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SET50 FUTURE

| SETS0 Index Futures Dec-23 (S50223) 88800
B s 15-Nov-23  |Institution| Foreign | Retail
| ll [RRTEEM | l m
: ! i A' JLLELI o Long 38,059 152,732 106,706
1 I ' i 47600
; L s Short 55,876| 103,454| 138,167
i 87000
. bason Net -17.817 49,278  -31.461
) 866.00
" I Accumulated Net W -7,667 21715  -14,048
86000
oseon Accumulated Net M 1,480 55743 -54.263

A 877.30 . 886.50

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 Down musiamthufusudaav Autidomu msyoouaafoadviiuvovaksy Sut
ma 1.45 Aukav Kindindima Wulodukuuaalaku oAURKIUNAKSTISIEVIUGUESUASAGNISIIVVIU 9oL 2.31
uauAU KINNSIANA 2.21 UFUAU KAVSIBVIU Dollar Index NSVAD ud US Bond Yield USudoav &Uaikkindaaiu FED
Minute, d21au PMI akSg KIndolaulAsugnos:aaaoav k$o FED Inuoanuiidonaunaisuindu Wuuonauloduaaia
KU

[T Ofchange (contract) —

15-Nov-23 1D w ™ 1D W ™
S50X23 102 101 141 74 1 -39 28| 29-Nov-23
S50Z23 613,387 592,754 567,730 636,839 20,633 45,657 -23,452| 28-Dec-23
S50F24 173 214 161 0 =41 12 173| 30-Jan-24
S50H24 74,854 71,946 68,353 71,864 2,908 6,501 2,990| 28-Mar-24
S50M24 27,13 26,930 27,097 26,422 783 616 1291 27-Jun-24
S50U24 13,637 12,622 11,743 1,236 1,015 1.894 2,401 27-Sep-24
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200500 15-Nov-23 Institution Foreign Retail
i Long 4,425 31,371 19,792
199500
= Short 3,400 26,767 25.421
e V56300 Net 1,025 4,604 -5,629
1980.00
. Accumulated Net W -672 1782 -1,1M0
e Accumulated Net M 71 4,176 -4,247
A1,993.20 . 2,009.70
GOzZ23 ! Resistance ! 16.1
1,986.90 B 2,002.90

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

3utina nove Sideway 00U MSYDOUYINADESIVUIUYOVEAKSY 3ud A0 1.45 alukav mnmnmmn uaqavan
an\)naqa\)mnmanonlusJUsunouu MK FED s:aomsiuaoniig KUUSIATNOLA luonunmumahsaqswmuw
vasSuadaan1so1vvIu 99au1 2.31 LauAu vIANAIA 2.21 LlauAu Kavs1eviu Dollar Index nsvAad La US Bond Yield
Us“uﬁoq\) ﬁ!\)tloﬁavflug“luuo\)r!e\)ﬁftuaTUmK'r‘i_muLn ETF nsTﬁumﬁuS\)uw ua: Hedge Fund &ou Real Demand 91ndU
UsuaodultiovoinsininovAinusuasav kanngsimMUsuastiuuioin Hedge Fund 91nNSAS:0189AUIEAYDHAUDD
avAsIU KINELASIVIBUELU 2:10ulodadina Upside noven

o | Olchange (contract) S—
15-Nov-23 1D 1w ™M 1D w 1M
GF10223 12,538 10,218 9,595 10,550 2,320 2,943 1,988| 28-Dec-23
GF10G24 8,263 6,820 7,037 4,851 1,443 1,226 3,412| 28-Feb-24
GF10J24 1,991 1,517 1,516 0 474 475 1,991| 29-Apr-24
GFZ23 181 142 168 125 39 13 56| 28-Dec-23
GFG24 140 141 136 102 -1 4 38| 28-Feb-24
GFJ24 58 58 55 0 0 3 58| 29-Apr-24
G0Z23 40,463 30,343 30,029 36,252 10,120 10,434 4,211| 28-Dec-23
GOH24 16,526 13,177 13,713 11,974 3,349 2,813 4,552| 28-Mar-24
SVFZ23 1,557 1,481 1,330 1,574 76 227 -17| 28-Dec-23
SVFH24 453 445 432 439 8 21 14| 28-Mar-24
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USDTHB FUTURE

USD Futures Dec-23 (USDZ23) Lot
II Il 1 35.45000
y " o 15-Nov-23 Institution | Foreign Retail
II j = ' J 35.35000
I # 50000 Long 22,682 174 41,682
35.25000
B - 352008 Short 32,332 42 32,164
- I - Net -9,650 132 9,518
WP I .
¢ Pl A | . Accumulated Net 1w -1,816 427 1,389
Pl o738
J i puon .
! _F o Accumulated Net 1M -51,192 751 51943
A 35.05 . 35.22
USDZ23 M 34.97 Resistance B 3515 -0.12

