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SET50 FUTURE

SETSO Index Futures Dec-23 (S50223) 894.00
893.00
| o 10-Oct-23 Institution | Foreign | Retail
i | o Long 25,794 82,251 100,629
. I' 84.05
250 Short 22,303 90507 95864
B I vl e
i A [ e Net 3,491 -8,256 4,765
A ,_I‘.wl | s;ioo
il ,IJH' . :22 Accumulated Net W -5,343 1,422 -6,079
| 871.00
E 323% Accumulated Net 1M -7,178|  -124,462| 131,640
A 876.00 . 884.10
$50723 Resistance
873.00 B 881.00

Technical View

wusldiv surodluviav
ALLU=UN Action

« Aseliuovdu sos1m Breakout uuomu B W610uQa Wa Long ua:ldga B 10u Stop Loss / sos1Meownao
uaowa Long luauafyfymaumouu uao‘tus1m Low 10uQad105v Stop Loss

o Aseiuovav el Position 1K Let's Profit Run / &I Position tuzUhlksos1A Breakout Luosu A lagldoa
A k8o B 10uga Stop Loss / 1Ua Short Welideyayrnaudoav uasldsim High Wuad1vdv stop Loss ('lhm
kUnlu Action O)

Note *, ** (8 utWul&iunis Take Profit Tu Appendix TFEX)

Fundamental View

3utima SET50 Index Sideway Up aamu l\)UlWQN\)NNaoahsa Aul mMa 0.3%MoM 1.6%YoY, l\)UlWON\)NUS[ﬂﬂ
aksyg dSuwqkaud, iSutwoduua: nmuwauuwus[nn Surns ml\)ulWowumuUsunoa\)mnmmo lUquoahuuqamhu
enn\)Us.luuuam SET50 Index 28 EYG wumozﬂus.ou -2SD ozﬂufamsuuww Icwhanq u1InAISH Bond Yield Usu
dodu mn:nuunloumuonuu[uuwua\asauwamnuu Tumisus: uuoun 12,19, 24 qaAul noou?n TH Bond Yield s:ao
msusudodu Wulodsrkyuaarakuing lua:nunmumouma\awmsfumwsns.mumsuanmwumuen 13 wédukoou lu
Insuaswwumu doudnavnudvsa Wa Short TFEX 8,000 deyeyr &ou Ol USuddav 30,000 deyeya

| Oichange (eontrach
10-0ct-23 1D ™ ™ 1D w ™ =

S50V23 5,976 5,964 5,995 59 12 -19 5,917 30-0ct-23
S50X23 64 62 44 52 2 20 12| 29-Nov-23
S50Z23 575,015 604,102 638,109 113,524 -29,087 -53,094 461,491 28-Dec-23
S50H24 64,981 61,991 68,437 20,404 2,990 -3,456 44 577 28-Mar-24
S50M24 25,804 25,974 26,735 14,395 =170 -931 1,409 27-Jun-24
Ss50U24 2,050 8,221 7.019 0 129 2,03 9.050| 27-Sep-24
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GOLD FUTURE

Gold Online Futures Dec-23 (GOZ23) Let
l1ga750
1595.25 10-0ct-23 Institution | Foreign Retail
%ISBE.SO
|'- ; B - Long 1861 19,001 12,201
- I
| LTI LA . Short 2,240 16,027 14.796
[ ] 1 1 .
| ! i
g ! A ‘ Net -379 2,974 -2,595
| e 11880.00
LAV e |
! P i Accumulated Net W 1,843 3,568 -5,41
ool {1875.00
[fe7ese Accumulated Net M 1524 -7.006 5,482
A1,882.70 . 1,895.30
GOZ23 ! Resistance ’ 25.7
1,876.40 B 1,890.00

Technical View

wusldiv surodluviav
ALLU=UN Action

. nsmue\)uu sos1A1 Breakout wuodiu B 1810uga Wa Long ua:lsga B 10U Stop Loss / sos1megowndo 11do
Wa Long luouatyfgmaunouu udolds1m Low 10UQQSI0BY Stop Loss

o Aseliovav A1l Position U4 Let's Profit Run / 6l Position tuzth1ksos1A1 Breakout Luosu A lagldoa
A k80 B 10uQa Stop Loss / 1Wa Short iolideyayrnaudoav uasldsia High 10U9QIV3Y stop Loss ('(Km
ktinlu Action 0)

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

Fundamental View

3utima navd Sideway aaou l\)uw\lommuanahsa Aud A0 0.3%MoM 1.6%YoY, l\)UlWON\)NUS[ﬂnaKSG ou
quaun Ibuweaduua: nowwouuwusfnn Sufns ml\)ulw:qumuUsunoa\)mnomm lUUlJoosmuuna\)m weoun
mum naummaa\)azyfy1mualosmnum\)aas1laa WvidktnA FED awn Dallas oanma\)afgfg'nmwounaw
iwiovo1n Bond Yield AUSudaiumnaduunwaudo Fviinowslutiesaviumsiusasiaonitednaso Ioamwsouu
AvUodsusnilazaucionavm N\)L{OQUWUQ‘Nua\)no\)mTuaUmKnmuLn ETF ua: Hedge fund gvaviiusvuig udisuii
Real Demand 910 duldgusSuaadu doudukga Golden Week

