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SET50 FUTURE

SETSO Index Futures Dec-23 (S50Z23) 87600
87400
120 31-0ct-23 Institution | Foreign Retail
87000
| II et o Long 46,375 95,285 156,804
1 v BE4 00
|' I oihet I B e Short 36,063 129.929| 132,472
1 Il i
s = A [l"l 5600 Net 10,312 -34,644 24,332
If. l}.‘.l 4 al _ HEL 00
[ ':l,, = 0 Accumulated Net W 1,349 8,260 -9,609
- i _______________ e Accumulated Net 1M 2,427 20.871 -23,298

A 854.90 . 865.00

Technical View

wusldiv surodluviav
ALLU=UN Action

* ASEINOLTU SOSIA Breakout Luodu B W61uga wWa Long ua:ls9a B 10U Stop Loss / sosimgownad
udowWa Long Waldeyayrnaudodu uaoldsia Low 1W0UQad103v Stop Loss

« nselivovav a1ij Position Tk Let's Profit Run (It ktinlu Action T) / 81l Position wusthlhsosiA
Breakout 1uosu A lagldoa A k8o B 1UuQa Stop Loss / Wa Short Wolideyayrnaudoav uaoldsia High
1WuQ0d1vdL stop Loss

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

Fundamental View

Sutina SET50 Index Sideway Up Gaau msus:gu FED ua:nisus:ya Bond yovns:nsovmsAavaksy Sud, dotau
msdvoviuuanMALALAS SUANS KiA FED goavulongIGULIAIWUIE Wubodunaduaaraiu ann\)ans wuyam
SET50 Index G28 EYG wuo1a£ﬂus.ou -2SD oglulsuiBuuwy lagkanq mmﬂmsn Bond Yield USuciodu oW
umoulnaonquauwuoosauwamnuu nOAUTK TH Bond Yield s:a0msUsudodu WWulodsruuaaraiulng wooun
wIuw sunAISUKLUS: lnn'[nasw\nuoan1smwuo1muc1as1o 3.4 wua1uoaaa1sahsmmnnomammcﬂon 2.1 Wuaiu
ooamsahsmua~mo-msu0na?nuds~mloau n.9. mwsouesﬂunﬁmoWuoo

o Ol change (contract) E—

31-0ct-23 1D 1w 1M 1D w M
S50X23 166 189 125 43 -23 4 123 | 29-Nov-23
S50Z23 604,517 620,138 617,524 609,239 -15,621 -13,007 -4,722| 28-Dec-23
S50F24 26 & 0 0 20 26 26| 30-Jan-24
S50H24 72,295 73,119 69,596 62,501 -824 2,699 9,794 | 28-Mar-24
S50M24 27,949 28,845 28,243 25,203 -896 -294 2,746| 27-Jun-24
S50U24 12,739 11,890 1,919 4,033 849 820 8,706| 27-Sep-24
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Gold Online Futures Dec-23 (GOZ23) Loy
|| ;mm 31-0ct-23 Institution | Foreign Retail
. y Eznznm
: il mw e Long 2,201 17,740 12,853
Il Ezmsoc
|B' | 5;”“‘“’ Short 231 17.842 12,641
M ' J i Net -110 -102 212
e Z A 5
— T : Accumulated Net W 926 3,747 -4,673
= 11995.00
[ E ;
L FEE R L L) T3 ) L 03 L) S A0 ST S S SIS =8 TR LALE 8 AT Accumulated Net M 1'?20 29'693 _31'413
A 2,000.30 . 2,016.40
GOzZ23 ! Resistance ’ 26.9
1,993.10 B 2,008.10

Technical View

wusltiy sovindouiiu s:3vns Take Profit
ALUzUN Action

o nseliuovyu a1ij Position Tk Let's Profit Run (I ktinlu Action T) / dwingoliid Position sosimgown
a2 udoiwa Long olideyeyrnaudotu 15 low vavurivaduaaiu 9a Stop Loss / uuosu A Wugaa Long
udolgaadvnaioluga Stop Loss / Long o s1A1 Breakout wuodu B 11do189a A k8o B 10uQa Stop Loss

« Aselivovav uusthlkkidoko:Ua Short Iolideyayindudoav udosldsim High 10U9ad105v Stop Loss / so
s1mM Breakout 1wosu A laglda A 1Wua Stop Loss