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 Down Gamu MsyooyaIafioasvuIuYovaKsy 3uti mMa 1.45 Aukav m.nc'i’m:.)'mm
uaavdiguavAaaavonmsnaaniiousudaodu mik FED s:aomsiuaoniis kuumbuuinlkudom woAunwuw
aKSZUSI9LIUFUOSUASATNISIIVLIU 90AT 2.31 LEFUAU LINNSIAIA 2.21 LEFUAU KALSIWVIU Dollar Index NSLAD wd
US Bond Yield Usudoav laglasuia 4 vovlnailu High season yovAsniovingd KUUAIBUUINUTVAN Lds:Ias:3v
BovAuBaouyevns funding vovlasvAisibuadaoa o:s:aomsudvAwovIBULIN

I Oichange (contrach :
15-Nov-23 1D w 1™ 1D 1w 1™ EXEAS

UsSDX23 11,471 9,479 8,769 8,790 1,992 2,702 2,681 29-Nav-23
uspDz23 100,076 87,861 92,543 120,094 12,215 7,533 -20,018 | 28-Dec-23
USDF24 3,968 3,960 3,951 0 8 17 3,968| 30-Jan-24
USDH24 22,300 20,139 21,388 15,540 2,161 212 6,760 | 28-Mar-24
EURUSDZ23 1,699 1,808 2,176 2,030 -109 -477 -331| 28-Dec-23
USDIPYZ23 12,937 12,991 10,844 10,460 -54 2,093 2,477 | 28-Dec-23
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Date Time  Currency Impact Detail Actual Forecast Previous
Mon  .00pm  CNY New Loans 7388 660B 23108
Nov 13
Tue 2:00pm  GBP [l claimant Count Change 17.8c 150K  20.4K
Nov 14 GBP Average Earnings Index 3m/y 7.9% 7.5% 8.1%
8:30pm USD Core CPIm/m 0.2% 0.3% 0.3%
USD CPI m/m 0.0% 0.1% 0.4%
usD CPI y/y 3.2% 3.3% 3.7%
Wed 9:00am CNY Industrial Production y/y 4.6% 4.5% 4.5%
Nov 15 CNY Retail Sales y/y 7.6% 7.1% 5.5%
2:00pm  GBP CPly/y 4.6%  47%  6.7%
8:30pm usb Core PPl m/m 0.0% 0.3% 0.3%
usD Core Retail Sales m/m 0.1% -0.1% 0.6%
usD Empire State Manufacturing Index g5 -3.3 -4.6
usD PPIm/m -0.5% 0.1% 0.5%
uUsD Retail Sales m/m -01%  -0.3% 0.7%
10:30pm usD Crude Oil Inventories 3.6M 2.5M
Thu  8:30pm UsD -Unemplayment Claims 231K 221K 217K
Nov 16 UsD Philly Fed Manufacturing Index -5.9 -10.4 -9.0
2:15pm UsD Industrial Production m/m -0.6%  -0.4% 0.3%
Fri  2.00pm  GBP [l retail Sales m/m 0.5%  -0.9%
Nov 17 3:30pm EUR ECB President Lagarde Speaks
8:30pm usD Building Permits 1.45M  1.47M
_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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Source: Bloomberg

thousand ref@0ld spot and Total Gold ETF holding cummulative  usi/iez
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Real yield and Gold spot
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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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Source: Bloomberg,CFTC

ouncel Premium/Discount Geld spot in India
200
100
00
-10.0
20,0
-30.0
40,0
“50.0
ﬁhﬁﬁﬁ%ﬁﬁﬁRRﬂ§§RRRR§_RRRRRﬁER&;R§F&8
T c c A CECESS
FESB25 8 e R 5533022928388
PR RTRNEgREgeR"RAe 2T R gy URe
Source: World Gold Council
China and India Non-Monetary Gold Tetal Imports Value
) w ndia wemChina —— Gold Price (ths)
US$ billions US$foz
16
2000
14
N 1,800
10
8 1,600
6
4 1,400
2
0 i 1,200
® W o e ® OO0 0T RN NNNO OO
L EREE8SssssAHANANAERSAER
o 5 £ a 5 £ a s £ a 5 £ a s = o
SEESS L2388 58825882538

Source: Bloomberg

| TFEX Daily
17 NOV 2023

Gold Futures & Options Commitments

— — i Ussiaz
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Appendix Currency

Fund Flow future net Long position and EURUSD

EURUSD Futures & Options Commitments

Thousand
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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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Source: Bloomberg,CFTC
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