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SET50 FUTURE
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Technical View
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ALLU=UN Action

« Asdivovu sos1A1 Breakout uuomu B W610uQa Wa Long ua:ld9a B 10U Stop Loss / sos1M&ownao
udowa Long luauafyfymauoouu uao"fuswm Low 10uQad1035v Stop Loss

o nseliuovav f1ij Position Tk Let's Profit Run (lktiktinlu Action @) /m?uu Position tuzthlksos1m
Breakout 1luosu A lagld9a A k8o B 10ua Stop Loss / Ua Short luouazgiymaumoa\) uaolds1A High
W0uQ0d1vdv stop Loss

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

Fundamental View

3utima SET50 Index Sideway Up Giamu uaavmsaiyovagu Powell ua: dolay GDP aksg Suwgraud, Ivuwe PCE
ansg SuAns onn\)Us WwuyaA SET50 Index Gog EYG wuo1oa?us *du -2SD ea?u[zsmsuuwu logkanq mmnmsn
Bond Yield USudiodu mn:nuumoumaonUquuwua\)samamnuu nadulk TH Bond Yield s:aomsusudotu W0u
UodskyuaaraRuing lue:nunmum As:NSoLWIElIBES1IBDIUYamEdveanUs:IIGoU N.8. U8 2.1%YoY udkinlu
souaummaolua\)nuuwu novA 1a:gNsUodu0:ueny 39519 1%YoY aoUNMPAURMA310:KAAD -2%YoYlagnsay
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oo Ol change (contract) —_

24-0ct-23 1D w ™ 1D W M
S50V23 5,974 5,986 5,976 5,080 -12 -2 894| 30-0ct-23
S50X23 125 84 &1 &4 41 &4 &1| 29-Nov-23
S50223 617,524 642,982 640,417 331,788 -25,458 -22,893 285,736| 28-Dec-23
S50H24 469.596 72,155 71197 36,704 -2,559 -1.601 32,892| 28-Mar-24
S50M24 28,243 28,666 27,783 18.632 -423 460 2.6M| 27-Jun-24
S50U24 919 12,359 1.544 0 -440 375 1,919| 27-Sep-24
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GOLD FUTURE

:2015.00
I i 24-0ct-23 Institution | Foreign Retail
1
o w0500 Long 2,337|  29.892| 23944
(] M .- 200000
;. B _l" I Short 2.342| 33,682 20,149
I [ I 720 Net -5 -3,790 3.795
s Lo Accumulated Net W -632 13,779  -13.147
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= e Accumulated Net 1M 707 4,288 -4,995
B R i G U ) ) L ) S 3 S S ) e e 2 e | .
A 1,992.10 . 2,008.70
GO0OzZ23 ’ Resistance ’ 23.2
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Technical View

wusltiv v17u 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 Up Gacu uaavMsaivovneu Powell wa: Aolav GDP ansy 5nﬁ\)msUs.uu ECB Tudu
waKaua, 1IdbuWe PCE aksg SuAns ann\)amumsmn:nu'lua\)u?un.oueannam s.oomsuwmm'tsaanmua\)
Trader lUquosmuaunSWWaanna weounruuGaay PMI uo\wTsUa\)eaTuIzsuaaumooelua\) aoUMVYAUHD
ahsonqolau PMI a\aesﬂulzsuuawno naduli Dollar Index uuomuu Nquoawumuue\)no\)m'tuaUmhnmum ETF
ua: Hedge Fund naumniiusvdo3nAso ucusv Real Demand 910 Nvdutdsua:du Sus:aadoan :1ns1mAusSuaotu

T T Olchange (contract) E—
24-0ct-23 1D w ™M 1D 1w ™M
GF10v23 4,910 4,511 6,349 13,349 399 -1,439 -8,439| 30-0ct-23
GF10Z23 12,674 11,876 8,081 6,371 798 4,593 6,303 28-Dec-23
GF10G24 5,525 5,316 4,057 2,688 209 1,468 2,837| 28-Feb-24
GFV23 144 124 189 189 20 -45 -45| 30-0ct-23
GFZ23 130 122 161 113 8 -31 17| 28-Dec-23
GFG24 112 106 104 81 6 g 31| 28-Feb-24
GOZ23 39,492 42,562 32,546 16,937 -3,070 6,946 22,555| 28-Dec-23
GOH24 15,711 15,046 9,669 0 665, 6,042 15,711| 2B-Mar-24
SVFZ23 1,299 1,666 1,948 1,131 -367 -649 168| 28-Dec-23
SVFH24 423 430 425 i -7 -2 423| 28-Mar-24
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USDTHB FUTURE

USD Futures Dec-23 (USDZ23) Lot
¥ escc00 24-0Oct-23 Institution | Foreign Retail
E;s 10000 Long 24,225 0 23,375
1 %“"‘W‘" Short 18,160 170 29,270
T ]
I i
;’5 s Net 6,065 =170 -5,895
;530000
i Accumulated Net W -15,052 -234 15.286
imnom
I Accumulated Net 1M -6,047 -505 6,491
o o o o 2 e |
A 35.77 . 35.98
USDZ23 Resistance -0.16
35.68 B 35.87

