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SET50 FUTURE

SETSO index Fusures Dec-23 (55022%) |BBE0O

I fezoo 23-Nov-23 Institution | Foreign Retail
[ B80.00
ol lo7a00 Long 35,14 78,702 106,092
. forase
iy ot i Short 30585| 9810 91213
S 1 - 1 T ;nvzuo
A e b B .I Ve i Net 4,529 -19.408 14,879
o — = 1 mﬁ
i A e Accumulated Net 1w 16.408| -38.942 22,534
] e Accumulated Net M 7967  -a543| 3424
A 866.30 . 874.30
S50Z23 Resistance 1.6
862.70 B 871.10

Technical View

wusldu Suodluviav Glomadulunagaunusdiu Fibo 61.8% (892)
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 aamuw Uodgcdvus:inA PMI ansg 3ull MAMSWAQ A 49.9 doumAUSAIS A1a 50.4
mncnn:nmqlUquoahuunamhu WiogovurwyovUGiY EU quwsmuovuwoomsmaoozjaluo\mu (Flash PMI) wu
o1aou'lmyuaoswmunno1n Bloomberg Consensus momscqu om\)'(sncnuaoumna\)mn:ns.ou 50 GuWevilv UK
nnuuwonmsmaoouo MAUSMSgLNIIS:AU 50 dou AOT fUsudoav 1naduonyiiouow CNBC Travel nYnsw\nu:n
Us: lnn'tnalnulUuoohuwanm\waouuuua\)nuouunUoouuToacylaaaunua\ammnaunu 11u 3 avukdadudui
6 Inas~ua\)mnwamaonunowdaaona UoguumnWoIsaun01n Earning Yield Gap agh -1SD wish luFuakanu
mnmsmm'tscnahuua\) SET50 Index {u 12 idoudnvkih USudoav -1.8% Uoquu ucitudouov Bond Yield Usudoav
wusiu rhlk Downside yov SET50 Index Siiauindu

T T Ol change (contract) —_

23-Nov-23 1D w ™ 10 w M
S50X23 126 150 18 184 -24 8 -58| 29-Nov-23
S50Z23 547,055 568,693 541,246 614,849 -21,638 5,809 -67,794| 28-Dec-23
S50F24 229 216 185 0 13 44 229| 30-Jan-24
S50H24 79.146 80,445 72,447 71,193 -1,299 6,699 7.953| 28-Mar-24
S50M24 28,407 27,840 26,666 28,022 567 1741 385 27-Jun-24
550U24 13,826 13.618 13.002 12,324 208 824 1502| 27-Sep-24
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GOLD FUTURE

Gold Oriine Futures Dec-23 (GOZ23) | Loy
EZII?ZSD
202000

o fih o 23-Nov-23 Institution | Foreign Retail
I i B ézmzsu
_ | [ B Long 1,445 17,789 20,373
= Lo e e s
; I A el . Short 2,858 22,488 14,261
t jratirai}
{ e - 20000
L |."' Net 1,413 -4,699 6,112
| Ll g . o Iress00
P T |
e fisszso Accumulated Net W -298 7,361 -7.063
/ j19s000
! Lo Accumulated Net 1M -2,247 -2.823 5.070
3= s m._a = 4 2= = == 1 .
A 2,003.50 . 2,017.10
GOzZ23 ' Resistance ¢ 1
1,997.40 B 2,011.10

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 nove Sideway damu UodadvUs:inA PMI aksy 3ull MAMSKAQ A 49.9 dounAUSAIS Aa 50.4 KIAd
ngmatdudodsryunov WorovuguovUTHY EU "(03'1amuqvuwoomsmaomjoluomu (Flash PMI) wu:naou
Tmyuaosw\nuonom Bloomberg Consensus Alamsaild om\)Tsnmuaoumna\)mnmshou 50 UlWU\)N\) UK Rdsi
woomsmuonuo MAUSMISgLNIIS:AU 50 3nnvus: lnnouuums*lmsnwumu'tums?mvuuoamao Wons: qumA
odvKISUNSWE N\)Uooawumuuavnovm’tuadmnnmum ETF dusvdoldntios ll(‘l Hedge Fund Gusvuig aou Real
Demand 91n3uua:duldeusudoan Liovonsimnovusudodu dousimAuSudaaiunoin Dollar Index wa: US Bond
Yield USuaosav Kuusinnav

o ] Ol change (contract) S
23-Nov-23 1D 1w M 1D 1w M
GF10223 7,841 9,733 9,413 11,393 -1,892 -1,572 -3,552| 28-Dec-23
GF10G24 6,530 6,811 6,665 5,754 -281 -135 776| 28-Feb-24
GF10J24 2,217 2,105 1,828 0 112 389 2,217| 29-Apr-24
GFZ23 161 215 145 112 -54 16 49| 28-Dec-23
GFG24 126 128 131 111 -2 -5 15| 28-Feb-24
GFJ24 71 72 62 0 -1 9 71| 29-Apr-24
G0Z23 30,891 36,261 31,500 36,549 -5,370 -618 -5,658| 28-Dec-23
GOH24 15,781 16,826 12,533 13,433 -1,045 3,248 2,348| 28-Mar-24
SVFZ23 1,230 1,276 1,429 1,289 -46 -199 -59| 28-Dec-23
SVFH24 438 441 440 429 -3 -2 9| 28-Mar-24
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USDTHB FUTURE

