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SETSO lndex Futures Mar-23 (S50H2S) Lo
. " i -"I — rend 14-Mar-23 Institution | Foreign Retail

800 Long 100,103 220,939 222019

B | - Short 96,290 186,785 259,986

e Net ag1al 34154  -37.967

E - Accumulated Net 1W 15,851 10,103|  -25954

— I e Accumulated Net 1M 42,841 81,528 38,687

911.50
B 9207.70

A 902.70
898.40

Resistance

S50H23

Technical view

wudldy viav
Auu=UN Action

e nsaiuDVTU S9S1A Breakout uuddu B W810una Wa Long ua=tdaa B 10u Stop Loss / sasimeawncd uddida
Long Waldruruinaudddu udsidsim Low 10U90d105v Stop Loss

e asediudvav (HUKUNTU Action ) fid Position T Let's Profit Run / Uil Position wu:thifisas1A1 Breakout
uudsu A Tasidaa A HSa B 10una Stop Loss / WA Short Waldryryindudav udsidsim High 10uaadvudv stop
Loss

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

Fundamental view

Suiina SET50 Index USucibdu anuaaiaistutdhd AuiaamucihlaulAsugAvansy toulWandUNoANEQ 0.3%MoM, 1BuLWa
WUZUHVWWEQ 0.4%MoM, (hlavgaaMuan -0.3%MoM HInuWaMARKAaUSUdIAIN3IMAa 1OUTSuRUUTFISUIWD NMAR
uslnaA USudnaaaviusuina KYUOaaRU WDAUAKIULIARSTYSIBVUDULWDUS:3UEDU N.W. UEN8dD 6%YoY 0.4%MoM uru:i
CORE CPI ugn8d 55%YoY 0.5%MoM (Bloomberg A0 0.4%MoM) mwsduiiaingonin Bloomberg mal3ianting avAUs:nau
MeluwuN s1ASagUATHLgVAVUENEMIGDLIDYSN 0.2%MoM ta:mMAddvHI4UENadGaLinudn 0.8%MoM saufivAuudouens
(30 11%MoM 10uwalisuIWaWugugoavugneddatlion (MoM) agwlsfiauinavnunautithHinadeiauda 812% Amadu
anL0gLWe 0.25% 1a=3n 18.8% dducihvsi@nduuda Long TFEX 34,000 deysun ud Ol anav 10,000 deueun ilo
uavValuation 910 EYG nduuntulsulnatAgy +1SD Aads 5 U W0ulsduryuaararulng

o ] Ol change (contract) .
14-Mar-23 1D 1w 1M 1D W 1M =4
S50H23 480,477]  496.474]  553110]  542.180]  -15997]  -72633]  -61.703| 30-Mar-23
$50023 173 200 265 147 36 80 26| 27-Apr-23
S50K23 178 173 148 0 5 30 178 30-May-23
S50M23 113688 113582 91.459 58,306 106 22229 55382 29-Jun-23
S50U23 34634 28,816 29,219 24 692 5,818 5,415 9,942| 28-Sep-23
550223 16.917 17.328 16.390 13171 a1 527 3.746] 28-Dec-23
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GOLD FUTURE 15 March 2023

Gold Online Futures Mar-23 (GOH23) Lot
I 14-Mar-23 Institution | Foreign Retail
' i
| ", b B — siaad Long 3388| 30407 23085
! L,
. I " I 1=10.00 Short 3.638 29,540 23,702
“ul Iy, I §1507.70)
e I"A 20432 Net -250 867 617
i -
b Q“ ’""““ Accumulated Net 1W 1,122 10,992  -12,114
Ll "l = 1895.00
— ‘ a— ' Accumulated Net 1M 1,933 18,189 -20,122
u|-«1 B P ) L (N O L 3 ST T T T ‘\; T i

A 1,904.80
1,900.70

1,919.80
B 1,915.00

GOH23 5.7

Resistance

Technical view

wudldiu vou
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

Sudinna novA Sideway Up muaanadidetuidit AuGaamudilaulAsugAvaHsy IUWan UNvHNEO 0.3%MoM, ISutWawu
FIHVWWAQ 0.4%MoM, chlavgaamMUan -0.3%MoM KA UuWaMARWAAUSUdIcIN3IMAa UDSuHYUTFIBUWD NARUSINA
Usudaaavluaunna KUUNavAI LDAUAKIULNAHSTYSIB UL UWDUS:3EDU N.W. U818 6%YoY 0.4%MoM uru:A CORE CPI
Ue189@d 55%YoY 0.5%MoM (Bloomberg Aa 0.4%MoM) mwsduiini1gonii Bloomberg mal3iantine ovAUs:naumeluwui
wazMAFVKIYUENEdCDLiDVSN 0.8%MoM soufivAtuudvuensadan 11%MoM uwaliisutWawugiugonvueneddcioLio
(MoM) agivlsAimutnavnundulithHUNAAEIGUAD 812% Aaduaantioiwe 0.25% La:5n 18.8% tuldoUosduwugiutudUumKn
WUL1 Read Demand 91nSuta:vauldeusudiu Lhisvondinamaudoviutuidvuavdulde awlodenqma, ETF Dusvdandu
tantipeluduanriaiga dsu Dollar Index ua: US Bond Yield USudinav HyusiAInov

o] Ol change (contract) Expire
14-Mar-23 1D 1w M 1D w 1™
GF10J23 9,076 9,393 8,927 4,891 -317 149 4,185 27-Apr-23)
GF10M23 8,004 8,285 10,285 3,330 -191 -2,191 4,764] 29-Jun-23
GF10Q23 1,920 1,660 1,216 0 260 704 1,920] 30-Aug-23|
GFJ23 192 194 205 174 -2 -13 18| 27-Apr-23
GFM23 150 152 187 106| -2 -37 44|  29-Jun-23|
GFQ23 29 18 23 0 11 6 29| 30-Aug-23
GOH23 13,292 13,806 14,181 24,445 -514 -889 -11,153| 30-Mar-23|
GOM23 7,428 8,284 9,003 8,270 -856 -1,575 -842  29-Jun-23
SVFH23 1,113 1,384 1,351 1,067 -271 -238 46| 30-Mar-23
SVFM23 745 746 615 821 -1 130) -76| 29-Jun-23