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

OUUFI'IO USDTHB Sldeway Down Gaau una\)msmuo\)nm Powell ua: aoiau GDP EIKS'\'J OUWQHEIUC’I 1buiWo PCE
GKSO OUFlﬂS Toahanqnml\)umnoeum HOUU\)U'IO'lﬂUIUU'IUUE)\)SUU'Ia PﬂﬂﬂiﬂUUOlOUlﬂUOﬂUU[UU"IEJUO\)SﬁU'laU'Iﬂ
UU KUUIK Bond Yield USudoanav KUUFnl\')UU"InTKllU\)Fn luo:nunmum ns.ns:)\)wuuuaswmuuama\)aonUs 0
lQOU N.9. ¥919A2 2.1%YoY ll0K1ﬂTUSOUGUﬂ1lﬂUOlUO\)ﬂULﬂUU novA ua: UI'ISUOOUO U818 A2S10 1%YoY aouniv
nunmo:no-mmo -2%YoY [QEJﬂ'ISG\)OOﬂUiJ'\HQOQOlUO\) 2 1doudado .[QllS\)KUUO'Iﬂﬂ'ISEl\)OOﬂHUﬂ'IlﬂUCISlla"
9aanAssULNBQS onmsdvoonwalliiudu Toaqmaunamsm OOHU'llﬂU(la 2 wua1uooaa1sahsou1ﬂﬂo1n 990 3
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| Ofchange (contrach —
24-0ct-23 1D W 1M 1D W 1M

UsDv23 24,062 17,510 28,887 6,601 6,552 -4,825 17,461 30-0Oct-23
USDX23 8,892 9,693 7,975 2,508 -801 17 6,384 29-Nov-23
USDZ23 110,479 107,812 119,499 73,947 2,667 -2.020 36,532| 28-Dec-23
USDH24 15,943 15,846 14,334 0 97 1,609 15,943| 28-Mar-24
EURUSDZ23 1,699 2,127 1,815 1,702 -428 -Mé6 -3| 28-Dec-23
USDIPYZ23 10,669 10,832 9,770 4,998 -163 899 5,671 28-Dec-23
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Date Time  Currency Impact Detail Actual Forecast Previous
Mon
Oct 23
Tue 10:00am  THB Trade Balance S2090M $990M  $360M
Oct 24 1:00pm GBP Claimant Count Change 20.4K 2.3K 0.9K
2:15pm EUR French Flash Manufacturing PMI 42.6 444 442
EUR French Flash Services PMI 46.1 445 44 .4
2:30pm EUR German Flash Manufacturing PMI 40.7 401 39.6
EUR German Flash Services PMI 48.0 50.1 50.3
3:00pm EUR Flash Manufacturing PMI 43.0 43.6 43.4
EUR Flash Services PMI 47.8 48.7 48.7
3:30pm GBP Flash Manufacturing PMI 452 447 443
GBP Flash Services PMI 492 49.4 49.3
7:30pm EUR ECB President Lagarde Speaks
8:45pm usD Flash Manufacturing PMI 50.0 49.5 49.8
uUsD Flash Services PMI 50.9 49.9 50.1
9:00pm usb Richmond Manufacturing Index 3.0 3.0 5.0
wed 3:00pm  EUR [ German ifo Business Climate 85.9 85.7
Oct 25 2:00pm uUsD New Home Sales 678K 675K
Thu 12:00am EUR ECB President Lagarde Speaks
Oct 26 3:35am uUsD Fed Chair Powell Speaks
7:15pm EUR Main Refinancing Rate 4.5% 4.5%
EUR Monetary Policy Statement
7:30pm UsD Advance GDP g/q 4.3% 2.1%
UsD Unemployment Claims 209K 198K
usD Advance GDP Price Index g/q 2.5% 1.7%
uspD Core Durable Goods Orders m/m 0.3% 0.4%
usD Durable Goods Orders m/m 1.6% 0.1%
7:45pm EUR - ECB Press Conference
8:00pm uUsD FOMC Member Waller Speaks
@:00pm uUsD Pending Home Sales m/m -1.4% -7.1%
Fri ~ &:30am JPY Tokyo Core CPI y/y 2.5% 2.5%
Oct 27 7:30pm UsD Core PCE Price Index m/m 0.3% 0.1%
@:00pm usD Revised UoM Consumer Sentiment 63.0 63.0
_the most important very important Source: www.forexfactory.com,

Bloomberg

= KinluU Take Profit luan\)uswmuuosumuaq?u wu:th RT3 Trailing Stop
mnumsusmsoomsnowlaa\) 15U Ydua Stop Loss kabonAs1mdvIuly
ouldmls 2-3 iiuovAWIESY (2R-3R)

= Trend Following szg:du uuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

] Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
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Hedge fund gold future net Long position and Gold spot
= Managed Meney Gold Future Net Long Positien (LHS)  —— Gad spot (RHS)
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Source: Bloomberg,CFTC

ounce Premium/Discount Gold spot in India
200

100
oo
-10.0
-20.0
-30.0
-40.0
50.0

9Sep22
235ep 22
7 Oct22
2100t 22
4 Nov 22
18 Nov 22
2Dec 22
16 Dec 22
30 Dec 22
13Jan 23
27 Jan 23
10 Fab 23
24 Fab 23
10 Mar 23
24 Mar 23
Thpr23
o Apr
5 May 23
19 May 23
2Jun 23
16 .Jun 23
30Jun 23
14 Jul 23
2B.Jul 23
11 Aug 23
25 Aug 23
25ep23

B8ep23

Source: World Gold Council

China and India Non-Monetary Gold Tetal Imports Value
e ndia  wemChing —— Gold Price (ths)

US3$ billions

BOct 23
200123

Us§ioz

2100
2000
1,600

1700
1.600
1300

UsS§ioz

0w o e oo @ O 2 O r - T & oMo ® e
- == = 88 88 888N NN NS A A
5 £ a s a = = a 5 £ & = = a
éw:.og =a§w=u§W=e§o=a
=z S o ] =z S w Z2 S o =z S o

Source: Bloomberg

2,000

1,800

1,600

1,

8

1,200

| TFEX Daily
25 OCT 2023

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 — USDJPY Futures & Options Commitments
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