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SET50 FUTURE

| SETS0 Index Futures Dec-23 (S50223%) -
| 58000
it a78.00 25-0ct-23 Institution | Foreign Retail
5 | 'I s Long 39,698 127,121 130,950
Ll B70.00
-.I ! s Short 42,031 116,034 139,704
|
LIty B bs200 Net -2,333 1,087 -8,754
BEL0
A . Accumulated Net 1w 6,010 9,456 15,466
feoo Accumulated Net 1M 3,703| -58,558 54,855
A 859.00 . 867.80
S$50Z23 Resistance 1.7
855.10 B 863.80

Technical View

wusldiv vhav
ALLU=UN Action

« Asdivovu sos1A1 Breakout uuomu B W610uQa Wa Long ua:ld9a B 10U Stop Loss / sos1M&ownao
udowa Long lueuafyfymauoouu 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 Down Giamu uaavmsaivovaau Powell matdiomlichvoinduaiknou ua: dolay
GDP ak$g ma 4.5% Suil, 1SutWo PCE aksg Surns ann\)Us-luuuam SET50 Index G298 EYG wudioglus:au -2SD
osﬂu[ziulsuuww lagkanqg mmnmsn Bond Yield USudadu mn:nuumoumaonuuiauwua\)samamnuu nadulk
TH Bond Yield s:aomsusudiodu lUquoaKuuoamKu?na luo:nunmum SUY.AAL uaaonownunuwmvunu
ulguridu Digital yovMASy lago:BUWISAUNUINTU maonums?mwu FvoromikuanduithkneRgubulGourdo
wurhnsuAs wivldaod (1) naunsw?n / Budau LA 2.5 Kijuun Ko TBURIA 1 LaULIN Tunoslasunislou
15U Digital (2) naunsw?qmnnm 5 kijuuan K8olBUA 5 uauuIn Ilinasldsuidu Digital lagidovduo:liWevnAUR
Usrelddosua: lUunauwmanmuou 15 - 16 duAu (13oVIBUIWY 1.6 LaudruuIn) ogv{SAMU Lu: ThGamudotiion

lUO\)O'IﬂlKCIﬂ"ISﬂ.IO\)ﬂa“IOllUO"IO UOIOUUUllCIEl\)YUG"IU"ISﬂHSUTO

o Ol change (contract) S

25-0ct-23 1D W 1M 1D w M
S50V23 5,928 5,974 6,039 5.077 -46 =111 851| 30-0ct-23
S50X23 170 125 &1 &1 45 109 109 | 29-Nov-23
S50Z23 621,739 617,524 604,029 461,827 4,215 17,710 169,912 | 28-Dec-23
S50H24 68,276 69,596 66,972 42,063 -1,320 1,304 26,213| 28-Mar-24
S50M24 27,978 28,243 26,705 19,865 -265 1,273 8,M3| 27-Jun-24
S50U24 11,148 11.919 10,644 0 =771 504 1,148| 27-Sep-24
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GOLD FUTURE

202000
T 25-0ct-23 Institution | Foreign Retail
B N o Long 2,627 20.910 12,743
| e 7
I.l IA II L Short 1073 18,899 16,308
TR -
& 3
- I o o0 Net 1554 20M  -3.565
IlrI L 1990.00
: o - Accumulated Net 1W 1495 2,748 -11.243
! :’ 1985.00
IJ 198000 Accumulated Net 1M 1354 7.870 -2.224

A 1,999.80 . 2,017.00

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

OUUFT'IO navA Sideway Up aamu una\)msmuo\)nm Powell ﬂ"IOlUOK'ﬂUCﬂ\)O'IﬂaUO'IKﬂOU ua: aolav GDP é'ﬂﬁSﬁ
Aa 4.5% aoumsUs.vu ECB A ﬂ\)QOﬂlUU OUU vuwwo PCE HKSG ounns ann\)amumsmnmu"(ua\)u'lu
a:duoonnaiv lUUUOOUHUUHunSWUUGOQﬂU S‘O\)ﬂ'lSU'lEJn'Iﬂ'IISOOﬂUTUO\) Trader luomunmuummauaanmamu
IKUUO\)GHSO 20AUIINATIAIA ADSDNAAUSIATNOVAN llCIF’IO'lUIIJH\)UTUCI..OUOOﬂﬂa'l\)USUCIOU'lﬂUU KUUS'IF\'IHO\)FTI
N\)UOOUWUO‘IUUO\)HO\)WITUGUO'IKnN'lLIU'l ETF la: Hedge Fund naumuuswoonnsw lciusv Real Demand 910 n\)
Suldguadu 1Sus:aodoav 0'1ﬂSﬁﬂ"ll'lUSUClOUU

oo Ol change (contract) E—
25-0ct-23 1D W ™M 1D 1w ™M
GF10V23 3,451 4,910 5,463 12,635 -1,459 -2,012 -9,184| 30-0ct-23
GF10Z23 12,385 12,674 9,452 5,972 -289 2,933 6,413 28-Dec-23
GF10G24 5,379 5,525 4,766 1,925 -146. 613 3,454| 28-Feb-24
GFV23 126 144 198 189 -18 -72 -63| 30-0ct-23
GFZ23 145 130 195 109 15 -50 35| 28-Dec-23
GFG24 111 112 100 81 -1 11 30| 28-Feb-24
GOZ23 28,857 30,492 27,401 21,816 -10,635 1,456 7.041| 28-Dec-23
GOH24 12,060 15,711 8,712 0 -3,651 3,348 12,060| 28-Mar-24
SVFZ23 1,414 1,299 1,586 1,359 115 -172 55| 28-Dec-23
SVFH24 416 423 424 0 -7 -8 416| 28-Mar-24
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USDTHB FUTURE

