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E SETSO Index Futures Mar-24 (S50824) 375::5 volume
e 27-Dec-23 Institution | Foreign Retail
] Bnm
o Long 30,019| 148,577 94,566
E =
[ e Short 28,492 144,020 100,950
! o
b o Net 1,527 4,557 6,084

: o Accumulated Net 1W 2,874 18240 21,114

e Accumulated Net 1M 4120 57,047  -52927

A 868.70 . 875.30

Technical View

wusldv Surodluviav uu: KIOVKO: long Lios1IAIEOWAAD
Au=U Action

« Asgivovdu sos1A1 Breakout uuomu B W610uQa Wa Long ua:lda B 10U Stop Loss / sos1meowndo
udowa Long luouafyfgmaunouu uao'lus1m 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

OUUFﬂQ SET50 Index Sideway Up 0001UU008ﬂ1ﬂ‘[UUS"lnﬁ naumulouerwo Aa 690 enuoeaensahsa KInAolay
Utyumua.wo OOflIJ']U'lﬂﬂO'anO lUUUOOUKUU(‘Ia'IQHU OUUHOUUOOUCH\)US-[I"IH aanv NUOSUﬁOGOﬂ'ISO'I\)\)'IU Aa
2.1 uauau Oﬂn\)K"lﬂWO'ISiU'I SET50 Index G2835 EYG WUO"IOEJTUS-.OU 0 75SD iﬂalﬂﬂ\)ﬂUHUO'IKﬂOU lagduank
aOH'IEJUO\')U 0310KUHOUUﬂTKNG(’IOUlthlUUUOﬂ 1.1% uaziAouuo: lUUﬂ 64% onn\)l\)umnna\)nu ESG Wulody
Kuu las MTD unaunuamuuzsaans 1 Kuuenuum ¥osaa Dowside UO\)(’IEI'IQKU

o | Ol change (contract) :
27-Dec-23 1D W M 1D 1W 1M =
S50223 80.360]  202,029] 514505]  583.118| -113,560] -425206] -493,749| 28-Dec-23
S50F24 327 342 271 303 15 56 24| 30-Jan-24
S50G24 129 108 138 0 21 9 120] 28-Feb-24
S50H24 493.886]  455419] 146,945 88,883 38467| 346.941|  405,003| 28-Mar-24
S50M24 39,531 36,581 32.067 28,793 2.950 7.264 10.738] 27-Jun-24
S50U24 17.785 17.028 17.426 14,427 757 359 3,358| 27-Sep-24
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B y 27-Dec-23 Institution | Foreign | Retail
3. 211500
Ar‘ o e Long 1216) 14965 12,078
,Jl Core Short 1913 13,059 13,285
P - .]' 1 Il o r' ;2]025“
=g fieaoo Net 697 1,906 1209
i h'g o950
r.-' v = pomn Accumulated Net 1W 173 2748 2,921
f = S Accumulated Net 1M 1300  -7.120) 5,820
A 2,110.10 . 2,123.80
GOH24 ’ Resistance ' 31.7
2,104.20 B 2,117.60

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 nove Sideway Up Gacnu HuosSuadanNISIVVIUAKSY 3ud ma 2.1 uauau rmannndmMalulodekuu
noveh doutlodewuguvovnovluduaikiniuw ETF Gusvuigidntios sm‘ma\)ﬁwé'udoﬁu MUASUIvAYDL
Dollar Index ua: Bond Yield &ou Real Demand 91ndutta:dutdgusudoav LiiavoinsiAnovaglus:augo muaaawu
31 nevAinlkwaaauinuiluuvonlutldousumauluoudvsuasudu

[ ] Of change (contrach —
27-Dec-23 1D 1w 1M 1D 1w 1M
GF10223 3,725 3,306 4,536 7,446 419 -811 -3,721| 28-Dec-23|
GF10G24 9,904 9,328 9,860 6,645 576 a4 3,259 28-Feb-24
GF10J24 3,290 2,498 2,554 2,060 792 736 1,230[ 29-Apr-24
GFZ23 137 139 143 196 -2 -6 50| 28-Dec-23
GFG24 160 135 131 127 25 79 33| 28-Feb-24
GFJ24 116 85 86 7l 31 30 45|  29-Apr-24
GOZ23 8,914 7,267 16,984 25,754 1,647 -8,070 -16,840| 28-Dec-23
GOH24 27,655 21,361 30,804 13,902 6,294 -3,149 13,753| 28-Mar-24
SVFZ23 a74 904 1,070 1,191 -30 -196 -317| 28-Dec-23
SVFH24 1,584 1,488 1,610 468 96 -26 1,116| 28-Mar-24
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USDTHB FUTURE

ush Futures Dec-23 (USDEEY Loy
i 27-Dec-23 Institution Foreign Retail
34 65000
pl ) YIg a T T . Long 5,454 484 32,455
. J "I 1l 3455000
B Hie Short 19177 166 19,050
Iy = A — Net 13,723 318 13,405
T =
T, - s Accumulated Net 1W -30,408 1351 20,057
" 134 30000
‘_ E Accumulated Net 1M 37,602 -844 38,446
A 33.96 . 34.09
USDH24 Resistance -0.21
33.91 B 34.03

