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SET50 FUTURE

SETS0 index Futures Dec-23 (S50223) 88300
88200
| ;"Eg 9-Nov-23 Institution | Foreign Retail
: g 1" o it Long 57,988 136109 187,433
1 | i B2
A I ! B ! ﬁ Short 51572 156,050| 173,908
1 L
A| it Net 6416 19,941 13,525
{iad I e Accumulated Net W 12,819  -14,383 1,564
______________ b Accurnulated Net 1M 6877 24224  -31101

A 867.90 . 876.20

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

3utima SET50 Index Sideway Down Giamu Uovemeluds:ina msus:gungu:ounssuMsIdUddnoa Wsud wini
AcWBaoundu 1WuUodunadulh TH Bond Yield yovlng USudoav huunamhu'tna'to doutodacvus:inA aaau
powiBaliugusinaaksy Sul ma 63.7 ;mndindima 1UquounuunamKu WoouRrIUL GolauguosSuaoatims3w
vIuLeNL 2.17 uauaAu indtEevAan 2.18 uauau Tuveu:i CME FED Watch Tithkins1o 85% fi FED 9:Avaont0y
ulsuvrgis:auiaulunisus:sunavidou s.a. doulinavnudvsagoadouiuanslu TFEX goavidunuslivuovais
covershort

o Ol change (contract) o
9-Nov-23 1D 1w ™ 1D W M
S50X23 140 141 138 97 -1 2 43| 29-Nov-23
S50Z23 638,120 567,730 610,297 636,644 70,390 27,823 1,676| 28-Dec-23
S50F24 149 161 139 0 -12 10 149 [ 30-Jan-24
S50H24 73723 68,353 70,685 70,006 5,370 3,038 3.717| 28-Mar-24
S550M24 28.496 27.097 26,980 26,606 1,399 1.516 1.890( 27-Jun-24
550024 12,821 1,743 1,836 9,738 1.078 @85 3,083| 27-Sep-24

* msavnuaowidev gavnuaosinndayalisaunaunaudaguloavnu
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Gold Online Futures Dec-23 (GOZ23) Loy
?-:ww- 2
' I 1985.00 9-Nov-23 Institution | Foreign Retail
n ‘
l B T | E|95EN70
| ] Long 1553 16,955 21,066
I . l n 1975.00
l W 4 127255 Short 2138 22,706 14,730
; =t T 197000
Mo Ii L | o || 1566 71 Net -585 -5,751 6,336
I - ] A T8 196500
| |’|] & Lo Accumulated Net W 59|  -12,804 12,745
= 195750
- iusss‘oo Accumulated Net 1M -383 13,102 -12,719
,,,,,,,, )38 T 1 L S = e e

A1,973.00

Technical View

wusltiy sovindouiiu s:3vns Take Profit

: 1,988.00

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

ouumo no\)m Sideway Down aaau nowwouuwus[nnahss 3uid Ama 63.7 ;ncndima lUuUOOEJKUUS1n'In6\)Fn
WoouAk UL nolauNuasuaoanmsom\nuaanm 2.17 uaunau thdAgvman 2.18 uauau luveuzi CME FED Watch
'thumunsm 85% A FED o:Avaaniisulovieis:auianlumsus: yunawvLiou s.n. HoUodswugnuvovnovmluFumK
fAsuw ETF nsvdd ud Hedge Fund ua: Real Demand mnou dusvdowuiu Kannqsmwsunouummn Hedge
Fund 91nMSAS:09ADUIFIDNATVOVAVASIU KINALASIWISUELU D:0ulodudhia Upside novm

[T olchange (contract) e
9-Nov-23 1D ™ ™ 1D 1w ™
GF10Z23 10,000 9,595 12,600 8,155 405 -2,600 1,845| 28-Dec-23
GF10G24 7,408 7,037 8,562 4,038 371 -1,154 3,370| 28-Feb-24
GF10J24 1,468 1,516 717 0 -48 751 1,468| 29-Apr-24
GFZ23 180 168 128 142 12 52 38| 28-Dec-23
GFG24 130 136 116 110 -6 14 20| 28-Feb-24
GFJ24 65 55 40 0 10 25 65| 29-Apr-24
GO0Z23 32,128 30,029 36,637 33,890 2,099 -4,509 -1,762| 28-Dec-23
GOH24 13,645 13,713 15,838 7,308 -68 -2,193 6,336 28-Mar-24
SVFZ23 1,450 1,330 1,469 1,903 120 -19 -453| 28-Dec-23
SVFH24 428 432 426 415 -4 2 13| 28-Mar-24

* msavnuaowIdeY gavnuaosAnundoyaliseunounoudaauloavnu
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USDTHB FUTURE

USD Futures Dec-23 (USDZ23) | Lot
[] I :iSd?SOn
| | | o 9-Nov-23 Institution | Foreign Retail
| I
ol T i Long 15,449 442 19,706
' | Il 35.40000
| N ! 1 Bl 3530007 Short 16,104 536 18,957
| B e II I | | 13535000
i 2 L Net -655 -94 749
PR S A g
A ‘
. & - Accumulated Net W -35,591 -578 36,169
_.'I b i? }:se:soo
..' 3 frs 25000 Accumulated Net 1M -42,034 -1,216 43,250