-
e 23-Nov-23 Institution | Foreign Retail
s
B I Ess.nsou Long 1,208 27 16,332
Ih" I 135.15000
; il A | Short 10,546 127 16894
e =] proee Net 662 100 -562
.'lll #l o E ey
Y. il @ {3505000 Accumulated Net W -7,531 -682 8.213
o ;as.ozsou
_ =1 e Accumulated Net 1M -43,794 -987 44,781
A 35.13 . 35.25
USDZ23 Resistance -0.13
35.08 35.20

Technical View

wusldu gownasluvdu knstmMUadinauuoasu Fibo 38.2% (34.68) uusltiivo:naudaatuviav

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

3utima USDTHB Sideway Up aamu Uoé‘ach\)Us INFA PMI aksSg 5uﬁ MAMSKEAQ A 49.9 doumAUSAS ANQ 50.4
mncnn:nmouJquosmuummuuwn'tmw\)m WorovuguovUGHY EU Tos1a\nuouuwoomsmuoovaluo\mu
(Flash PMI) wuo*naou?myuaoswmuonmn Bloomberg Consensus mamsaild oghvlsAmudouLINgodindIs:au
50 HWWe vy UK ﬁduﬁﬁﬁomsmaoova MAUSMSgLA31s:au 50 laslasura 4 vovingibu High season yovmsnov
g KUUABUUINUTVAN uds:as:3viovacudaouyovns funding uovlASLAISIBUGIODE D:B:aMSUTVAIYOL

wuuinlus:e:aalu

I ] O changs (centrach —
23-Nov-23 1D W 1M 1D W ™

USDX23 6,024 6,148 9,067 9,372 =124 -3,043 -3,348( 29-Nov-23
UsSDZ23 84,688 95,543 91,607 104,687 -10,855 -6,919 -19,999| 28-Dec-23
USDF24 4,506 5,021 4,479 0 -515 27 4,506| 30-Jan-24
USDH24 27,864 30,955 23,724 17,091 -3,091 4,140 10,773 28-Mar-24
EURUSDZ23 1,365 1,358 1,544 2,003 7 -179 -638| 28-Dec-23
USDJIPYZ23 10,360 10,384 12,605 9,636 -24 -2,245 724 28-Dec-23
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Appendix TFEX

24 NOV 2023

Date  Time Currencylmpact Actual ForecastPrevious
Mon 8:15am  CNY 1-y Loan Prime Rate 3.5% 3.5% 3.5%
Nov 20 CNY 5-y Loan Prime Rate 4.2%  4.2% 4.2%
9:30am  THB GDP YoY 15% 2.1% 1.8%
Tue  1:45am GBP BOE Gov Bailey Speaks
Nov 21 10:00pm  USD Existing Home Sales 3.79M 3.90M 3.96M
11:00pm EUR ECB President Lagarde Speaks
wed 2:00am USD [l FoMC Meeting Minutes
Nov 22 4:00pm EUR ECB Financial Stability Review
5:15pm  GBP Monetary Policy Report Hearings
Tentative GBP Autumn Forecast Statement
8:30pm  USD [l Unemployment Claims 209K 226K 231K
USD Core Durable Goods Orders m/m 0.0% 0.2%  0.4%
USD Durable Goods Orders m/m -5.4% -32% 4.6%
10:00pm  USD Revised UoM Consumer Sentime 61.3 61.1 60.4
Thu  Z15pm EUR French Flash Manufacturing PMI  42.6  43.2 42.8
Nov 23 EUR French Flash Services PMI 453 45.6 45.2
3:30pm  EUR German Flash Manufacturing PM 423 411 40.8
EUR German Flash Services PMI 48.7 48.4 48.2
4:00pm  EUR Flash Manufacturing PMI 43.8 43.3 431
EUR Flash Services PMI 48.2 48.0 47.8
4:30pm  GBP Flash Manufacturing PMI 467 45.0 44.8
GBP Flash Services PMI 50.5 495 495
Fri  4:00pm EUR German ifo Business Climate 87.5 86.9
Nov 24 5:00pm  EUR ECB President Lagarde Speaks
9:45pm  USD Flash Manufacturing PMI 499 50.0
USD Flash Services PMI 50.4 50.6
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kAl Take Profit WodvuSoeuuuossuduaall wuzth K18 Trailing Stop
AAUNISUSKISOOMSADIULEYY LU UgUQQ Stop Loss kavoinnsimdviulu
oulamls 2-3 iINuoavAUIFYY (2R-3R)

** = Trend Following s:8:du wu:th EMA10 fi Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

0,
8[906] Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
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[x) PBV 12M Forward (X) accumulated net foreign and SETS50 2H23
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mw;]::i'lm Total Gold ETFs flow sSioz Global gold ETFs flow
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Appendix Gold

Hedge fund gold future net Long position and Gold spot

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

— — 0 USSiaz
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Appendix Currency

Fund Flow future net Long position and EURUSD p— 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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