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SETSO Index Futures Dec-23 ($50223)
B74.00
87200
e 18-Dec-23 Institution | Foreign Retail
B68.00
e Long 26,081 70,927 84,262
-
peato Short 25,915 80,090 75,265
856,00
i Net 166 -9,163 8,997
85200
::: Accumulated Net 1w -1,422 13,131 -1,709
i x: Accumulated Net 1M 4,866 -42,286 37.420

A 862.70 . 870.50

Technical View

wusldiv suiodluviav
ALLU=UN Action

« Asgivovdu sos1A1 Breakout uuomu B W610uQa Wa Long ua:lda B 10U Stop Loss / sos1meowndo
udowa Long luouafyfgmaunouu uao'luswm Low 10uQad1035v Stop Loss

« nseliuovav aij Position Tk Let's Profit Run (léthktinlu Action T) / a1 Uil Position uuszthlksasim
Breakout uuosu A lagldga A k3o B 1uga Stop Loss / Wa Short lueuafyfymaumoa\) udoldsim High
WuQad1vdv stop Loss

Note *, ** (81utWuLdums Take Profit Tu Appendix TFEX)

Fundamental View

5utinna SET50 Index Sideway Up Uodsluus:ina Gamu Us:gu Asw. Sul strevmuidovdudsio:inisiausunasnisan
A WvoaTkuTugow U.A. - w.g. 24 TagmadotavaArwo: AU 4.2 uin / KU2Y S:o: auuo\)lUuusonoouqoﬂauTS\)
Wwhaoutodadivds:ina Gamu no'luwauuwusfnnahsa Juws, nolau GDP Us:o1lasua 3 UO\)HK80 SuwgKauq,
do1au PCE aksg SuAns KinaolavlAsugiokdolbuWoszaadadaltiovilulodskuuaaiaku 3nNvkinworsaul SET50
Index G033 EYG wuo1os'tus~ou -0.75SD lag EPS yov SET50 lau downgrade 1&ntog dou Bond Yield USudioav
A valuation oglus: ounuwau'tomﬂuu WoouR/uLa1aKkannswe Us:mAsioBokulu SET50 wud Giwev KCE A
AduILIAUSauUNUA TIDLOR nﬂmnnmswwouo\)no\)nuua*asmnomwuwou?uouu

o | Ol change (contract) ——

18-Dec-23 1D W 1M 1D w ™
S50£23 515,543 556,400 565,023 569,366 -42,857 -51.480 -55.823| 28-Dec-23
S50F24 296 263 322 187 33 -26 109| 30-Jan-24
S50G24 135 130 &1 0 5 74 135( 28-Feb-24
S50H24 123,012 122,367 102,484 76,368 645 20,528 46,644 | 28-Mar-24
S50M24 31.071 31764 29,557 26,813 -693 1.514 4,258| 27-Jun-24
S50U24 15.893 16.293 15.071 13,186 -400 822 2,707| 27-Sep-24

* msavnuidnouide gavnuaosiinnidayaliseunaunaudaduloavnu
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GOLD FUTURE

. Gold Ovline Futures Dec-23 (GOZ23) Loy
y e
o 3045.00 18-Dec-23 Institution | Foreign Retail
I —i". B 38 70 Long 2,446 25,335 21,408
Ill 203500
1+t R:0:2.40] Short 2,291 30,896 16,002
| " al 2209
=S e wl (] ' g 202750
- 202500 Net 155 -5,561 5,406
Ir il lf 2ga
| e —— (e Accumulated Net W 23| 6752 6,521
J - 2015.00
f 2n:zsn Accumulated Net MM 290 -5,93% 5,649
A 2,028.60 . 2,046.80
GO0Z23 ! Resistance ' 3.9
2,021.20 B 2,038.70