I T Ol change (contract) —
10-0ct-23 1D w 1M 1D W 1™
GF10V23 8,085 8,147 9,635 11,665 -62 -1,550 -3,580| 30-0ct-23
GF10223 7,533 5,943 5,850 3,733 1,590 1,683 3,800| 28-Dec-23
GF10G24 3,584 3,328 2,884 656 256/ 700 2,928| 28-Feb-24
GFV23 180 241 234 182 -61 -54 2| 30-0ct-23
GFZ23 139 141 147 84 -2 -8 55| 28-Dec-23
GFG24 117 118 104 47 -1 13 70| 28-Feb-24
G0Z23 35,624 49,158 39,743 18,763 -13,534 -4,119 16,861| 28-Dec-23
GOHZ24 6,711 10,108 6,952 0 -3,397 -241 6,711| 28-Mar-24
SVFZ23 1,986 2,114 2,439 791 -128 -453 1,195| 28-Dec-23
SVFH24 514/ 386 292 0 128 222 514| 28-Mar-24
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USDTHB FUTURE

USD Futures Dec-23 (USDZEY) Loy
o
| pecro000 10-0ct-23 Institution | Foreign Retail
L I.l 3660000
J ' _ Long 15,426 85 18,359
36.50000
T Short 11,953 25 21,892
L
_g B - o Net 3,473 60|  -3533
o ref - g A isd Accumulated Net 1W 15,810 -94| 15,716
" ., II é .......
X = — Accumulated Net 1M 15,264 406|  -15527
A 36.18 . 36.40
USDZ23 Resistance -0.18
36.09 B 36.30

Technical View

wusldv gownaaluvitu
ALLU=UN Action

o AseliuovTu a1l Position Tk Let's Profit Run (lktiktinlu Action ) / akingollil Position sos1mgown
a2 udowa Long Wolideyeyrnaudotu 18 low vavurivndudstlu 9a Stop Loss / wuosu A WWugala
Long uaolggadonaiotluga Stop Loss / Long o s1A1 Breakout wuodu B uaoldga A k8o B 10uQa
Stop Loss

. Aselivovav uu:thikkidvko:wa Short Wolideyeyrndudoav uasldsim High 1WuQad1vdv Stop Loss / s
s1A1 Breakout wuos$u A laglda A 10uQa Stop Loss

Note *, ** (81ulWuLGUM1S Take Profit Tu Appendix TFEX)

Fundamental View

3utima USDTHB Sideway Down aaau l\)UlWON\)NNaOaKSU nuu AQ 0.3%MoM 1.6%YoY, lDULWQNDNusInnaHsa
oqunaun wuwoduua:anuidolugusina Surns fbuWewuguusudosavdindima lUquoaKuuml\)umn?K
udvr lagkanqiiABUUINSoUA mn:nuumoumuonuu[auwuo\)samamnuu TumsUs:u3un 12, 19, 24 mamuu
AQAUTA TH Bond Yield s:aomsusudadiu MIAIBULINUTVAT oURMIULBUMADWOISANNISAS:AUIASUZADINY
1@udn 1 Audukeou ulasvadrvwugnu Knussrsudundunlssrednaso 10uBnUSRD: huuml\)uumiuaumcn

Ol change (contract) Expire
10-0ct-23 1D W ™ 1D W ™
usDv23 14,292 15,614 12,751 3,322 -1,322 1,541 10,970 | 30-0ct-23
USDX23 6,966 8,040 4,504 597 -1.074 2,462 6,369 | 29-Nov-23
USDZ23 111,399 114,469 106,144 44,776 -3.070 5,255 66,623| 28-Dec-23
USDHZ24 13,560 12,550 13,588 0 1,010 -28 13,560 | 28-Mar-24
EURUSDZ23 1,604 1,680 1,748 89 =76 -144 1,515| 28-Dec-23
USDJIPYZ23 8,896 8,891 7,249 2,363 5 1,647 6,533| 28-Dec-23
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Date Time Currencylmpact Detail ActualForecast Previous
Mon

Oct?

