Accumulated Net W 1,820 -3,299 1479
1857.50
Accumulated Net 1M -202 -28,581 28,783
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A1,865.40
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Technical view

wudltiv v dus=Sonsgawned
ALU=UN Action

o AsaiupVTU HRUHUNTU Action G) id Position T Let's Profit Run / fHngvlLid Position sasiAgawndd
udsi0a Long aldryruinauddiu I8 low uavurivnauddidu 9a Stop Loss / tudsu A iugala Long udiid
20dv nabua Stop Loss / Long Lo s1A1 Breakout uuddiu B udcdaa A k3o B 10uaa Stop Loss

o Astiuavav uu:thlik9oKd:10a Short aldruruinduddav udsids1A High 1ua3105v Stop Loss
/ sos1A1 Breakout wudsu A lagigaa A Wua Stop Loss

Note *, ** (3qutWuULEiuNs Take Profit Tu Appendix TFEX)

Fundamental view

Sudma navAl Sideway GamuloutWauavdvnguAa 10.3% mnchna'*nmoua:cblauaaomUé'ﬂaHs“g ANQ 1.9%MoM dindima
nadu Dollar Index KYuNaVFN LHDAUAKIULNARSTUSIVVIUABTSIMANAUENSCED 6.4%YoY 0.5%MoM gon3raaramaldn
6.2%YoY 0.5%MoM z'j"'oma'mﬁcvme‘iu|J'|ﬁ03aﬁum:):16ulv‘\lafinn§oa:ﬁauN"lumsU§ui‘iuuaoa‘ns1waaauunuWusUmssTgU'laaHs"g
21g 2, 10 U ueu:A CME FED WATCH 130U9v00n108aKs$g49:fMa0dvaatkuii 55% luidoUodewugiuluduaiAniuun Read
Demand 91nSuusudduldntipsua:lvduldsusuddu MntnAnalcvviu awdodunqnia, ETF godusvuigdatiov du
Dollar Index ua: Real Yield USUGOIWUTU nadu naveh

e Ol change (contract) —

14-Feb-23 1D w ™ 1D ™ ™
GF10G23 3,446 3,424 4,050 4,882 22 -604 -1,436| 27-Feb-23
GF10J23 4,891 4,939 5,820 3,623 -48 -929 1,268 27-Apr-23
GF10M23 3,330 3,245 3,619 1,661 g5 -289 1,669 29-Jun-23
GFG23 177 172 172 280/ 5 5 -103| 27-Feb-23
GFJ23 174 173 156 185 1 18 -11| 27-Apr-23
GFM23 106 107 154 71 <1 -48 35|29-Jun-23
GOH23 24,445 24,952 24,681 26,412 -507 -245| -1,967| 30-Mar-23
GOM23 8,270 8,152 7,835 3,903 118 435 4,367 29-Jun-23
SVFH23 1,067 1,057 1,021 1,795 10 46 -728| 30-Mar-23
SVFM23 821 812 778 291 9 43 530/ 29-Jun-23
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USDTHB FUTURE 15 February 2023

USD Futures Mar-23 (USDH23) Log
Eases 14-Feb-23 Institution| Foreign Retail
B ' | e Long 7,878 150 1,688
I 33.75000
I e Short 4,156 &5 15,495
L | | I 33.70000
Il ! sassooo Net 3.722 85 -3.807
LN - e Accumulated Net W 4,892 346 -5,238
! o 33.55000
iﬁémpmm '\u.ae.[;m [‘v:p.m {3 D) 0 ([ [0 ) S —_— AccumUIated Net 1M 11'8?1 333 -12204

A 33.72
33.62

Technical view

wudlliv sutdatuviav

Resistance 35.88 -0.16
B 33.80

Au=un

e AsaiUDVTU SDSIAN Breakout uuddiu B 1310una 1Wa Long ua=tdaa B 10u Stop Loss / sas1mgawndd uddda
Long 0addruruinauddu udsidsim Low 1OUQS105v Stop Loss

e astiudvav (HUKUNTU Action ) fid Position T Let's Profit Run / flUi Position uu:UhisasiA Breakout wud
$u A Tasldaa A K3o B 10ua Stop Loss / WWa Short Waddryrunnducdhav udsidsim High 10ugadnvdv stop Loss

Note *, ** (3ulWULAUNIS Take Profit {u Appendix TFEX)