* MsavnuiAUEeY avnuAdsAnudoyalRsaunaunpudadulvavnu
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USDTHB FUTURE

TFEX DAILY

15 March 2023

Pl

B - 14-Mar-23 Institution | Foreign Retail
.- Long 12,717 457 24 627
| i | 3...52000
1 34.50000
. 1 | AN Short 15,418 566 21,817
o W — . | aaATn
- I Il Net -2,701 -109 2,810
5 g | 34.40000
¢ R 3337930 Accumulated Net 1W 2,914 889 -3,803
I pe 34.35000
- Accumulated Net 1M 95,304 1,438 -96,541
A 34.46 . 34.63
USDH23 Resistance -0.06
34.38 B 34.57

Technical view

wudlliv vhav
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

5uiinna USDTHB Sideway Down aluaaia@siutdhl AulaamuchlaulAsugAvansy 1outWandlUNoANaQ 0.3%MoM, 1ouLwa
WUZURVANEQ 0.4%MoM, dlavgaamUan -0.3%MoM KinsutWaniARWaausudiniima uloduryulFisutWwaniARusina
Usudaaavluaunna KYunavA LWaAUAKIULIARSFYSIBUBULWDUS:31EDU N.W. UeN8dd 6%YoY 0.4%MoM uru:A CORE CPI
U818 55%YoY 0.5%MoM (Bloomberg Aa 0.4%MoM) mwsduiini1gon3i Bloomberg mal3iantine avAUs:nauneluwuii ua:
MARFVHIYUENadDLlDVEN 0.8%MoM soufivAtuudvuenecdn 11%MoM WuwaliiSutWawugnugonvuegnadidoLio (MoM)
aghvlsAmutnavnuNdUlRthHUNAAELGUAD 81.2% MAaduaantigWew 0.25% Ua:5n 18.8% WpdUANIULY chusidnaduuilong
TEFX, 82 Bond 3nasotdulodsryuAduuiniiudom

- o ] Ol change (contract) Expire
14-Mar-23 1D 1w 1M 1D 1W 1M
USDH23 102,166 102,144 106,049 124,832 22 -3,883 -22 666 30-Mar-23
usbJ23 6,794 6,622 6,296 1,160 172 498 5634 27-Apr-23
USDK23 1,180 1,254 942 0 74 238 1,180 30-May-23
USDM23 42,841 43,749 39,242 35,927 -908 3,599 6,914| 29-Jun-23

* MsavnuiAUEeY avnuAdsAnudoyalRsaunaunpudadulvavnu
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Appendix TFEX 15 March 2023

Date

TFEX DAILY

Pl

Detail Actual ForecastPrevious

Mon
Mar 13

Tue
Mar 14

Wed
Mar 15

Thu
Mar 16

Fri
Mar 17

B the mostimportant

Time Currency Impact

5:20am

2:00pm

usD

GBP
GBP

7:30pm

usD
usD
uUsD

Fed Announcement

7:30pm

GBP
usD
usD
usDh
usD
usD

7:30pm

usD
usb

8:15pm

EUR
EUR

8:45pm
9:00pm

EUR
usDh

usD

Claimant Count Change -11.2K  12.5K -12.9K
Average Earnings Index 3m/y 5.7% 5.7% 5.9%

CPI m/m 04% 04% 0.5%

CPl y/y 60% 60%  6.4%

Core CPl m/m 05% 04% 0.4%

Annual Budget Release

Core PPl m/m 0.4% 0.5%

Core Retail Sales m/m -0.1% 2.3%
Empire State Manufacturing Index 1.9 -58

PPl m/m 0.3% 0.7%
Retail Sales m/m -0.3% 3.0%

Philly Fed Manufacturing Index -14.7 -24.3
Unemployment Claims 205K 211K

Main Refinancing Rate 3.5% 3.0%

Monetary Policy Statement

ECB Press Conference

Prelim UoM Consumer Sentiment 66.9 67.0

Prelim UoM Inflation Expectations 4.1%

very important Source: www.forexfactory.com,

Bloomberg

* = HInlU Take Profit Ladivusaunudsudiuaalu uu=GaikS Trailing Stop
AAUMNSUSKISIOMSADIULEY 13U UgUYQ Stop Loss KavainisiAdvduluauld
Als 2-3 tmyovAULEsY (2R-3R)

** = Trend Following Sz8:du wu:zU1 EMATO il Timeframe 60, EMA40 i

Timeframe 15
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Appendix SET50 15 March 2023

1) Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)

X}
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1# PBV 12M Forward (%) accumulated net foreign and SET50 1H23
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Thousand troy sunce
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Total Gold ETFs flow

= \Weaklyhange in Gold ETFs helding (LHS)  ——Gold spet (RHS)
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Gold spot and Total Gold ETF holding cummulative
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TFEX DAILY

15 March 2023

Global gold ETFs flow

Pi
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Appendix Gold

Hedge fund gold future net Long position and Gold spot

——Managed Money Gold Future Met Long Position (LHS) ——Gold spot (RHE)
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China and India Mon-Monetary Gold Total Imports Value
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—Total Open Interest (LHS)  ——Gold spot (RHS)
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