Tue  10th-

Oct10 15th CNY New Loans 2500B 1360B
Wed 12:00am usoD FOMC Member Waller Speaks

Oct11 7:30pm usD Core PPIm/m 0.2% 0.2%

uso PPl m/m 0.3% 0.7%

9:15pm UsSD
Thu 1:00am usD

FOMC Member Waller Speaks
FOMC Meeting Minutes

Oct12 1:00pm GBP GDP m/m 0.2% -0.5%
7:30pm UsD Core CPI m/m 0.3% 0.3%
usD CPIm/m 0.3% 0.6%
usD CPlyly 3.6% 3.7%
uUsD Unemployment Claims 216K 207K
Fri  8:30am CNY CPly/y 0.2% 0.1%
Oct13 CNY PPl y/y -2.4% -3.0%
3:00pm GBP BOE Gov Bailey Speaks
8:00pm EUR ECB President Lagarde Speaks
uUsD FOMC Member Harker Speaks
9:00pm  USD [l Prelim UoM Consumer Sentiment 675 681
usD Prelim UoM Inflation Expectations 3.2%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kil Take Profit WofaivuSoeutuosuduaalu wu:th k1S Trailing Stop
AAUNISUSKISOOMSADIULEYY 18U UgUQa Stop Loss kavoinisimdviulu
ouldmls 2-3 IMuavAUIEYY (2R-3R)

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

%) Earnings Yield Gap 12M Forward (%)
an —E¥G ——SET50 INDEX

PE 12M Forward(X)
—PE{X) —SETS0 INDEX
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Source: Bloomberg Source: Bloomberg
1) PBV 12M Forward (X) accumulated net foreign and SET50 2H23
—PBV{X) =——SET50 INDEX ——Accumulated Foreign (LHS)  ——SETS0 (RHS)
26 1200.00 380000 1050
A ! 330000 1030
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22 105000 230000 850
180000 aro
20 130000 850
18 504,00 80000 830
16 ) 30000 810
1.53 -20000 890
e 130.00 70000 870
1.2 -120000 850
i P &gmxﬁﬁx%%xgmagagﬁsggia
: X §885553 5585853583 5
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Source: Bloomberg Source: Aspe
accumulated net foreign and Ol 2H23 accumulated net foreign and Ol 2H23
——SET50(LHS) —0l (RHS) —Accumulated Foreign (LHS)  ——0I (RHS)
1050 1200000 400000 1200000
1030 350000
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250000
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970 fWDOO
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i 50000
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Source: Aspen

Source: Aspen
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Thousand troy
 pinee Total Gold ETFs flow ey Global gold ETFs flow
: e ekly change in Gold ETFS holding {LHS) —— Gald spot (RHS) ! e Momth Arnerica (LHS) s Eurcpe (LHS) s Asla (LHS) —Gold Spot (RHS)
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thousand reyGold spot and Total Gold ETF holding cummulative  ussra Inclesc Gold Spot and Dollar Index NEike
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Appendix Gold

Hedge fund gold future net Long position and Geld spot

Gold Futures & Options Commitments

Theousand Ussiar
— Managed Money Gold Future Net Long Position (LHS)  —— Gald spot (RHS) — Total Open Interest (LHS)  — Geld spol (RHS)
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Contracts -
200 2,100 1,300 2,000
s 1.900
150 2000 1100 1,800
100 1.800
& 1.700
50 1.800 1,600
B 700 1,500
2 & 1,400
50 1.600 1.300
400 1500 300 1.200
O CECE 04 08 04 O B O8O O8O PE e 0 03 B 6 M 6 0) €0 0 o mh e R 2FEEEERAAaAMNEBHEHEERR
No;NNENNNTNNe:NNNNTNr;zmgrQNNc: ﬁ=§§:&é§-éﬂﬁé-*ﬁé t‘éé"ﬁ‘&
Qg§§§§§§5§§5§§E§3225§E§§§5 o = 6 5 50 5 S88358§83338
BE BT gRT-"H2 "I R RT~ga°
Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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Appendix Currency

Fund Flow future net Long position and EURUSD EURUSD Futures & Options Commitments

Th: nd
Thousand wes AssetManager  mmmLeveraged Funds s EURUSD (RHS) Conu;?ms — Total Open Interest (LHS}  — EURUSD (RHS) (5)
Contracts 950 1.30
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850 1.20
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
Fund Flow future net Long position and GBPUSD Thousand GERUSDIFutures & Options/ Commimants
Thousand wem AsselMenager  WEBLeveraged Funds s GBPUSD {RHS) Contracts — Total Open Interest (LHS)  —— GEPUSD (RHS) 5
Contracts 390 1.50
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d i g 8 § 9 = R ER TR R
& £ 4 & & £ 2 & 2 2 2 -]
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
Fund Flow future net Long position and USDJPY — USDJPY Futures & Options Commitments
Thousand wes AssetManager SEELeveraged Funds e USDJPY (RHS) Convacts — Tofal Open Interest (LHS)  —— USDUPY (RHS) %
Conteacis 350 160.00
40 155.00
2 150.00 300
20 145.00 250 140.00
g 140.00
90 iS50 e 120,00
100 130.00
120 150
el e 100 100.00
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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