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SET50 Index Futures Mar-23 (550H23) Log
I 15-Feb-23 Institution | Foreign Retail
Long 23501  68.829| 101930
Short 24,644 83,552 86,064
Y eoven
e Net 1,143 14,723 15,866
e Accumulated Net W -2,459|  -27.453 29,912
976.00
70 Accumulated Net M 4958| -152,843| 147,885
A 982.10 990.10
Resistance -2.4
selilzs 978.50 B 985.90

Technical view

wudll vJus=Sonssownc
Auu=UN Action

o nsaiupvdu QHUHUNTU Action G) id Position 1 Let's Profit Run / eMHINgvIUT Position sasiAgawncd
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

Suiima SET50 Sideway Up Gamu (DlautdulWaowaa A1a 0.4%MoM, ISutWagwaawugiu ma 0.3%MoM KauinniiAa
dowali nsavuwadunuluaunaas:doiicallioy nadulRvuWarusInAnadhavenluauAa aAuAKIULGIIaUsD0AUEN Dan
L1 3%MoM LInA3IAIARA 1.9%MoM uazdalaunmANISKAAUDY New York 29nuU -5.8 LINN31A0N -18.2 chiauldoAuAKIULIULE
tRFudv Demand ABULTVLNSVENASITUNISUSINA @dud1vB1a nduula Short TFEX LWL 14,800 drurul ua: Ol USuciwudu
12,000 deuan lus:gzaalunmisidanduuavlnga:10uldSuryuaaaiu

@ | Oichangs(eontracd

15-Feb-23 1D W ™ 1D ™ ™ St
S50G23 131 130 s 1o 1 16 12| 27-Feb-23
S50H23 552,633 542,180 578,940 572,683 10,453 -26,307 -20,050| 30-Mar-23
S50J23 163 147 106 0 16 57 163| 27-Apr-23
S50M23 60,423 58,306 51,707 41,530 2117 8,716 18,893 29-Jun-23
S50U23 25,001 24,692 23,15 18,050 209 1,886 6,951| 28-Sep-23
S50Z223 13,408 13,171 12,135 7,452 2357 1273 5,976| 28-Dec-23
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GOLD FUTURE 16 February 2023

[ |
| I * Tk 1865.00
| i 15-Feb-23 Institution | Foreign Retail
[ ] .‘IB_GI.'.',DU;
1 B 1855.00 Long 5,596 73,710 40,740
il Ly LR o> Short 5,845 80,519| 33,682
I 1845.00
e —— A Net 249 6,809 7,058
II.J" ! ': 1840.00
s B o) Accumulated Net W -553| 10,710 1,263
ful :
L = 1830.00 Accumulated Net M 323  -34,079 33,756
5 5 (0 L 2 0 2 N T T 15 min

A1,843.40
1,835.80

1,858.50
B 1,852.30

GOH23 13.5

Resistance

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

Sudinna NpvA USuchav aamu laulsutWovWWaa A0 0.4%MoM, ISUIWDRNAAWUZIU ANQ 0.3%MoM HInuInA3IAQ dv
walk nmsdvuwadunulusunpas:doiicatiion nadulRduWaruslnAnadiavennluauAa LaAuRruLIdDIaveDaAUEN DDALN
3%MoM uinn31Aaf 1.9%MoM ua:dbiaumAmsnaaua New York 99nut -5.8 Linn31A0A -18.2 ddlaulioAURKIULIULEIR
(fudiv Demand ABLLTVLNSVSNASITUNISUSTAA SnRvLTaUBUIWESVARY DDALN 10.1% chn31AaRA 10.3% KUK BOE v:a
mstuaanibe HYulr Dollar Index udvA1dunadu navA uBvUsdeWuguludUaHAKIULY Read Demand v1n3uusuchdulén
UosuazNvauldeusuddu sntnAmaudvoiu owUadsnqQma, ETF goijusvungciotlio dou Dollar Index ua: Real Yield USUc
WWudu nadu NovAn