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

Fundamental View

3utima novM Sideway damu msuUs:yu FED ua:msus:ya Bond yovnsS:NSOvNISAALAKST 3ui Kin FED §vAv
ulsngduvoawulay K$o aksg oonuN Bond s:a:gnsoanulusiuouna wWutddenadunavi, msus:yu BOE Su
wgKauad, mLaumsm\)muuonmnlﬂuns SurAns 3anvantumsainoiwliiavulua:suoonnaiv lUquoahuuaunsws
Uaoasie WoouRriu msuUs:yu BOJ Usuuuue\)ua\)l\)mWO'IuU 2024E 911 1.9%YoY na191Wu 2.8%YoY ua=usu
Yield Curve Control 91nUaUUUS:K3I 0.5% &Y 1% Aanaidu 1% cnn:nnuna\)numn naduAmbueulkdoum N\)
Uooawumuua\)na\)nﬂuaUmHnmum ETF ua: Hedge Fund Aduudusvdodnnso llC‘lllS\) Real Demand 91n v
3uldsua:du Sub:aadoav kanngs1MUSuUGOTuLION Hedge Fund 21AMSASIONYAIIFLONAVDLAVASIU

o | Olchange (contract) o
31-0ct-23 1D W ™M 1D w 1M
GF10Z23 13,254 12,262 12,674 6,170 992 580 7,084| 28-Dec-23
GF10G24 7,105 5,995 5,525 2,890 1,110 1,580 4,215| 28-Feb-24
GF10J24 34 8 0 0 26 34 34| 29-Apr-24
GFZ23 126 137 130 147 -11 -4 -21| 28-Dec-23
GFG24 110 123 112 116 -13 -2 6| 28-Feb-24
GFJ24 11 0 0 0 11 11 11| 29-Apr-24
G0Z23 27,298 40,321 39,492 47,514 -13,023 -12,194 -20,216| 28-Dec-23
GOH24 12,039 16,607 15,711 6,119 -4,568 -3,672 5,920| 28-Mar-24
SVFZ23 1,444 1,241 1,299 2,085 203 145 -641| 28-Dec-23
SVFH24 453 440 423 37 13 30 416| 28-Mar-24
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USDTHB FUTURE

B e 31-0ct-23 Institution | Foreign Retail
36.00000
A Long 4,694 1,080 26,210
35.90000
| Short 15,426 1,227 25,331
- T
"o
o I 4 350000 Net -732 -147 879
. F = I | 3575000
St = | - Accumulated Net 1w 1827 -169 1,658
M
. Accumulated Net 1M 7,216 -420 -6,774
A 35.94 . 35.11
USDZ23 Resistance -0.36
35.85 B 35.03

Technical View

wusldv gownaaluvitu
ALLU=UN Action

« Aselivovyu Ml Position 1K Let's Profit Run (TAUhKkUnTu Action @) / ékingoll Position sosimeown
a2 udowa Long Walideyeyrnaudodu 13 low vovurivnaudoitu 9a Stop Loss / wuasu A wugaa
Long uaolggadonaiotluga Stop Loss / Long Lo s1A1 Breakout uodu B uaoldga A k8o B 10uQa
Stop Loss

« Aselivovav uu:thkkidvko:wa Short Weolideyayndudoav uasldsim High 1WuQad1vdv Stop Loss / s
s1A Breakout wuosu A lagldoa A 1uga Stop Loss

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

Fundamental View

5utina USDTHB Sideway Up Gamu msus:su FED ua:nmsus:ya Bond yovns:nsovmsAavaksg Sul kin FED §v
AvulgUgITULIAIWUIA K8D akSg 9onu1 Bond s:uzgndoanunludusuuin Wulodsmiduuinlksoum, MsUs:yu
BOE Suwgiaud, Aotaunisdvviuuanmaauas SuAns Kin FED goavulgurglduvoawuiau WubodunaduAitdu
u1n'thaaum lagkanqiABULINSoUA aouuwmmnufuuwua\)sama mnn:nuunloulnsonuufsuwua\)somamn
du kuulh Bond Yield USudoaaav kyumSuuinlkudom Woeouhsumn su1msuh\)Uswnn'tnasw\nuqamsmwu:n
1Auqas1o 3.4 wua1uqoaa1sahsaqmnnomammcﬂon 2.1 Wuduaoaansansgatazno: msuono?nads.mmau
n.g. mwsouozﬂunnmoWumo udmisus:yu BOJ USU Yield Curve Control 91nyauuus:k310 0.5% v 1% naraidu 1%
mnomuna\)numo nooummumwaﬁ«ooum

