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SETSO Index Futures Dee-23 (S50223) 872,00
871.00
L 14-Nov-23 Institution| Foreign Retail

1868.00

| B P Long 37,313 89,810 116,720
1865.00
RAL 1)

IIA (10 Short 31342 104.866| 107,635
i :
L] 0

I v = Net 5971 -15.056 9,085
1858.00

. Accumulated Net 1w 5887 -29,059 23,172
1855.00

: st Accumulated Net 1M 12,095 26,265| -38,360
........... F F=F=F 1 .

A 863.50 . 869.60

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 Up aamu mmwgpl\mwam 3ul A0 1.9%YoY ua: 0.1%MoM, wuasuaoanmsowmu
oqunaun luenunmuu1ahsaqsw\nulDUlW0U5-01loau Q.A. YYAIWID 3.2%Y0Y Llaznsvad MoM Fodndn
Aamsain 3.3%YoY ua: 0.1%MoM mummWowumu (Core CPI) ugnado 4%YoY ua: 0.2%MoM dindimamsein
4.1%YoY ua: 0.3%MoM maha\)mﬂnswuauam\muwum US Bond Yield Usuav Dollar Index saumitisv lag CME
FED Watch Thumuna\m\) 99.8% i FED o= n\mamuaﬂumsUs yuLGou s.A. douluus:inAoutins:nsovmMsAdvIGKIEo
nuamssnooamnu'(na (FETCO) Tnuaasulnaonune\)nuwumauunna\)nu TESG no~a\)nu'tunuuwuua\) SET
INDEX Inaom\)uaqmoumuoan 1 uauuinua:ugndnnavnu RMF AU SSF wSouo:1auacdio A.S.u. usun 21 w.e.

o | Ol change (contract) E—

14-Nov-23 1D 1w 1M 1D w ™
S50X23 101 92 132 &1 ? -31 40| 29-Nov-23
S50Z23 592,754 604,828 603,178 604,029 -12,074 -10.424 -11,275| 28-Dec-23
S50F24 214 212 164 0 2 50 214( 30-Jan-24
S50H24 71.946 74,905 70,462 66,972 -2.959 1.484 4.974| 28-Mar-24
S50M24 26,930 28,747 27,349 26,705 -1.817 -419 225(27-Jun-24
S50U24 12.622 12,932 12,167 10.644 -310 455 1.978| 27-Sep-24
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GOLD FUTURE
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B 135000 14-Nov-23 Institution | Foreign Retail
" 195505
J . - Long 1592 14,821 9.677
A e Short 1.580 1.372 13,138
] . | 1; m 1965.00 Net 12 3,449 -3.461
II o |'@ g T 196000
} A\ = cocumula =L, =Ly g
" i A lated Net W 2,108 2,414 4,522
N = 195500
( 5000 Accumulated Net M -1,527 5,614 -4,087
A 1,959.80 . 1,970.80
G0Z23 ’ Resistance ! 16
1,955.20 B 1,965.90

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 navd Sideway aamu l\)UlWON\)NNaO 3ud ma 1. 9%YoY ua: 0.1%MoM rindindimallutodenadu Dollar
Index KUUSIANOVA, JUOSUAIATNISIOVIU oqunauq luanunmumluenunmumahsaqsw\nummwws.m
1Gou a.A. YNYAWYY 3.2%YoY ua: nS\mo MoM v\)mnmn Amanisaini 3.3%YoY ua: 0.1%MoM mumuMewumu
(Core CPI) ugnadio 4%YoY ua: 0.2%MoM dindimamsein 4.1%YoY a: 0.3%MoM MyKavoINNSIWToatIvAUWU
91 US Bond Yield USuav Dollar Index aoumuso N\)Uowwumuuo\)no\)mTuaUmHnmum ETF naumuusouw ua:
Hedge Fund &aou Real Demand 213U USudaguitiovoinsimnavAnusudoan Kannqsmwsuoouummn Hedge
Fund 91nMSAS:0189AUIFIVNATOVAVASIU KINaLASIWISUELU d:lulodudhia Upside novm

o | Olchange (contract) E—
14-Nov-23 1D 1w ™ 1D 1w 1M
GF10223 10,218 10,945 10,176 9,452 -727 42 766| 28-Dec-23
GF10G24 6,820 6,746 6,941 4,766 74 -121 2,054| 28-Feb-24
GF10J24 1,517 1,489 1,478 0 28 39 1,517| 29-Apr-24
GFZ23 142 232 170 195 -90 -28 -53| 28-Dec-23
GFG24 141 128 118 100 13 23 41| 28-Feb-24
GFJ24 58 55 55 0 3 3 sg| 29-Apr-24
GOZ23 30,343 33,765 24,527 27,401 -3,422 5,816 2,942| 28-Dec-23
GOH24 13,177 14,190 12,412 8,712 -1,013 765 4,465| 28-Mar-24
SVFZ23 1,481 1,501 1,385 1,586 -20 96 -105| 28-Dec-23
SVFH24 445 447 436 424 -2 9 21| 28-Mar-24
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USDTHB FUTURE