USD Futures Dec-23 (USDZ23) 1 Lot
R 25-0ct-23 Institution | Foreign Retail
36.10000
B F Long 9,295 218 15,259
I B Short 10,856 187 13,729
w,r b i 1 1 rl g 1 I I ssesoo0
|.|‘ i | Net 1,561 31 1530
K —
i
P i ol 3585000 Accumulated Net W -14,099 -303 14,402
I I"I § 1
[l ' = e Accumulated Net 1M -141 -413 -101
A 35.98 . 36.14
USDZ23 Resistance -0.31
35.89 B 36.07

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

3utima USDTHB Sideway Up Gaau uaavnmsaivovaeu Powell matdiorlidwondumKknou ua: Golau GDP
ansg ma 4.5% Sul, 1ISuWe PCE aksg SuAns Taahanqnml\)uumooum doutivnonuleniguevsyuia MNAOW
uoloulnaonuu[auwua\)samamﬂuu KuuTK Bond Yield USudoaaav Kuuml\)umnimw\)m lua:nunmum
SUB.AAL LtnavAcWAUKIIATUAUUTELIBIBU Digital yovmasy lago:EURNSAUILINTU maonums’(nmu Fvoro
fkuanauihkneRmududourdaburhnsumMs UULIAALT (1) naunsw"(o / Butdou LA 2.5 Kjuun Ko
wushn 1 uauuvin Wnoslasumsloutdu Digital (2) naunsw?omnnm 5 Kkijuun KSolwvurA 5 uauuin lWaosldsu
15U Digital lagidovduo: lAwevndudiisieladosua: lUUﬂaUNmﬂTSO'luou 15 - 16 dunAu (1Go0IOBUIWEYD 1.6 ududU

u1n) agvlsAmu uu: TKC’IOCHUC‘IOIUO\) lua\)mmmmsmo\)namuumo UOlOUUUllOU\)YUH‘]U"ISﬂaSUIO

o ] Ol change (contract) Expire

25-0ct-23 1D w 1™ 1D 1w 1M
UsDv23 22,594 24,062 27,064 10,252 -1,468 -4,470 12,342| 30-0ct-23
USDX23 8,891 8,892 7,370 4,529 -1 1521 4,362 29-Nov-23
UsDzZ23 107,365 110,479 108,832 69,462 -3, M4 1,467 37,903| 28-Dec-23
USDH24 16,886 15,943 15,228 0 943 1,658 16,886| 28-Mar-24
EURUSDZ23 2,325 1,699 2,538 1,248 626 -213 1,077 | 28-Dec-23
USDJIPYZ23 9,611 10,669 10,028 5,968 -1,058 -417 3,643| 28-Dec-23
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Appendix TFEX
Date Time  Currency Impact Detail Actual Forecast Previous
Mon
Oct 23
Tue 10:00am Trade Balance S2090M S990M  S$360M
Oct24 1:00pm Claimant Count Change 20.4K 2.3K 0.9K
2:15pm French Flash Manufacturing PMI 42.6 44 .4 442
French Flash Services PMI 46.1 445 44 .4
2:30pm German Flash Manufacturing PMI 40.7 401 39.6
German Flash Services PMI 48.0 50.1 50.3
3:00pm Flash Manufacturing PMI 43.0 43.6 43.4
Flash Services PMI 47.8 48.7 48.7
3:30pm Flash Manufacturing PMI 45.2 447 443
Flash Services PMI 492 49.4 49.3
7:30pm ECB President Lagarde Speaks
8:45pm Flash Manufacturing PMI 50.0 495 49.8
Flash Services PMI 50.9 49.9 50.1
9:00pm Richmond Manufacturing Index 3.0 3.0 5.0
wed 3:00pm  EUR [l German ifo Business Climate 869 859 85.7
Oct 25 9:00pm UsD New Home Sales 759K 678K 675K
Thu 12:00am EUR ECB President Lagarde Speaks
Oct 26 3:35am USsD 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 4.5% 2.1%
uUsD Unemployment Claims 208K 198K
uUsD Advance GDP Price Index gq/q 2.7% 1.7%
usD Core Durable Goods Orders m/m 0.2% 0.4%
usD Durable Goods Orders m/m 1.9% 0.1%
7:45pm EUR ECB Press Conference
8:00pm uUsD FOMC Member Waller Speaks
@:00pm uUsD Pending Home Sales m/m -2.0% -7.1%
Fri  &:30am JPY Tokyo Core CPIl 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)
B0 ]
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] PBV 12ZM Forward (X) accumulated net foreign and SETS0 2H23
—PBW(X} ——SETE0INDEX ——Accumulated Foreign (LHS)  ——SETS0 (RHS)
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Thousand
) m%maem Total Gold ETFs flow ey Global gold ETFs flow
) = Weekly chonge in Gold ETFs holding (LHS)  —— Gold spot (RHS) ' = Noith America (LHS) wemEurcpe (LHS) === Asia (LHS) —— Gold Spat (RHS)
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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
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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

Thousand
Thousand s fsset Menager  mmmLeveraged Funds == EURUSD (RHS) Conbacts — Total Gpen Interest (LHS)  — EURUSD (RHS) %
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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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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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