0Ol change (contract) Expire
31-0ct-23 1D W ™ 1D W M
USDX23 16,898 17,304 8,892 4,412 -406 8,006 12,486| 29-Nov-23
usDz23 112,504 110,700 110,479 103,161 1,804 2,025 9,343| 28-Dec-23
USDF24 3,537 3,486 0 0 51 3,537 3,537| 30-Jan-24
USDH24 17,130 17,344 15,943 12,296 -214 1187 4,834 | 28-Mar-24
EURUSDZ23 2,497 1,896 1,699 2,036 601 798 461 28-Dec-23
USDJIPYZ23 13,868 10,292 10,669 7,574 3,576 3,199 6,294| 28-Dec-23
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Appendix TFEX

Date Time Currencylmpact Detail Actual ForecastPrevious
Mon  All Day EUR German Prelim CPI m/m 0.0% 0.2% 0.3%
Oct 30 3:00pm EUR Spanish Flash CPl y/y 3.5% 3.8% 3.5%
4:00pm  EUR German Prelim GDP g/q -0.1% -0.2% 0.0%

Tue 8:30am CNY
Oct 31 CNY
Tentative JPY
Tentative JPY
Tentative JPY
Tentative JPY

Manufacturing PMI 49.5 50.2 50.2
Non-Manufacturing PMI 50.6 51.9 517
BOJ Outlook Report

BOJ Policy Rate -01% -01% -0.1%
Monetary Policy Statement

BOJ Press Conference

5:00pm EUR Core CPI Flash Estimate y/y 42% 4.2% 4.5%
EUR CPI Flash Estimate y/y 29%  3.1% 4.3%
7:30pm  USD [l Employment Cost Index q/q 11%  1.0%  1.0%
8:00pm USD S&P/CS Composite-20 HPI y/y 22%  1.8% 0.1%
8:45pm  USD Chicago PMI 44 454 441
9:00pm  UsD [l cB consumer Confidence 102.6 1005 103.0
Wed 8:45am  CNY Caixin Manufacturing PMI 50.8 50.6
Nov1 7:15pm usD ADP Non-Farm Employment Change 149K 89K
9:00pm  USD ISM Manufacturing PMI 49.0 49.0
usb JOLTS Job Openings 9.34M 9.61M
usD ISM Manufacturing Prices 46.2 43.8
Thu 1:00am  USD Federal Funds Rate 5.5% 5.5%
Nov 2 uspD FOMC Statement
1:30am usD FOMC Press Conference
7:00pm GBP BOE Monetary Policy Report
GBP Monetary Policy Summary
GBP MPC Official Bank Rate Votes 2-0-7 4-0-5
GBP Official Bank Rate 5.3% 5.3%
7:30pm  GBP BOE Gov Bailey Speaks
usD Unemployment Claims 210K 270K

Fri  8:45am  CNY Caixin Services PMI 51.2 50.2

Nov3 7:30pm  USD Average Hourly Earnings m/m 0.3% 0.2%

USD Non-Farm Employment Change 182K 336K

usD Unemployment Rate 3.8% 3.8%

9:00pm usD ISM Services PMI 53.2 53.6
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kAl Take Profit WodvuSoeuuuasSuduaall wuzth K18 Trailing Stop
AAUAISUSKISOOMISADIULEYL 1BU YUQQ Stop Loss kdvornnsimdvduly
ouldnls 2-3 iIMuovAUIEYY (2R-3R)

** =Trend Following stg:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

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

(L]
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] FBW 12M Forward (X) accumulated net foreign and SET50 2H23
—PBV{X] —SET50INDEX —— Accumulated Foreign (LHS)  ——SETS0 (RHS)
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mE::illm Total Gold ETFs flow UsSioz Global gold ETFs flow
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Hedge fund gold future net Long position and Gold spot

—— Managed Money Gald Future Net Long Position (LHS) — —— Gaod spot (RHS)
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ounce Premium/Discount Gold spot in India
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Gold Futures & Options Commitments

1NOV 2023
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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 E— USDJPY Futures & Options Commitments
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