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SETS0 Index Futures Mar-23 (S50H23) Log
o™
i) ‘ 950.00
¥ 16-Mar-23 Institution | Foreign Retail
" 945.00
||! . Long 77,104 128,745 191,126
e | T
I i J-ﬁ Short 69,947 155,849 171,179
\ |I i Net 7,157 -27,104 19,947
915.00
i Accumulated Net 1W 16,946 51,384 -68,330
= 905.00
Accumulated Net 1M 46,935 40,177 6,758

940.10
B 934.20

A 927.10
921.90

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

Sulima SET50 Index Sideway Up muaaiataidelutdhi Autidaaiudaiavanuidaudusinaaksy A1a 66.9 Kinuinn3iAa
Kuuaa1aRU ua:nisMamsaildulWoansy dullaAufriuudlavuasuaiadnisitoviu anun 192 uauchukuiv uinn31Aa
A 2.05 uauchuukuv foud319:uInn31ma udaararu DJI IRAUaUTPAUUS:IEUMSAaIEAvIALRgIAUaIIUMSATUNTIASUNATS
Havvn JP, GS Us:niAdadaaniwAapvlRnAU First republic bank annom\mamHannswuqaanmlUmwumnonsmuao cs,
SVB nas:nucipaaraiulngsiadiu SET50 INDEX 1ovAusudavuiuddnii 1% mnaoaoaanooomaosauunw:m Price In
Usztuauluwoaundsudd ua:lulvuavValuation 910 EYG nduurtulsulndifg +1SD Aoas 50 WuUddsruuaararulng du
chvsada Short TFEX 27,000 dtyaun uci Ol acav 10,000 dtysun

0l change (contract) .
16-Mar-23 1D 1w M 1D w ™ EXDES
S50H23 461174]  473.710]  530,028]  545557|  -12.536|  -68,854]  -84,383| 30-Mar-23)
S50J23 147 150 277 143 -3 =130 4 27-Apr-23
S50K23 199 207 154 0 8 45 199 30-May-23
S50M23 12,739] 109,428 99,779 56,850 3,311 12.960 56,889 29-Jun-23
S50U23 33493 35,077 29,969 23,683 21,584 3.524 9.810] 28-Sep-23
550223 17,648 17.234 16,729 12,870 414 919 4.778] 28-Dec-23)
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GOLD FUTURE 17 March 2023
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1940.00
II | 16-Mar-23 Institution Foreign Retail
| Al (e
| | | Long 3,832 41,545 29,062
I | I el I' E‘ 1930.00
| | I | -~ Short 3,920 39,712 30,807
_ [ - e
B | | | 14! [ — Net 88 1833 1745
| -
I|-|"| Ji ['. A ]
T | —p.r [— Accumulated Net 1W 1,908 21,817 -23,725
; N g
il ! LN
A—— Accumulated Net 1M 2,919 24997| 27916
- R L yjom: L N (T (FEI (O (e O T N O ) :.; i [on Eigi
. ) 1.935.
GOH23 QLGS Resistance 55.80 2.2
1,.911.80 B 1,928.00

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 Down AudiGamuddlavanulEaiugusinaaHsy MAa 66.9 KINUINA3IAIA HUU Dollar Index nadu
navA1 ta:msAmamsailduIWaaKsy d@ulbaAufnmuuddlaviuasuaiadnis31oviu 9anu1 1.92 uauduKuv L1An31A0A 2.05
uauchuuruv doud3v:urnn3iAa uddnavnulinnuautonuus:iGunisAa1givIalAgIAUSUIAISHAVDIN JP , GS Us:mAdada
aniwaaovlfinu First republic bank Wvuav ECB ldusuduaanids 0.5% muma wio:0anunadudnidovaniwadooung
s:uunstau lag ECB na1d31 wisuwuaniwadovHIns:uumstsuideur 1GodadewugniutuduaiAniuun Read Demand 910
Suna:vsuldeusudvu Wsvorndinamaudvoiuludvuavdulds awdodunqnia, ETF Dusvdonauldntissluduaiaiga dou
Dollar Index ua: US Bond Yield USucav Kuusininov