USEi Futulis Dec-23 (USDZ23) Loy
;asauoon 14-Nov-23 Institution | Foreign Retail
§’”°°°° Long 15,175 403 10,561
13560000
" - Short n177 99 14,863
PR - 535‘50000
I|.|" - B T Net 3,998 304 -4,302
il — A g Accumulated Net W 8,238 102 -8,340
A =3 ] Accumulated Net M -44,056 -783| 44,839
A 35.30 . 36.53
USDZ23 Resistance -0.07
35.19 B 35.41

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

3utinna USDTHB Sideway aamu l\)UlWOI}l\)NNa(‘I 3ud A0 1.9%YoY ua: 0.1%MoM mnmnmmmdudooannou
Dollar Index kuumwBuUINTKUTLM, FuosSuadatns3oviu oqunauo luonunmumluonunmumahsmswmu
l\)UlWOUS-.O'IlOOU Q.A. YYAIWYD 3.2%Y0Y Llatnsvad MoM Fodndn momst’un 3.3%YoY lla: 0.1%MoM au
t\)u1W0wumu (Core CPI) ugngdo 4%YoY ua: 0.2%MoM dinsimamsaii 4.1%YoY ua: 0.3%MoM MeKavoINNSIU
doyadioduwudn US Bond Yield USuav Dollar Index 8aumiusy udogvisicutodumeluds:inAgonvnduAItdu
uln Ka\)mnuwnsouunsuna\)maonuu[umamuoonoa lagAwdu 6 uaudu uuowu 5 uaudruuninislu Digital
Wallet ua:dn 1 uaumuU1no.uﬂUa\)nuTnS\)asmwumum\)q dowalkinavnus:zaamsavnulu Bond lwosoouwums
Funding lus:g:=aalu

[ Oichange (contrach :
14-Nov-23 1D 1w 1M 1D 1w 1™ EXEAS

UsSDx23 9,479 9,415 8,775 7,370 64 704 2,109 | 29-Nav-23
UsDZ23 87,861 91,617 97,627 108,832 -3,756 -2,766 -20,971| 28-Dec-23
USDF24 3,960 3,957 3,949 0 3 N 3,960| 30-Jan-24
USDH24 20,139 23,470 21,971 15,228 -3,331 -1,832 4,911| 28-Mar-24
EURUSDZ23 1,808 2,261 1,565 2,538 -453 243 -730| 28-Dec-23
USDIPYZ23 12,991 12,964 11,057 10,028 27 1,934 2,963 | 28-Dec-23
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Appendix TFEX

15 NOV 2023

Date Time  Currency Impact Detail Actual Forecast Previous
Mon  soopm  ony New Loans 7388 660B 23108
Nov 13
Tue 2:00pm  GBP [l claimant Count Change 17.8k 150K  20.4K
Nov 14 GBP Average Earnings Index 3m/y 79%  7.5% 8.1%
8:30pm UsD Core CPIm/m 0.2% 0.3% 0.3%
UsD CPIm/m 0.0% 0.1% 0.4%
UsD CPly/y 3.2% 3.3% 3.7%
Wed  9:00am CNY Industrial Production y/y 45%  4.5%
Nov 15 CNY Retail Sales y/y 7.1% 5.5%
2:00pm GBP CPl y/y 4.7% 6.7%
8:30pm usD Core PPl m/m 0.3% 0.3%
usD Core Retail Sales m/m -01%  0.6%
usD Empire State Manufacturing Index -3.3 -4.6
UsD PPI m/m 0.1% 0.5%
USD Retail Sales m/m -0.3% 0.7%
10:30pm usD Crude Qil Inventories 2.5M
Thu  8:30pm usD - Unemployment Claims 221K 217K
Nov 16 uUsD Philly Fed Manufacturing Index -10.4 -9.0
9:15pm usD Industrial Production m/m -0.4% 0.3%
Fri 2:00pm  GBP [J Retail Sales m/m 05%  -0.9%
Nov 17 3:30pm EUR ECB President Lagarde Speaks
8:30pm UsD Building Permits 1.45M  147M
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kil Take Profit WoavuSioautuosuduaalu wu=th K18 Trailing Stop
AAUNISUSKISOOMSADIULIESY 1EU UgUQa Stop Loss kavoinisimdviulu
ouldmls 2-3 invavAWIEYL (2R-3R)

** = Trend Following S:8:du uuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

(%) Earnings Yield Gap 12M Forward (%)
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PE 12M Forward(X)
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Appendix Gold

TGt ey Total Gold ETFs flow USSioz
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Global gold ETFs flow

m== North America (LHS) ssmEurcpe (LHS) === Asia (LHS) — Gold Spot (RHS)
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Appendix Gold

Hedge fund gold future net Long position and Gold spot

—— Managed Money Gald Future Net Long Position (LHS) — —— Gold spot (RHS)
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Gold Futures & Options Commitments
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Appendix Currency

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 T USDJPY Futures & Options Commitments
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