A 35.51 . 35.65

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

sutima USDTHB Sideway Down Gamu Uodgmeluus:ina msus:guaguzoynssumsibuadaoa usuid Kniinow
gawuunniu Wulodunaduli TH Bond Yield yoving USudoav Kuuml\)uum'fmw\)m doulovgchvus:inA damu
AoWIBaliudusInAaksy Sul ma 63.7 ;mAdindima 1Wuodanadu Dollar Index WoouAk UL dolauguasuaoad
ms31vvuean 2.17 uauau natdevaai 2.18 uauau luveu:i CME FED Watch ?humunsm 85% i FED 9:AD
aonbsulanghs:auiaulunmsus:zunaividou s.a. oulinavnudvsIANAULG Bond 3nAsb Tag MTD +15.1 Wu
3duuin

[ Oichange (contrac) —
9?-Nov-23 1D W 1™ 1D 1w M

USDX23 8,759 8,769 16,920 6,979 -10 -8,161 1,780| 29-Nov-23
UsSDZ23 95,106 92,543 104,952 114,895 2,563 -9.846 -19.789| 28-Dec-23
USDF24 3,962 3,951 3,505 0 L 457 3,962| 30-Jan-24
USDH24 21,559 21,388 17,101 13,716 171 4,458 7,843| 28-Mar-24
EURUSDZ23 3,055 2,176 2,564 2,863 879 491 192| 28-Dec-23
USDJPYZ23 13,139 10,844 10,910 8,709 2,295 2,229 4,430| 28-Dec-23

* msavnuiinoidev gavhunosAnundoyalisounsunoudaauloavnu
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Appendix TFEX

Date  Time Currencylmpact
Mon 10:30am

Detail Actual ForecastPrevious|
Core CPl y/y 0.6% 0.6% 0.6%

Nov & 11:10am  JPY BOJ Gov Ueda Speaks
4:30pm  GBP Construction PMI 45.6 461 45.0
Tue
10:00pm  USD FOMC Member Waller Speaks
Nov 7

Wed 4:30pm GBP
Nov 8 9:15pm uspb

BOE Gov Bailey Speaks
Fed Chair Powell Speaks

Thu 8:30am CNY CPly/y -0.2% -01%  0.0%
Nov @ CNY PPl y/y -2.6% -27% -2.5%
8:30pm  USD | Unemployment Claims 217K 218K 217K
Fri  12:30am EUR ECB President Lagarde Speaks
Nov 10 2:00am  USD . Fed Chair Powell Speaks
2:00pm GBP GDP m/m 0.0% 0.2%
GBP Prelim GDP q/q -01%  0.2%
Tentative CNY New Loans 650B 2310B
7:30pm  EUR ECB President Lagarde Speaks
10:00pm USD [l Prelim UoM Consumer Sentiment 637 638
usD Prelim UoM Inflation Expectations 4.2%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kin (U Take Profit Wod@ivusioautussudruaalu uu=unlAls Trailing Stop
AMAUNISUSKISOOMSADIUIEYY LU UgUQa Stop Loss kavoinnsimdviulu
ouldanils 2-3 iInuavA’IUIFYY (2R-3R)

** = Trend Following s:g:4U Luzth EMA10 fi Timeframe 60, EMA40 i
Timeframe 15

* msavnuaowIdeY gavnuaosAnundoyaliseunounoudaauloavnu
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Appendix SET50

] Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
]
&n ~—EY(3 =—SET50 INDEX —PE(X) —SETS0 INDEX
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[ PBV 12M Forward (X) accumulated net foreign and SET50 2H23
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Thu:;:r;imy Total Gold ETFs flow UsSioz Global gold ETFs flow
2000 oy eekly chongs in Gold ETFS holding (LHS)  — Geld spat (RHS) 2100 = torth America (LHS) mmmEurcpe (LHS) == Asia (LHS) —— Gold Spat (RHS)
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old spot and Total Gold ETF holding cummulative  Ussi
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Hedge fund gold future net Long position and Gold spot
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Gold Futures & Options Commitments

— Managed Money Gold Future Het Long Position (LHS)  — Gald spet (RHS) E"o"r:;f;: — Total Open Interest (LHS)  —— Gold spot (RHS) USSloz
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Source: Bloomberg

Source: Bloo
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Appendix Currency

Fund Flow future net Long position and EURUSD

Thousand wem Asset Manager — ssmleveraged Funds e ELIRUSD (RHS)
Contracts
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Fund Flow future net Long position and GBPUSD
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Source: Bloomberg,CFTC

Fund Flow future net Long position and USDJPY

Thousand wes Asset Manager — EEELeveraged Funds e USDJPY (RHS)
Contracts
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e— EURUSD Futures & Options Commitments
Contracts = Total Open Inerest (LHS)  —— EURUSD(RHS)
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GBPUSD Futures & Options Commitments
GBPUSD (RHS)

Thoisand
Contracts — Total Cpen Interest (LHS)
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USDJPY Futures & Options Commitments
Thausand

Contracts — Tedal Open Interest (LHS) — —— USDJPY (RHS)
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