@ |  Oichange(contract) —
15-Feb-23 1D w M 1D 1w 1M

GF10G23 3,310 3,446 3,607 4,895 -136 -297 -1,585| 27-Feb-23
GF10J23 4,637 4,891 7,000 4,516 -254 -2,363 121] 27-Apr-23
GF10M23 3,100 3,330 3,328 1,869 -230 -228 1,231 29-Jun-23
GFG23 170 177 171 287 -7 -1 -117| 27-Feb-23
GFJ23 177 174 171 185 3 [4 -8| 27-Apr-23
GFM23 108 106 113 72 2 -5 36| 29-Jun-23
GOH23 25,155 24,445 23,175 27,014 710 1,980 -1,859| 30-Mar-23
GOM23 9,324 8,270 7,722 3,614 1,054 1,602 5,710/ 29-Jun-23
SVFH23 1,132 1,067 1,027 1,881 65 105 -749| 30-Mar-23
SVFM23 585 821 786 447 -236 -201 13| 29-Jun-23
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USDTHB FUTURE

TFEX DAILY pl

16 February 2023

34.39451)
34.35000
B - 3431063 15-Feb-23 Institution | Foreign Retail
1
L T —
A | It Long 75,841 10| 53,952
I 3415000 Short 33,807 60 96,036
I.I 3410999
- i L esra Net 42,034 50| -42.084
P = o o Accumulated Net 1w 50,575 336|  -50.9M
oy : I ™ 33.95000
):‘ES@ e Jiaas Ilt;;;llr‘w";m | T [a?; (0 (NN 0 (0 (S S = 2 33'9":0; Accum"“ated NEt 1M 61.212 1?6 ‘ﬁ'].403

33.39
B 33.31

A 34.21
34.1

-0.1

Resistance

USDH23

Technical view

wudlliv sutdatuviav
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

Sulina USDTHB Usuddu dailautdsutWailvwaa A1a 0.4%MoM, LBUtWaRnaawugiu A1a 0.3%MoM Kiauinn31Aa dowall ms
dowadunulusunad:guidalia naduliisuWarusInanadhaveniusuina toAuAKULdIIaUEDaMUEN DAL 3%MoM
UINN31AAR 1.9%MoM ta:ddlaunAMsWaauaY New York 9901 -5.8 LIAR3IAIAA -18.2 ddlavtlaAuRrIULIUOBTRLEUY
Demand Rsuudvunsvdnasoutunisusing SnnvllanusuWadvnau Do 10.1% chn31Aan 10.3% KUuli BOE s:aamsdu
aonLbe HUUlH Dollar Index udvAdunadu ASUUINIRBUAY GaoUMSUNEKU, Short TFEX, u1e Bond 1OUUYSunaduAISuUUIN
RgouAlus:o:d

0l change (contract) EPis
15-Feb-23 1D W 1M 1D W 1M
USDF23 0 0 0 37,787 0 o| -37,787|30-Jan-23
USDG23 28,311 29,302 37,219 18,588 -991 -8,908 9,723| 27-Feb-23
USDH23 99,146 124,832 135,660 130,948 -25,686 -36,514 -31,802| 30-Mar-23
USDM23 38,268 35,927 37,796 27,498 2,341 472 10,770| 29-Jun-23
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Date Time Currencylmpact Detail Actual ForecastPrevious
Mon
Feb 13
Tue - ;
2:00pm GBP Claimant Count Change -12.9K  17.9K 19.7K
Feb 14
GBP Average Earnings Index 3m/y 5.9% 6.2% 6.4%
8:30pm  USD CPIm/m 0.5% 0.5% -0.1%
uUSD CPly/y 6.4%  6.2% 6.5%
uUsD Core CPI m/m 04% 0.4% 0.3%
Wed 2:00pm GBP CPly/y 10.10% 10.3%  10.5%
8:30pm  USD Core Retail Sales m/m 2.3% 0.9% -1.1%
UsSD Empire State Manufacturing Index -5.8 -18.2 -32.90
usb Retail Sales m/m 3.0% 1.9% -1.1%
Thu 12:15am  EUR ECB President Lagarde Speaks
Feb16 8:30pm  USD Core PPIm/m 0.3% 0.1%
usD - PPI m/m 0.4% -0.5%
uSD Philly Fed Manufacturing Index -7.70 -8.90
UsSD Unemployment Claims 200K 196K
Fri 9:30am THB |J GDP YoY 3.6%  4.5%
Feb17 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 - 16 February 2023

Earnings Yield Gap 12M Forward (%)

%) i PBV 12M Forward (X)
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Appendix Gold 16 February 2023

Global gold ETFs flow
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Appendix Gold 16 February 2023

Hedge fund gold future net Long position and Gold spot

Gold Futures & Options Commitments
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