o] Ol change (contract) Expire
16-Mar-23 1D 1w 1M 1D 1w 1M
GF10J23 8,253 8,261 7,926 5,661 -8 327 2,592| 2T7-Apr-23|
GF10M23 8,229 8,040 8,094 3,485 189 -765 4,744| 29-Jun-23
GF10Q23 1,962 1,867 1,112 0 95 850 1,962| 30-Aug-23
GFJ23 205 196, 207 172 9 -2 33| 27-Apr-23|
GFM23 159 161 161 107 -2 -2 52| 29-Jun-23
GFQ23 6 44 20 0 2 26 46| 30-Aug-23]
GOH23 11,923 12,623 16,441 24,830 -700 -4,518| -12,907| 30-Mar-23|
GOM23 6,743 7,051 11,473 9,114 -308 -4,730] -2,371|  28-Jun-23
SVFH23 939 988 1,483 1,160 -49 -544 -221| 30-Mar-23|
SVFM23 872 762 691 573 110 181 299| 29-Jun-23|
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USDTHB FUTURE 17 March 2023
USD Futures Mar-23 (USDH23) Lot
i 16-Mar-23 Institution | Foreign Retail
.I 34.60000
L o Long 11,519 360 33,861
I g T
—
'I I el B Short 14,059 318 31,363
— . I I-. i Net -2.540 42 2,498
= I
o l_..-'“- A Accumulated Net 1W 2,259 433 -2,692
N -
o o e i o w2 Accumulated Net 1M 48,090 1,361 -49.316

34.51
B 34.44

A 34.28
34.22

0.01

Resistance

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 Audifiacuddiaunouidaiudusinaaksy A1a 66.9 KinuInn31A1a Kuu Dollar Index naduA
WwuUINtRZauA ta:msmMamsalildulWaarsy dulfoAufruuiddiauiuasuasadnis3noviu anul 192 uauchukuv vinn3imMa
A 2.05 uauchuuKLv foud319:uInn31Aa uddnavnuiRAWaUlAUUS:IEUMSAANEAVIALAEIAUSUNIAISKAVIN JP, GS Us:mA
sadaanwaaooliAu First republic bank Houav ECB ldUSuduaantds 0.5% auma wiziv:inAunaduniEavanIwadnvua
s:uunistou lag ECB nahd31 wauiwuamwAaaavHIns:uumstduilaykn s:e:natvtodstawruaving lisw:buidooisutwand
A31Aq, GDP vavlnghudo:usumamsaiav udngvagius:auitduudn KyuABUUINTRLTVA

[ o ] Ol change (contract) Expire
16-Mar-23 1D 1w 1M 1D 1w 1M
USDH23 97,537 98,332 102,947 88,248 -795 -5,410 9289 30-Mar-23
usDJ23 6,023 6,052 6,579 1,902 -29 -556 4121 27-Apr-23
USDK23 1,182 1,181 1,141 0 1 41 1,182 30-May-23
Usbm23 45,166 42,706 44,672 39,497 2,460 494 5669 29-Jun-23

* MsavnuiAUEeY avnuAdsAnudoyalRsaunaunpudadulvavnu
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Appendix TFEX 17 March 2023

Date

Pl

Mon
Mar 13

Tue
Mar 14

Wed
Mar 15

Thu
Mar 16

Fri
Mar 17

B the mostimportant

Time Currency Impact Actual ForecastPrevious

5:20am usD Fed Announcement

2:00pm GBP Claimant Count Change -11.2K 125K  -12.9K
GBP Average Earnings Index 3m/y 5.7% 5.7% 5.9%

7:30pm usD CPl m/m 0.4% 0.4% 0.5%
usD CPlyfy 6.0% 6.0% 6.4%
usD Core CPI m/m 0.5% 0.4% 0.4%

7:30pm GBP Annual Budget Release
usD Core PPl m/m 0.0% 0.4% 0.5%
usD Core Retail Sales m/m -0.1% -0.1% 2.3%
usD Empire State Manufacturing Index -24.6 -79 -5.8
usD PPl m/m 0.1% 0.3% 0.7%
UsD Retail Sales m/m 0.4% -0.3% 3.0%

7:30pm usD Philly Fed Manufacturing Index -23.2 -14.7 -24.3
usb Unemployment Claims 192K 205K 211K

8:15pm EUR Main Refinancing Rate 3.5% 3.5% 3.0%
EUR Monetary Policy Statement

8:45pm EUR ECB Press Conference

9:00pm uUsD Prelim UoM Consumer Sentiment 66.9 67.0
USD Prelim UoM Inflation Expectations 4.1%

Bloomberg

very important Source: www.forexfactory.com,

* = 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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%) Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
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Gold spot and Total Gold ETF holding cummulative
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Global gold ETFs flow
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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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—Total Open Interest (LHS)  ——Gold spot (RHS)
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