Technical View

wusldu v1av ua: K1PVKI: short LD s1IAIAAAISSUIDA
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

« nselovav a1l Position T4 Let's Profit Run / énlil Position uu:thlksasim Breakout uuasu A lagldoa
A K89 B 10uQa Stop Loss (IAUKUNTU Action U) / Ua Short WWalideyeyrnaudoav uadaldsia High WWuga
9105V stop Loss

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

Fundamental View

3utinna USDTHB Sideway Down Gamuitodomeluus:ina qaUeyBlaua:wa ma 690 auaoaansansy Kinaolay
UeyBiaua:wa eonuininndima iwudodekyumidbuunintiudva Sulidoudovssdvous:inA Gamu guosuadatms
gwvu laslasura 4 vovinailu High season uavaisnavingd WulodakuuABUUINTALTVAN Lds:Tas:I01Sov
AwBauYoavms funding vavlasvmsiBuadnoa Mdouludulktin SiamsudvAvovAmIBUUIN

T Of changs ontract -
27-Dec-23 1D 1w 1M 1D 1w 1M

UsbDZ23 40,083 46,953 58,351 82,510 6,870 -18,268 -42 427| 28-Dec-23
USDF24 7,148 6,825 14,249 7.326 323 -7,101 -178] 30-Jan-24
usDG24 2,247 2,103 3,342 0 144 -1,095 2,247 28-Feb-24
USDH24 79,927 71,768 52,636 40,787 8,159 27,291 39,140 28-Mar-24
EURUSDZ23 500 485 621 1,231 15 -121 -731| 28-Dec-23
USDJPYZ23 3,876 4,171 5,109 10,487 295 2233 6,611] 28-Dec-23
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Date Time  Currency Impact Detail Actual Forecast Previous
Mon
Dec 25
Tue
Dec 26
Wed . .
Dec 27 10:00pm usD Richmond Manufacturing Index -11 4.0 5.0
Thu 11:00am  THB [ Current Account $690M  $665M
Dec 28 8:30pm usp Unemployment Claims 211K 205K
10:00pm usbD Pending Home Sales m/m 08% -1.5%
Fri 3:.00pm EUR Spanish Flash CPI yly 3.2% 3.2%
Dec29 9:45pm usD Chicago PMI 50.2 558
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = knlU Take Profit oaivuSLoeuuasSuduaalu uuzualkls Trailing Stop
AAUNISUSKISOOMSADIULEY 15U UguQa Stop Loss kavo1nnsiAdviuiu
oulanils 2-3 iInuavAUIAYY (2R-3R)

** = Trend Following s:g:4U uuzUu1 EMA10 i Timeframe 60, EMA40 A
Timeframe 15
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(%) Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
(5]
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xh PBV 12M Forward (X) accumulated net foreign and SET50 2H23
—PBW(X) ——SETINDEX — Accumulated Foreign (LHS) ——SET50(RHS)
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Appendix Gold

Th;:é:rx!m Total Gold ETFs flow Ustioz Global gold ETFs flow

2 s ehly change in Gold ETFS holding |LHS) = Gold spot (RHS) 2200 mmm Horth America (LHS) s Europe (LHS) == Asia (LHS) ——Gold Spot (RHS)
Flows (tonnes) USSioz
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thousand o3 0ld spot and Total Gold ETF holding cummulative  UsSie ndex Gold Spot and Dollar Index Ui
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Appendix Gold

Hedge fund gold future net Long position and Gold spot

Gold Futures & Options Commitments

— Ma A Gold Future Net Long Position (LHS)  —— Gold RHS) Thousand — — Ussioz
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Source: Bloomberg,CFTC

Source: Bloomberg,CFTC

ouncel Premium/Discount Gold spotin India ounce/S Premium/Discount Gold spot in China
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Source: World Gold Council

China and India Mon-Monetary Gold Total Imports Value

Source: World Gold Council

Gold/Sliver ratio
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Fund Flow future net Long position and EURUSD — EURUSD Futures & Options Commitments
'émcr: o AssetMenager  mmmleveraged Funds s EURUSD (RHS) Contracts — Todal Open Interest (LHS)  — EURUSD (RHS) ]
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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 e USDJPY Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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