Fundamental view

3utima USDTHB Sideway Up Glamutsutwauavdvnguaia 10.3% Kindin3imauazddtaveaaAuanansy Aa 1.9%MoM dinin
A1a nadu Dollar Index KYUASUUINTRLGVAT WDAURKIULIARSTUSIBVIUABUSIAMFWAOUEISD 6.4%Y0Y 0.5%MoM goni
aanamaldn 6.2%YoY 0.5%MoM BuaalaAQnauLIAVIAAUN:BULWDENASVA:ADUKIUNSUSUTUUDVSNSIWAODULNUWUSUQS
$gunaansgony 2, 10 U uru:A CME FED WATCH 13uuavaantigansga:rnagoaalkun 5.5% Gaaumsuigiiu, Short TFEX, U1
Bond 1ullodunaduAsuuiniisaudtus:e:d

| Oichange(eentrach —
14-Feb-23 1D w ™ 1D w ™

USDF23 0 0 0 35,984 0 o[ -35.984[30-Jan-23

USDG23 29,302 29,317 37,907 16,138 15 -8,605 13,164| 27-Feb-23

USDH23 124,832 124,946 139,002 138,876 -1M4 -14,260 -14,044| 30-Mar-23

UsDM23 35,927 36,606 37,577 27,673 -679 -1,650 8,254| 29-Jun-23
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Date Time Currencylmpact Detail ActualForecastPrevious
Mon
Feb13
F;-l::?lél 2:00pm GBP Claimant Count Change -12.9K  17.9K 19.7K
GBP Average Earnings Index 3m/y 59%  6.2% 6.4%
8:30pm  USD
UsSD
USD
Wed 2:00pm GBP

Feb 15 Tentative EUR EU Economic Forecasts

8:30pm  USD Core Retail Sales m/m 0.9% -1.1%
UsSD Empire State Manufacturing Index -18.2 -32.90
USD Retail Sales m/m 1.9% -1.1%

9:00pm EUR ECB President Lagarde Speaks

CPIl m/m 0.5% 0.5% -0.1%
CPly/y 64%  6.2% 6.5%
Core CPI m/m 0.4% 0.4% 0.3%
CPly/y 10.3%  10.5%

Thu 8:30pm uUsD Core PPIm/m 0.3% 0.1%

Feb 16 UsD PPI m/m 0.4% -0.5%

USD Philly Fed Manufacturing Index T pll, -8.90

UsD Unemployment Claims 200K 196K

Fri 9:30am THB | GDP YoY 3.6%  4.5%

Feb 17 2:00pm GBP Retail Sales m/m -0.2% -1.0%
_the most important very important Source: www.forexfactory.com,

Bloomberg
* = HInlU Take Profit Wadvusaunudsudiuaalu uu:tRS Trailing Stop
fAUNISUSHISSaNISAULESY 15U uguda Stop Loss Havonisindvduluauld
s 2-3 tiuvANULEYY (2R-3R)

** = Trend Following s:e:du wuzU41 EMAI10 A Timeframe 60, EMA40 A
Timeframe 15
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Appendix SET50 15 February 2023

Earnings Yield Gap 12M Forward (%)

%) i PBV 12M Forward (X)
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PE 12M Forward(X) accumulated net foreign and SET50 1H23
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Appendix Gold 15 February 2023

Global gold ETFs flow
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Appendix Gold 15 February 2023

Hedge fund gold future net Long position and Gold spot

Gold Futures & Options Commitments

Thougand Contracls uUssioz
——Managed Mongy Gold Futgre Mgl Long Fosition — GOk $pol 5] =T otal Qpen Inlerest =3 = Giold spol (RHE
Tioussnd Contacls : ) PUEHE) | agrer e, o (LHE) 00t (RHS) .
200 2100
1,300 1,900
150 2,000 1,400
1 1,400 4100 1,700
50 1,800 a0 1,600
1,500
. 1,700 0 a0
-50 1,600 sm 1,300
-1nUNNhhhNNNNNHNHNNNNHNHMNLinu Jm?&?_‘?_‘?_‘?‘_ﬁﬁRﬁaaa;ﬂﬁﬁﬁﬂlllzuu
5355555533538 555533¢6566%§ $ 853 %% 835338353338 :835¢33
..;.(I!!_,_,:'ﬁ((wwoozzzoa_,_, 2o = € 7?70 = a4 PO = g D = ) O =
*elopgiRTRegegiRerugoE2d
Source: Bloomberg Source: Bloomberg
auneers Premium/Discount Gold spot in China
China and India Mon-Monetary Gold Total Imports Value i P
. m=inds s Ching — Gold Price (i)
US$ bilions Uasioz 500
2,000 400
300
1,800 il
1,600 100
oo
1,400
| l I 100
- 1,200 -20.0
meee22e 2288 88csana o880 T~ I~ T~ T~ T~ I~ -~ T~ O~ T~ - I~ - - - - - - T < O I
5 L 2 m v = F B 8 5 £ 8 L 5 £ 8 8 5 £ 8 8 i s
Ei558235&835§5i538¢625435 8333583z 8z2:83383288858¢8$5
grnaopga~"IREToeagoraggTeERR"C
Source: Bloomberg Source: World Gold Council
PremiumiDiscount Gold spotin India
200
00
00
100
200
200
0.0
500
RS R s papahaRaRapapays papalaiaps pahapapapapapapupaiapupoh
FEEEE SUGE gonon
53333399995 5555885528888k 4888555
3 —unenoaonuneno~Eigfe—onnmongigENe
Source: World Gold Councill

* MsavnuiAUEeY avnuAdsAnudoyalRsaunaunpudadulvavnu