Technical View

wusltiu v17u fivmisaiu Dollar Index
ALLU=UN Action

« Asdivovdu i Position Tk Let's Profit Run (T&hkunlu Action ) / &kingoliil Position sosymegown
a2 udoia Long Wolideyeyrnaudodu 18 low vovunvaauaoilu 9a Stop Loss / Luosu A wWugata Long
udoldoadvnaiolluga Stop Loss / Long o s1A1 Breakout Luadu B udoldoa A kSo B 1uga Stop Loss

« nseivovaw uu:thlkK19oko:Wa Short olideyaindudoav udsldsim High 10u0ad1v3v Stop Loss / S0
s1m Breakout 1wosu A lagldaa A wWuga Stop Loss

Note *, ** (81utWuLdums Take Profit Tu Appendix TFEX)

Fundamental View

3utima naven Sideway Down Giaau misus:y3u BOJ 3ud, msus: g PBOC duws, olau PCE aksg Sufns kin BOJ
aonuu[euwwaunawoaluo\) Wulo9d® Kyu Dollar Index nadunovA aoquouwumuuo\)no\)m'tuaUmKnmum
ETF uusw"!mwumu dou Hedge Fund Gusvuig cnumsudvAwow Dollar Index &ou Real Demand 91n3utla:duldy
Usudoav iovonsimnavaglus:augo

o | Ol change (contract) o
18-Dec-23 1D w M 1D 1w ™M
GF10223 4,951 4,941 5,037 9,489 10 -86 -4,538| 28-Dec-23
GF10G24 10,873 10,079 10,339 6,585 794 534 4,288| 28-Feb-24
GF10J24 2,751 2,631 2,456 1,691 120 295 1,060 29-Apr-24
GFZ23 174 166 163 147 8 11 27| 28-Dec-23
GFG24 144 143 126 147 1 18 3| 28-Feb-24
GFJ24 20 80 81 58 0 -1 22| 29-Apr-24
G0Z23 24,374 26,796 30,430 37,948 -2,422 -6,056 -13,574| 28-Dec-23
GOH24 31,596 30,320 22,327 16,224 1,276 9,269 15,372| 28-Mar-24
SVFZ23 1,165 1,132 1,154 1,475 33 11 -310| 28-Dec-23
SVFH24 1,592 1,580 1,187 450 12 405 1,142| 28-Mar-24

* msavnuiiAowidew gavnunosAnudeyalisounsunoudaduloavnu
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USDTHB FUTURE

USD Futures Dec-23 (USDZ23) Loy
- L vewme
o 18-Dec-23 Institution | Foreign Retail
B 3500000
| T o] Long 16,738 203 18,961
r
P A e Short 17,492 450 17.960
34.85000
2480000 Net -754 -247 1,001
3475000
I Accumulated Net W -2,750 -840 3.590
= Accumulated Net M 19,458 -2,181 21,639
A 34.87 . 35.07
USsSDZ23 Resistance 0.0
34.78 B 34.98

Technical View

wusldu vhav
ALLU=UN Action

 ASgivoLTU $9S1M Breakout Luodu B 1610uga Wa Long ua:ld9a B 10u Stop Loss / sos1Amgownan
udowa Long Waldeyeyrnaudodu uaoldsia Low 1W0UQad103v Stop Loss

o Aseliovav A1l Position 1k Let's Profit Run / m'tuu Position Lz uhlAsos1m Breakout uosu A lagldaa
A K39 B 10u9a Stop Loss (lUkUnTu Action @) / (Ua Short iolideyaynaudoav udsldsia High uJuoo
9105V stop Loss

Note *, ** (0'1u1vT;Ul(_‘|ums Take Profit lu Appendix TFEX)

Fundamental View

3ulina USDTHB Sideway Up daau misus:yu BOJ 5ui, nsus:yu PBOC Suws, dotau PCE aks$g SuAns kin BOJ
goavulouerounargdoliiov WUUode Kyu Dollar Index naduAIBULINTRSoUR Ioa'{umousuo“muuo\)nnumu
mauﬁﬁl]nna\)unammmmnn Tnququuuunna\)lnﬂooua 90,000 Aulagus:uieu lUquoaKquml\)uumimw\)m
llQS"UQS"O\)lSO\)F\O1UUQlOUUO\)ﬂ']S fundmg vovlasomsiduddaea o:s:aomsudvAwoviduvInius:g:aall Woou
AriuwT dwsIaus Bond ans 6,400 duuin udiluludouvow Bond Aikuaoiy @iv 5,800 dwunn ua:lu 5 Surhms
a1ga dvx1awnggnsIWev 600 duuin Sade ANBUUINLELA10IA Dollar Index AUsudoavua:AcudovMSIEAIBU

mnua\)unna\)lnuo

I oichange (contract) —
18-Dec-23 1D W ™ 1D W ™

usDz23 64,734 64,590 67,214 92,372 144 -2,480 -27,638| 28-Dec-23
USDF24 12,560 15,424 12,305 4,584 -2.864 255 7.976( 30-Jan-24
UsSDG24 3,340 3,464 2,847 0 124 493 3,340| 28-Feb-24
USDH24 50,866 48,816 41,214 26,213 2,050 9,652 24,653| 28-Mar-24
EURUSDZ23 772 904 1,530 1,452 -132 -758 -680| 28-Dec-23
USDIPYZ23 5,765 5,756 6,904 12,310 Q -1,139 -6,545| 28-Dec-23

* msavnuiiacwidew JavnuaosAnudeyalisounsunsudaduloavnu
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Appendix TFEX
Date Time Currency Impact Detail Actual Forecast Previous
Mon
Dec18 4:00pm EUR German ifo Business Climate 86.4 87.6 87.3
Tue Tentative JPY - Monetary Policy Statement
Dec 19 Tentative JPY BOJ Policy Rate -0.1% -0.1%
Tentative JPY - BOJ Press Conference
8:30pm usD Building Permits 1.47M 1.49M
Wed 8:15am CNY 1-y Loan Prime Rate 3.5% 3.5%
Dec CNY 5-y Loan Prime Rate 4.2% 4.2%
20  2:00pm GBP -CPI v/y 43%  4.6%
10:00pm usD CB Consumer Confidence 104.1 102.0
usD Existing Home Sales 3.77M 3.79M
Thu  8:30pm usD Final GDP g/q 5.2% 5.2%
Dec 21 usD Unemployment Claims 215K 202K
usD Final GDP Price Index q/q 3.6% 3.6%
usD Philly Fed Manufacturing Index -3.2 -5.9
Fri  2:00pm GBP -Retail Sales m/m 0.5% -0.3%
Dec 8:30pm uUsD Core PCE Price Index m/m 0.2% 0.2%
22 usD Core Durable Goods Orders m/m 0.1% 0.0%
uUsD Durable Goods Orders m/m 2.7% -5.4%
10:00pm  USD | Revised UoM Consumer Sentiment 695  69.4
usD New Home Sales 687K 679K
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = k(U Take Profit WofivuSioeutuasSuduaalu uu=ualkls Trailing Stop
AAUNISUSKISOOMSADIULESY 15U UguQa Stop Loss kavo1nnsiAdviulu
ouldmls 2-3 IMuavAUIEEYY (2R-3R)

** = Trend Following s:g:du wuzth EMA10 i Timeframe 60, EMA4O0 fi
Timeframe 15
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Appendix SET50

(%) Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
(5]
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x) PBV 12M Forward (X) accumulated net foreign and SET50 2H23
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Source: Aspen Source: Aspen
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Thuus:r;inoy Total Gold ETFs flow USSioz Global gold ETFs flow
2o’ w—jeckly change in Gold ETFs holding (LHS)  — Gold spet (RHS) 2100 = orth America (LHS)  wem Eurcpe (LHS) == Asia (LHS) — Gold Spot (RHS)
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Appendix Gold

Hedge fund gold future net Long position and Gold spot

Gold Futures & Options Commitments

— Managed Money Gold Future Net Long Position (LHS)  —— Gold spot {RHS)
Thousand USSlaz
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Fund Flow future net Long position and EURUSD — 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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